BlackRock.
J5voavy-

D= A IHLANS T —
(E#5) BR Win

HIT 72 ROLEMFHERDBED T,

[ R

BINBURIE/ B/ R

= it M M

RHARR (REH 1 2005%7H7H)

R O® H

BHA208 (LEUAEHDBEEREXR)

g A 75 #

Ox&ELTITSyvoOvo-0—-NIL-T7V XY
CUTIWIHEEHEELN) TAIARA VAL
JO0—=b-FARF1=F4—X-T7UR I5J
REHE | BLO[TSvoOyo-o0-/\-T7VX
WoeYTIVIHEIHREEN) USHTS—-
Ya—hFab—yav-RYRT7 RIS AXEE
S| (UTEL%Z[BGF J4UARA VAL
JO0—-NIb-FRF2ZF4—X-T7VRIBLD
[BGF US¥S5—ya—hFab—vav-RUR:
TP7VRIEVVET ) NDREZBUT. S5EHE
DERBBRREREVCINGEDORFREZHRZD L%
BHEVLTERZITVE T .

OANEREEICOVTR. RAIABAYIEZETVLFE Ao

IRERATR

LI7UREG. TSvoOvy-JIL—THERT D
[BGF J«4OARAVAL-IO=N\)b-ARFa=
F4—X-T7URIBLVIBGF USHFS—va—h-
Fab—vav-RUR-I7UR]ICRELET .

[BGF J«OARAVAL-IO—=\L-ARFa1=Z
TA—XIT7URIZEBRERNR T 7 VREL.ZDHE
ALLERESHICREEET,

MO & R

OREFFIAFE LU EHERER(ERERDOEH
S EZHET ) UANDEEREITVE A,

ORBSFEF N DREENECIFHIRZRITIETE Ao

ONEZEENDRERSGICIFFIRZRITE A

5 B 75

A1 B0@mRER (BR20H.AXEDEEEEERH)

IS FRIE LT T OA#ICEDE DEZETVET .

= DECIREADEE S R BRI DR 2 ZH1F
FESFNRS LUTEER (REAIEMIER. S
BRZZHET ) FOLEEDENREBDERELE LT
DEZEITVET

» BRI RSN BEMERKE, TREaEZE)
RUTCREUVE T IEU DEEHREADDRDIZS(C
F DEETOEVTEDBDFT.

s BRBOERAICOVTIFFICHIRZRIT T Rt
DHIHICEDE TTAED CR—DERZEITVE T

EAEMERKAE, THRBAEFC K D> TEDEZITOIELN
CEDBDRITSFRODEZDIHLVB KU ZDHE
BICOVWTRILT 2D TRSHODFE A

sA(ERH ERBSE(ZR)

$52448 (GREH : 2026% 1 H20H)
552458 (REH : 20264 2 A20H)
552468 (REH : 20264 3 A23H)
5524781 (GREH : 20264 4 H20H)
55248 ((REH : 20264 5 A20H)
52498 (REH : 2026% 6 H22H)

TRRBAIOCERZHDE<HILRLLFET,
ETET 7Y R EEEDBDREZTVE LIZDT,
HRDERIRR BN EEZ CRERLLFET,
SBREBSIEREHIITUTHEDET LS
BEVELLETET,

ISvyonvy - Iv)\ViFRatt
T100-8217 RRFFRARAOA—THEIS
DA RS A ST T—AEE
ERREEICEIIBHAahE L
BHEHS:03-6703-4300
(ZIB5R =%HDI:00~17:00)
R—=LR=IT7 RUR
www.blackrock.com/jp/



CONTENTS

SOOOOOO

BEEMERDHER
ERBESEIXY
T7 U RKR
ERRE

BERR

BHS5E

SEBER




202647651 22H
-

T rayy-J—)V R4 AL ANTTFY—(EW  BR Win)

OB EMEEDHET
BSE5EREIDERERE
is 8w < ) BRECHS |
i (%) - I I N
Gt 4 i 7% =
] Ei % % T iH
2201 (202445 1 A22H) 12,100 20 26 99.0 1536
?ég 221001 (20244 2 J120H) 12281 20 17 988 1,562
e 220001 (20244 3 121 H) 12,361 20 08 988 1573
% 2230 (20244 4 F122H) 12538 20 16 993 1,596
224401 (20244 5 12001 12,794 20 22 993 1,59
22501 (20244 6 F120H) 13025 20 20 984 1,637
226101 (20244 7 A22H) 13,069 20 05 983 1,644
5 227H1 (20244F 8 FH20H ) 12,322 20 56 990 1535
39 2281 (20244F 9 H20H) 12,162 20 All 98.9 1517
Q{‘ 22941 (2024410 A 21 H ) 12650 20 42 996 1,566
" 230101 (2024411 J20H ) 12,999 20 29 99.2 1,564
231 (2024412120 H ) 13228 20 19 96.0 1578
232001 (20254 1 J120H) 13,099 20 208 99.3 1579
5 23311 (20254% 2 120 H ) 12779 20 ~23 99.0 1541
40 234101 (20254 3 121 H) 12,652 20 208 984 1534
&F 235001 (20254F 4 121 H) 11,908 20 A57 96.2 1443
g 23611 (20254 5 F120H) 12,344 20 38 99.0 1496
2371 (2025% 6 J120H) 12466 20 12 99.8 1497
23811 (20254 7 122 H) 12736 20 23 99.7 1529
5 2391 (20254 8 F120H ) 12.861 20 11 99.7 1542
41 240801 (20254 9 F1221H) 13,029 20 15 1000 1558
f,/;f 241401 (2025410 /120 H ) 13294 20 22 994 1574
& 24200 (2025411 120 H ) 13805 20 40 989 1,603
24301 (202541211 22 H ) 13877 20 07 950 1614
244101 (20264 1 120 H) 14,000 20 10 988 1,603
5 24511 (20264F 2 120H ) 13800 20 A13 988 1579
42 246101 (20264 3 J23H) 13,892 20 038 986 1591
22 24741 (20264 4 120H ) 14,028 20 11 99.3 1,606
gﬂ 2481 (20264 5 J120 1) 13941 20 205 99.2 1598
24911 (20264% 6 F122H) 14,299 20 27 99.0 1,639

(L) FEHEAMATOME % 3 I BLA DAL 4 A Ao LM AN L LTI 1

(J£2) B77 Y FIIBFEONRY F— 27 CHEET A8 H 20 idEh%E LR ENZ AT 0TEH Y TRA LD >TE 77V F
BNV FI—IRRELTE) THA,

(113) MG PERAE O BRI To



20264761 22H
-]

T rayy-J—)V R4 YHLANFTFY—(%F  BR Win)

WS{FRER OB HE(fER & R DS

e P T A R ARLAES
s % = i NG A S
W i % %
20254F12H22H 13,877 - 95.0
5524414 12H K 13,821 AN0.4 949
TED
20264F 1 H20H 14,020 10 98.8
W )
202641 H20H 14,000 — 98.8
5524511 1A% 13,648 AN25 989
D
20264F 2 H20H 13,820 AN1.3 98.8
W )
20264F- 2 H20H 13,800 - 988
52461 20K 13,892 0.7 987
RS
20264F- 3 H23H 13912 0.8 98.6
W)
20264F- 3 H23H 13,892 - 98.6
£5247HA 3HXE 13,892 0.0 96.0
TS
20264F- 4 H20H 14,048 1.1 99.3
W )
20264 4 H20H 14,028 - 99.3
2481 4 HEK 14,089 04 99.3
TS
20264F- 5 H20H 13,961 205 99.2
W)
20264F 5 H20H 13,941 — 99.2
524914 5K 14,072 09 99.2
RS
20264 6 H22H 14,319 27 99.0

GED) A LA AR BEIA TP TL A 3A o FEHEAG AR 1T 1124 1) o 6 # 513W ¥ Ho
(2) B77 Y FRVBEONRYF =7 I1C# BT 2 EH. H20idZhz L EHZ HIFTbOTREH Y FEA Lo TH T 7 v F
BRYFI—IZRELTBY THA.



202647651 22H
-

T rayy-J—)V R4 AL ANTTFY—(EW  BR Win)

WEEREAP OB EMEEFOHRICDNT
(5421FmHH: 2025 F 12 A23H~ 2026 F6R22H)

(M) (frm)
15,000 75
12,500 o= mm e 450
10,000 |- === m e 425

[ g hE) — ke is) — HRATHE IR ()
1 1 1 1 1 0

7,500
UMK 20K 2SHIK A26HIK 2T AE248HIK 249K
(2025.12.22) (2026.1.20) (20262.20) (2026323) (2026420) (2026520) (20266.22)

5 244 W 113,877 M
55 249 1K 114,299 M (BE4A5-FEE4: 120 )
Jitg v =% :3.9% (FE ARG R—2R)

s T4 PR S MR AR L AR A0 il 42 (BRGA ) % 4 BLRE (S T B
L72b0lAR LTHAELLZLDT, 77 v FEHOFEER /8
T A= VARRTHDTT,

* M EFTRET A E ) POV TEBEHENTHHO a—
2KV REDVET E 7 7 Y FORMAMAI X Y EBISM0
DELV T T Mo T EMADBEHOEEORNZRT B D
TlEd) A

s 43 E A P B SRR AR BT VE R R 0 SRR A S & b8 TR L
ftLCTwEd,

OEREZEIAVE
BERIEICDWVT

KETIE BERPICBLTEM EALELZ,
12 HoKEF A& E 2 (FOMC) TH T
WEENZLDD, £V 7LEIEE ) ~DOERR B
FIF %R LBOEREHNOR T O 5 h ik s,
SRHBEALFEL. 2HICE A 7Lk di
L0, ERPETLZREDZH-72b0o, 3L
FHOE S 0 BALITHE D Bl A% 0 A 7 & & HISA
YIVRREATIRL . REFR A ] P2 (FRB)
WCEAA TGS HBEBLLZZED S, £RIEHUL
AIREZRVF L2 6 HICIE, B O T %R %
ZUFTERNT FAGE AT HmbH YL/
A5, FEFRELCEIERE L TEMIE LA LT E
Wz FEL

12A. AYZBfiE S /2 FOMC TH FIF At E &

N7250D, £ 7L EIEEDLTW 5 LD RFEIR
SNz, BORBRENTBIA T 2K 51 5H
SN EPERSIN, SR EALELZ. 1H.
MRICFE RSN EHREC RFERDHHD 4.5%
25 44%~METF L. ISMIERE RO UET L%
& RADKBRE) RS, AR TIRERNIE
ALFEL7z 2H. BHISRE SN RGN ClRIE
JRIETRM R E R A T 3 7 & B, ISM 3G 3
FRBDYETE L RADKBEI IR ENIZ—T,
HEHWGTEE (CPD 251 P HZ Ty, 27 CPI
BT T2%E1 Y 7VHALERINT L. M
CATHEMBEIC LA EFE D RANDBERT T
AR=b LV e RDEAN T4 7T HRHED BRI
7oL T VAZFTOBENTRED . AT H R TEF]
WRMIEIETLEL. 3HIZ. BTHED S OFHRTE
BOEALZ 2V THEIIMiE S EA L. 4 v 7 LV IE&DS
HRLZET, & EAERTHER LT L2
FOMC TIZBOR &R OIEZ & & H3geE S, FRBAS
AV 7LD RN A Y % HEIHARD 5 48 %R L
722 8T TR FIFBIIAEE L, AR
TEMEREND RTS8 R, EMERTAKILT
KU EHLFE L2 4 A A5 U 158% KD R
VA7 OEENAER SN, BT LA L7-2 L
2%, FRBAEUR&FAHEZEE, /<7 T)L FRB
RS RE SE R D A HEFECE R EE R L7722
e, EFNTEALEL, 5H. BHICRERIN
BARETFHREAEAABE I ©, EHER % 1
BTN 5 ERADKRIPFHERIN-Z &I
A EHATAS O FAHED A 27 LSRR AS kL
22 EAD, EFNIAARTEALEL. 6H. H
HiE. RAREEE TR IR R ET M O A BT
TREZE LN, ST ORRIPER SN LI
Mz, CPITIRT ANF—AlitgZ & L7zf 7L
FENDFERENT2ZEH S, — i TFRBIZXAH) L
Tzl ER S, S&FE ERLEL. AR

_3_



20264761 22H
-]

T rayy-J—VR-AYHLANFTY—(EF  BR Win)

1, PHES A KD EREATRBE L, B 2S T
LI ETA VT UVIBEBRIOWEZ Ll nb, 4
AL, Ao EA 52 KECEERTERE
O FE L7z A, KR10AEEREAIN D 134.51% T 41E
Bz FE L7

WM TiE, BERICBVWTEAIE ERLEL
12 HIZFR M gL 847 (ECB) Y BUOE £ A% 48 2 BV 72
—h BEBIUOM VI VRMLE L FBIEL/-2ET
GSRBEHALFELZ, ZOH. AV TLEBPHFEDHV
T2KETHER L7222 H 5 & FAMET 32 R HE A
HolzbOD, 3HLRITHHRTEH ORI =
AV F— ik E5 %2 R DB R L% T RIS
FHOEALFEL 6 BRI O#EELE 2
TEAGZBERTHML DY FL72H% BRI
T&EMT AL, Ma &z FLz

12H. ECBPBUREFIA A ES, BEBLUA ¥
ZURMLE EHBIEL22E25, BiRETEE
FNZERLFELz. 1H BHIZERSINRERIZ
FEHI AR K IE L e o7z b DD, A ¥ 7 LSBT
ZIWEIC, AR TREMIMETLEL 24,
AL HMBHEIC L 2B Y R AND B ER T T4
R= 7LV eREANTA T RBGEDVHER S,
AMTHRETIIEANIMETEFTHERLE L2 3H.
FHBUG 2 0 B EARICHE D T AV F — kg 1A% 52T
7oA V7 VEBRIB SRS, BRRABIUESTYAS
RIICHERR L L72o ECBIRBUEEH 242 B\ 72
bOD, FROTRNIAZIZERTEL—H T A7
LOERN)AZ IR THEMIEDRLI2Z L0 b,
T TEA TS HZBL, SRR RL TR
ALFL72. 41, ECBOSBUREF % ¥ 2 72—,
PGS YRS DAV EIEE L7
VA 3B A Lo et 2 HERR L 2 W RS E
WmEIN2Z s, BAKRKTEMI EALEL
S5H. KREEA T ¥ Ot EA~O MR S Bl #%
M F%HL. ECBOBMA LB HBLIzZ &I

Mz BN TR EFAZ I LRl E2 2T T
MHRETEEFNIMETLEL. 6H. Az
FIE SO FE UL E 2 2 AV F—lidg o L5\
KT 54 7 VIET % B HICECBOF) EF B2
WED. NI LA LEL. HRDBRE, s
DOEFHALE Z 1 T AV F—Mits EF~ DR IEA
MSWZZETEMIME T ICiEE. Ao Ldg %
KIFIZHBERLE L. FR. MI0FEREEAE Y 1
2.95% CTUTER A ## 2 £ L7,

MR—bT#UZAICDVT

Y E BT 477 FTld, [BGF 7427 A
KAV Hhh- 70— - FRF2=74—X-T7/ K]
&AL, [BGF US¥ 99— a—b-Falb—Y a2
RUR-T 77 N 2RI ANIEHE T T L7

<BGF J4AR-42AL-ZO—=)\)b-F K
Fa1zFs4—X-T7VR>

EFNAZNZOWTEI A= T+ )+ DT —T 3
JE B3~ 4 SEDOMITREIMICIIELE L. 4
¥ 7 VIR AN ORI T HR R A T 5 A3k D A e rp,
EROREEHEELTONY VHEREDET 32 REM:
EEWRL, Tl —Yar A7 e —iERLE L7z,
AT Ly REFEIZOWTIE, A7 Ly ROSERMICS A
MK HETHER L TWAIEN, AT OREE 2T
TPV A ANDEEE, TIAR=I 7L Iy R
SAE WA ER L CTHIINZ) A7 2L E L7z,
—Jiv FORIIN) 2 T— 3 VIER—TEAZZ
A 51 &SRB R B, A SESERTE R A L
VA7 %&G|& LT 578 BB 2t 2 T wE L7,

BB, UERMICBIL 375 =<V 2D E B EN
BUToEB) T,

(FETSRER)
./ v-T—Yx ¥ — MBS,CMBS,CLO, ABS%

_4_



202647651 22H
-

T rayy-J—)V R4 AL ANTTFY—(EW  BR Win)

DFIFALRGIMAND LT AR =T ¥ — BEERERRT 7 7 FOSERBRPOEZER

- REOBEEEBEB XN, -4 = Fi~ox HIAZ 72 I I 44

7 AKR—T v — BGF 747 ARA U H LT A=) RF 22574 =T 77 F | 202%
- BRI E BB EB L ONA -4 =V FfE~NDOT

pAR—Y ¥ — NYFI—TEDEEICDVT

M7 7 NiE, FFEORYF =7\ E) 528,
(EHFIAFRER) HrwizEnzE LNsEH2HETLOTIEIHY T8
T2l =Yg NI AR—T y— Ao LT oTYHT 7y IRV F =2 BLUOS#
BHEBELTBYEY A

<BGF US¥#S—-Yy3—h-Fab—vav-RY
R-T7VR> REcEICDNT

AR o3 B A AR HE MUK, B2 R L
T 244 A 0H720 20H) . 24581 15 HH72D

FARFVEECORMO SRR R 5
LT b8 Y=y ORKALE HiEL & AT

WwWEL7 2019). 2461 (175 00&H720 2019) . 2471 (17511d
720 201) . 24881 (15 1HH720201) . 2498 (175
HAMEED T L TEFER 5720 20H) L8 TWZET L, BHEIEOE
W7 7 R F AR AEO W 7% 312 +3.9% & 7 1 O EF LR GEHOREAR T SHIE D ZEH 2 1T>
FL7e YIERM, BERENLRTHS [BGF 742  TBHET,
AR AV AL Za=N) - FRF2=2F4—R T 7
YRENRCFE L2, M7 7Y FAERVET
THAH72D, REVHBNIH LT EA LI LT TR
BRERDF L,
W5 EREEOAR(1 AO=D)
%244 1) #3245 1] 43246 1] 43 247 1] 45 248 ) 45249 1
IEE 20254E12H23H 202641 H21H 20264E2H 21 H 20264E3H 24 H 202644 421 H 20264E5H 21 H
~ 20264 120 H | ~ 202642420 H |~ 20264E 3323 H | ~ 202644 20 H | ~ 2026 45 20 H | ~ 20264 6 7 22 1
W5 G (BhA A 20 1 209 20 20 20 20
oI A AR M58 0.14% 0.14% 0.14% 0.14% 0.14% 0.14%
VDL 3 20 1 201 201 20 1 20 1] 20 1
EL U2 E=IVE)S - - - - - -
B BT S 5756 5769 5,794 5,823 5,841 6055

GED T2 QUL NI B PR O BC Y S0 | B X OT B PERR % O A FESR 78 FAF A 1 S 0 M FEY L2 ST 72 T 4 oI

A DI NG IR S8 4 15 X O D RL iR S 42 170 5 /3 EIZ S L 72 41T
(E2) MR D 3ETTH Y BN & B OIERDS O GEFD SIS ELE (BLASR) ICEE L 2 WHEDrH ) 7,
(H£3) U 50 L 8 D3 SEHEMAR LA X S 7Bl Bx (BEA ) DA ILHEMRH (LA d) 1S § AT, 7 7 & FORZRRE 3R ) £5,

_5_



20264761 22H

E——
T rayy-J—VR-AYHLANFTY—(EF  BR Win)

SEBOERAEICDOVT

FlEfE, FEBEENRT 7 FTHAHIBGF 747
AR A VHL T =N - FRF2=2F4—X T 7
YR BB AI, R OB & RO SR IR
IR L RRt s 0T iR & 2em L7
WOMRE IR L GEAZAT T3

BT 7o FITBITB 5 %0 NI LT 08
DTY.

<BGF J4O9RR-A4VAHL-JO—=N)b-FRF2
ZFa4—X-T7UR>

JEHF— 203, PG E AV F— itk O ZE B
gl &fe & MR RRE R SRS 252 2 B AR LT
WEF, B IMK T AT H 2000, HBEED
o= 2= AR LTI R & U CRUR AR ST
F9, Fo. HEPIGATOBOR LB LIS LTS
Dy BRI TR AR RO EA R E L —H T =
ANF— it LRI L B A VT VE AN 0 E
HIRME R ->TVE T, KETIEE, AV F—Atitgko
FAEZERICA T VERIIMRARE LTEWAKIEIZSHD
T EEORLIASNTVE T, AIERED
PR E W & LTRefii s & M A B35 | & X B
CHERLTBY., FEHHDILELTVWE T 51D
FELAANEWNTHHZ LD SFRBIZ Y W EE 2%
BRI EZTOET, COL)REREEIT, EA
F— NI ENTR— 7+ F 2B TRELA
YHAPEOERZHIELTEY, MLy Y
MG RESINLERRBEOTTHF v ) —UE%
ERLTWET, T2 470, SR8 LU
GABWEEEZ T2l —Yar A=V A =T
BEAZDOWTIIRR B ISR 35 8 C3, LTy b
IZBWC AT Ly FIZEERMIZY A M RKETHRL
TWaHoo, Fh)KEZT BN THL L
EZTBY, BHF =LA LT 7oA VI NI
FF v ) IR T2 EBE Mo

ABS. CLO. CMBS % DREFHALE I HEADIRAS
HDHERTOE T B ERIRC BT M R
TY T MISH LTEBN R A ¥ 2% #fEFHFLTH
D, XF a7 T VNVEDREDENDHEHREIZ
F5lEHEERLTVE T,

<BGF US¥S—-Ya—hk-Falb—y3av-Rv
R-T7VR>

W77y N FIEHREEFITR N VETO/E O
EARAE IR ETHIET, =% - UF—C D
KALZBIR L2 EHZ47T ) HE T

_6_



20264E6 H22H
I
T rayy-J—)V R4 AL ANTTFY—(EW  BR Win)

OT7V R
W1 502D OFFAH
5524430~ 5524911
JHH (2025.12.23~2026.6.22) THHOMEEL
B e
M %
(a) fEECHIH 110 0.789 | 15 ELHUM = rhr D - 3g REAEA A X Z FEHH =
o P 2R ARIE13,942H T
(BfEEt) ( 50) (0.356) | HefFathirid, ZRRtL 7 E 4B H O
(Wiresxth) ( 57) (0411) | BRFE Ao S8 s 5 5 A O RN BN TOZ 772D
P AR OB O 0 il
(SZELHRAT) (3 (0022) | ZECHUTE EH M PEDOE B 15 24t A S ORI D IEAT DXl
(b) EHZITEH - - | RRZEEFER=WI O AR T HEHIh O P39 Z 3115
SE B RECT RN A RESSSF D58 E OB, 56 B M4 NS0 TRk
() AfliFESHL 1B - = | A RESIG B =S rh O A A FEIRIG 1B W o> P35 52 ZMe 18
A ARIE 25 HR 1B A5 A FE SR O HRUG | DHR BE S A5~ DI 12 B 5 A8 4
(d) ZzofuttH 11 0078 | ToMBA=HirhDZ DMt WO 1 2 315
(PR (3 (0.023) | A WINI BT BHESAT SIS B ML F O RE B L
BEO%E- BREOBIFITE T LE
(RgREERRe)) (8 (0.055) | Hi 5 & 45 J O it O 1 - FVRV L A B2 AR NSS40 7 7 o F
DEEAIARL T A SO T H
&t 121 0.867

GED Wi o B H GHBEBLO DA 2 b OHBEB 2 & 4) (3B RIS X o TZRMITEIEB DD % 720 THH OB OMFERIC X 1 55l

L7=A5R T,

(F2) SHEMEEHEE Z L ICHARBRMELALTH ) £5,
(3:3) M54 ) O2 2 OB S | % W o P A CBr L C1002 F L2 d DT,




20264761 22H

TS5y ray - J—VE- A YHN-A+TFTFY—(ER : BR Win)

(S
Wi
2Ot EEEEERLS
(ll?% 0.064
EREIREA (SR

0.04

EREE
| GaER)

REER
0.714

1.805

EREEEE
(EFE=Rtt)

0.824

%ﬁg’ﬁfﬁﬂ*wfﬂﬁ'%ﬂblﬁ%‘o 72BN OFRAZ W T O P39 Z AR R I O IR EIAT (1 112472 ) ) % 9 U7 BOThR L 7oA e (48
) 1X180%TY o

RREAER(O+@+®) 1.80%
OX7 7 v FOBEHOHLR 1.74%
QOF&deT7 7 v FOERS o % 0.00%
@7 7 v FOMEAE DA O R 0.06%

FEDOOBETE A Y720 B AP B TR LV ER L2230 TT,
(GE2) B H N EH & LTSS TR 5 B R TR L O MEERIG B G A 2 A,
(3) F g, RS L 72T,

(FEOHEH 77 FER Y47 7 ¥ FAHAN TV BHRERELHESRTT,

() OOBEMT BT 7 v FO - Bz EH T A

(116) DOE M L Q@D B G LS N MHBR L 25605 ) 5,
GE7) LRLORHEA TR L723DOTT 200 . INHOMMIEH T TOERETH ) VERITIELBHORLZRL ) 5,

_8_




202647651 22H

1
Ty T=)VF AL AL ANTFT—(FMH BR Win)
OERAS
W5EENUEE | DA (20254E12) 23 H 22 5 20264E6 H 22H % C)
BG5S

A ] %244 W] ~ 5 249 M
H i+ it
0 %% B 0 %%k &
ol 7 T TR R T TR R
T 1) | BGE 7422FAvH AT
B | bk F am e Aogr ok OV T ) 76 789 43 455

(7#1) &8z LS,

(F£2) HAL AL T,

GE3) ()P SATE T

WEEFFEEEI (20254512 H 23 H A 520264E6 H22H % C)
a2 gt |

m_ oM W~ 249 W
H i 7t ¥
i 1 H B[ & H | T # iz B B & H | T
T TH M T TH M
BGF 747AFASA 78—/ BGE 747 AKA YA 70—/
ARFI=F 1=K TN vy Tny) | TO[ 1236883 1626 ks = H X TR by Ty) | 48] 7126|1630

(1) SHULZE L4,
(E2) BT AT,
GE3) ()L ST T
B S ESEEOTIIEA M ISMEEEIC T I D EIS (20254612 H 23 H A 5202646 H22H  T)

VPRI BB AT EIEZH) AL
WFIZEERA & DELE R (20254512 H 23 H 2 5202646 H22H % C)

FEE AR BT FIEREBRANEOIENEH Y A

GE) FERARA L&, BV E RO AT T2 B4 11 4% LBUCHE SN A AEE AT,
WEAEEDRH

T7U R FT - TV AR ANTIVER T 7> FOBEA

T m WK
77 K4 ) M A .
OB rewem hensem| b ¥
ETR R = F il %
BGF T7AZAF - AVHL - 70—« FRF 2254 —X + T7UF 952 9,940 1,606 98.0
BGF US¥9—-:-Ya—b:-FTalb—Yary - R/ T77/F 5 109 17 11
& Gl 958 10,049 1,624 99.0

(ED) FBEHRSE R AR ORI 2 D78 E O R B E EASOMEIC L ) BERE L2 DT,
(TE2) Ml B R OMUE EARAUI R 5 FHIAH O LT
(1:3) 1%, FPAMAR o0 B A 2 D38 Co
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OBEER
Wi E ST EDIER 202646 22 H BLAE
. g i E-T (R A I S
F i A It Es

TM %
5 % 1z it 3 % 1,624,079 98.7
2 -V -\ - ¥ H .,z o 20,635 13
Bow £ O oW ® OB M 1644714 100.0

GED) BERIRIC BT 2 MU E (1,624,082T M) OFEEAE I ERAR (1,644,714 T-F) 205 % H3I13,987% T3 o
(E2) ST E AR R O Wil 2 7% El O B FEAS 78 FAN OIS L) FELHAE L7226 O T, #4551 — ML R b =161.60M T35
(E3) FFAIA O HALRM X U5 To
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BEE. 8ff. TAS SUBEMRORR

202641 H 20 H B4 202642 H 20 H BUAE 202643 H 23 H Bi4E
IH H %244 W R % 245 B K %246 W] K
(A) & E 1,637,772741 H 1584472702 M 1596,151,420 M
I — - 8a — v 18,777,228 24,278,709 26,779,822
¥ & GF ZGE MG A 1,584,689,714 1,560,193,993 1,569,371,598
* X A & 34,305,799 - -
(B) & & 34415419 4,561,776 4,587,720
* EiN 4 17,187,573 - -
B O & 45 R & 2,290,436 2,289,710 2,291,307
* HOm H & 12,768,837 11 13
*x OB OFt W OB 2,027,764 2,124,528 2,147,291
z o it k& B B OH 140,809 147,527 149,109
(C) # &8 E # #E(A-B) 1,603,357,322 1,579,910,926 1,591,563,700
JC EN 1,145,218,039 1,144,855,487 1,145,653,762
I I = R 458,139,283 435,055,439 445,909,938
D) T & #E #£ O # 1,145218,039 O 1,144,855487 0O 1,145,653762 O
1 AOZbEEMEE(C D) 14000 H 13800 H 13892 H
202644 7 20 H BiAE 20264F5 7 20 H BIAE 20264F6 7 22 H BIAE
I H #0247 H XK #0248 B XK 0249 B K
(A) & = 1,611,334989 M 1,602,538,137 H 1644714472 H
o — V- ua — v 14,818,220 17,881,980 20,635,338
& B HGE i D 1,596,516,769 1,5684,656,157 1,624,079,134
* I A & - - -
(B) & & 4,367,529 4518033 4773914
* E7N & - - -
E N R 2,291,049 2,292,475 2,293,784
/N S & 14 11 36
& B OB i #H M 1,941,638 2,081,039 2,319,059
T o Mk BB A 134,828 144,508 161,035
(C) 1 &8 E # #EA-B) 1,606,967,460 1,598,020,104 1,639,940,558
Jt %N 1,145,524,828 1,146,237,834 1,146,892,238
/O = R 461,442,632 451,782,270 493,048,320
D)% @ # # 0O # 1,145524,828 O 1,146,237,834 O 1,146,892238 O
1 A0OHbEE(HER(C D) 14028 H 13941 H 14299 H
(CRERC )
WE TR 1,163,754,73214
PEBCH b 3B 3% 2 Te A 5,658,625
VI — B A TE AR 22,521,119/
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WSROI
2443 B 20254E12H23H  F 20264 1 H20H
524511 1 20264F 1 A21H F 20264 2 A20H
52463 H 20264 2 H21H % 20264F 3 H23H
H H g 244 W 84 245 M 84 246 M
(A) B2 = 3 I = 6,388,765 M 6238561 M 6,090,545 M
Z O OB Y & 6,385,653 6,235,514 6,087,453
=% i/ il g 3112 3,047 3,092
(B) B ffi 5F 5 5c & 8 & 12,162,003 A 24451779 9,123976
5 = % 12.954,285 6,023,725 43891245
7¢ H #H A 792,282 A 30475504 A 34767269
(C)E & ® B = A 2,168573 A 2423120 A 2,379,882
(D) ZHiEHSE (A+B+C) 16,382,195 A 20636338 12,834,639
(BE) @i Bl #% & B & £ 453,212,903 466,560,531 443,520,425
(FDEMmMERXR=ZER £ A 9,165,379 A 8,579,044 N 8,153,819
(e % % M 4 #) ( 191,916,600) ( 192,455,372) ( 193,038,333)
(¢ E # % M 4 #) (& 201,081,979) (& 201,034,416) (& 201,192,152)
(G) & & (D+E+F) 460,429,719 437,345,149 448,201,245
H IR #® 2 B = A 2,290,436 A 2,289,710 A 2,291,307
RO 1R 1B 2 (G+HH) 458,139,283 435,055,439 445,909,938
SR | B A i = B N 9,165,379 A 8,579,044 N 8,153,819
(e % % M 4 #) ( 191,916,600) ( 192,455,372) ( 193,038,333)
(¢ H # % M 4 #) (& 201,081,979) (& 201,034,416) (& 201,192,152)
g WO RGO & 467,304,662 468,086,262 470,812,489
OB OB % 4 - A 24451779 A 16748732
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52471 H 20264F 3 H24H F 202644 H20H
55248 H 20264F 4 H21H = 20264 5 JI20H
552493 H 20264E 5 H21H & 20264 6 H22H

H H %247 M % 248 ] %249 W

AR 5 F I = 6348557 HM 6,569,591 M 6410930 M
Z W B % & 6,344,531 6,566,528 6,407,725
% I gl 5| 4,026 3,063 3,205
(B) B ffi 5F 3% 5t & B & 13,673,089 A 11,928,404 39,370,260
7 H A 18490417 299,908 39,371,138
7€ " 1H VAN 4,817,328 A 12,228,312 VAN 878
(C)fE & ® B & A 2,147,781 A 2,296,111 PaN 2,480,094
(D) HifpEHE (A+B+C) 17,873,865 A 7,654,924 43,301,096
(E) Al B # & 8 & £ 453,698,842 469,276,998 459,293,263
FMEMERXR=ZER & A 7,839,026 A 7,547,329 PaN 7,252,255
(R 4 58 M X4 %) ( 193,342,090) ( 193,762,154) ( 194,182,190)
(Ge B # @ M 4 &) (A 201,181,116) (& 201,309483) (A 201,434445)
(6G) & & (D+E+F) 463,733,681 454,074,745 495,342,104
IR @®” 9 B = PaN 2,291,049 A 2,292,475 PaN 2,293,784
RHEA R E R RGHH) 461,442,632 451,782,270 493,048,320
B E At E R & A 7.839,026 A 7.547,329 A 7,252,255
(R 4 55 AMH X4 %) ( 193,342,090) ( 193,762,154) ( 194,182,190)
(Ge B i # M 4 &) (& 201,181,116) (& 201,309483) (& 201,434445)
VI T VA 473,810,561 475,786,861 500,300,575
Mo H % & A 4,528,903 A 16,457,262 -

GED) LRI O T THARESR7E HHAE L MR ORI R S L b D2 &R T T,
(1E2) RLRORILO T OEECAENE 1213 B FLHINI T § A R BEMLHZ GO TERLTB ) £55
(11:3) HHAE DRI O T TEIMEFTAER S & I HBMEFOR BIE L TAROEEE VE T,
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BS{EREID D ECE
55244H) 2026 1 H20H | $2458 2026%F2H20H | #2468 20265 3A23H
1O HEEE 20H 20H 20H
52478 202654 H20H | 52488 20269 5H20H | 2498 2026%6H22H
1AO0HFDHEEE 20H 20H 20H
(D) ZRLEE. S ALTE b th O FHEMAE & 1 4 O3k OMPITTAR & O &) WS AL S & TEARIR S (BRI 53 i 42) 12 557

(1:2)

(JE3)

(1E4)

(15)

(1E6)

(JE7)

NE T HI%E S BOIAEMEDMP TTA & 4 F 7213 B 286103, I I 4 7% ) 308 % S %o R IEAm 4
HMEBITEA Z T H 5 B5E1d T2 E5 A S $ 2 SFD TR 4 BERI 5 B4 bk ) OB gt 20 9.
LA ROBR B S E T,

20374E12H31H £ TIE A D Z2EE OB A X Y% & L T.20.315% (it #5 B & O 18 BLAE B 45 Bi15.315%. #h 7
Bi5%) OBLFIC X 2 FRBNITONE T A E LT HHERIAECTT E2MEBHELIT) 2 LI ) RARB
(B Y ¥ebR 70 L) & B 1555 BEEBE20.315% (FT 5Bl K ONE B4 I BT 15 Bi15.315%. M5 Bi5%) OV 2 @ IRT 5 2 &
BTEFTEANDZWHEDOYA.15.315% (T #5Bi L O BLAE B FT 3 Bi15.315%. M B O PR BIEH ) T A) D
BRI & 2 RBIA T b E T,

X7 B BIEAYIE S NZ2HE I3, FEEONAPEEIC R L2 LD T3,

TCARILR 4 (B L 4) A356 A U 72 (& 0 B & 38 A W LAl 2 D 2288 O BIIEAR 2 © U e AR IR 45 (B 4L 48) %
PEBR L7205, T OB O &£ D238 OMBITEARE 7Y T3,

PREE T — AR & B AE RSB R L ORBBEEY ISV T AR S FOOMISH D ANTHEE
Wiz L F L 7o e B, 55244101 5k o 1% % 13.20264F01 H 20 H 1AE 0 FE #4451 (175 124 D 14,0001« 6524511 K o 1% & &
2026402 H 20 H BIAE o S #5458 (177 17124 0 13,800 | 4524631 K o i 5% % 1320264E03 H 23 H BLAE 0 L #EM 47 (105 1124 b
13,89219) \ 252471 K O P4 & 122026404 H 20 H BLAE O L #EATG A (177 1124 0 14,0281 | 252483 K @ Fi- 4% & 122026405 H
20 H BAE D FEHEAAR (177 1124 D 13,94119) | 5524931 K 0 Fi4% 35 1220264E06 A 22 H BUAE 0 FEAEAAE (1751024 1 14,299H9) 12 3%
SWTHWE L7z,

244 FT LIRS BT B L B R 2 D L 2 S5 I3 (5,641,908 ) | F HI2 3 I OSi R $R £ SR o0 A5 il BIE 5% 58 B S5 4H 2%
(10,740,28711) YN 25 70 45 4= (5 A %% 76 B S5 4R2AH 21 48) (OFT) 38 3R 45 4 (2 o a3 35 4) (191,916,600 55+ He fi
A 45 (453,212903H ) 12 & 1 B SN 25 13661,511,698H & 7 0 REL Atk 28 2L ME A A K ME - T B I 5 2 R L.
2,290,436 (1731124 ) 207) % 3 BEICH T AR E BV LE L2 2 BRIHEICOE T LT T S E TARS & M—
DFEHELTVEET,

245G IR I BT B L BB 2 DB S S NAE (3,815,441 1) | 2 FI 2B S OSB3R - I £ o0 A I AE 458 B S5 4R
(OF9) | N4 3 2 4 (Al k25 58 B A5 FE A AH 24 40) (OFT) L INZE i 3 4 (2 D MR R 45 4r) (192,455,372 ) | 43+ Fic e 4 i 37 4
(466,560,531F9) 12 & 0 | 7 Fexd SN2 13662,831,344F & 72 0 | FFC Al A3 2L MMM A/ 8 - T3 P Bl 1) 25 % #h % L. 2,289,710
AFIIY Y 20M) # 0 BICHKTHLFHERENT LT Lo ABEREIIOE T L UL T &HRE GRS ER—0EH % L
TwEIJ,

246 FH IR 51T B B LR B O FE U S5 I03% (5,137,878 « 2 428 B T O /R 48 4wl 1 0 A A SIE 2 58 B S5 3%
(OF9) | YN & 7 2 4 O Al aE 25 58 B A5 FE A AH 24 48) (OFT) N ZE i 28 42 (2 D MR R 45 4x) (193,038,333 )« 43+ i i i i o7 4
(467,965,918M9) 12 & 0 | 2Bt G N5 13666,142, 1290 & 72 1) | BEC&+E A MM AR /K HE - T I Bh 1) 55 % 4R L. 2,291,307
AAEOEY20M) Z AR TELHREREVZLE L BRAREIC X T LTI I &R E oA L H—0@H % L
TwaFd,
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(718)  AE24THWIFIEEWIRIC BT B T LR 15 DL 24 550035 (5,667,496 1) | T FH K5 I USHR Al IR HH Al B £ 0 A5 A RIE 2556 B 45 4E 28
(OFY) YN 2ik 3 3 4 (A flf i 2 7 B S5 HE AR 24 45D (OFY) N 268 38 3 4 (2 M2k 3 5 4 ) (193,342,090 ) 53~ B e A i 37 4
(470434,114F9) 12 & 0 43 Fe st SN A% 12669,443,700H & 72 ) | TREEA L AS FL e AR /K e - i P Bh 1 45 % #h 42 L. 2,291,049
DTG D 20M) RS THHERE A LE L e BEREICOE T L QL I &R E TR S EF—0EH % L
TwWEET,

(719)  E24SMIFHEWIRIC BT B B HHER % OB 45500 (4,273 4801 ) 2 FI L K3 M USRI R G4 3 7 o0 A5 M RIE 2558 B 5542
(OF9) L3 3 44 4 (il Sk 2558 B S4B 2 A0 24 48) (OFT) L INE T 3% 4 (2 B2 44 4x) (193,762,154H7 ) | 45 e #e A i 37 4
(473,805,85619) {2 & 0\ 4 Fesxt SUNAR 12671,841,490H & 72 V) | TFL &L 2SI e AR HE - i B 1 5 % % L. 2,292,475
ALY 20M) 2 HEICHKTAIFLRENLE L e BEREIC2EF L QX G ERECART T LRA—0EM % L
TWwWEEY,

(710) AE249MFHEIRIC BT B B LR % OB L2002 (6,063,717 ) 2 F 2R3 M USRI 4R 4 i 3 72 o0 A I RIE 25 58 B 254 4%
(20,781,418F1) YN 2k 3 2 4 (A7 Al i 570 B SR 4R A AH 214 A0 (OFY) L AR W 2 45 (2 DM RS T 4 43 ) (194,182,190 45+ it #e A
F& ST 45 (475,749,224 ) 12 X 0 | 45 Bt xF BN 13696,776,549M & 72 V) | T At &k A FeHEAM A K HE - W B 1 5 &2 B4 L.
22937841 (1124 9 20M)) 2 0 RICHK T HHE BBV LE L BEBEEIC o2& T LT 5 & & oA & i —
DEHELTVETT,

OBH5E
TI9IA9 7 T —=)VR A VI L ANT T —
— AL R AL B AZ A A, — Ak B A AR B &R S W 2 L 20264E4 A1HA TABEL. [ — et ik NE

B EM A M EE T T2 o770 G E S ERITT EOE H T WEL72,
(Z5HH  20264E4H1H)
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YENIRTIv a2 T= VR A U H LA NS TV =AEENR E T AHEPRE S T A AE L]
(AESH K H) T o it > T AT REZR BT O FH R (Je8) Td 5202548 H 31 HHAEDONE % THHH L
FIFET,

BERS 7 77 FOBMEIILITOE Y T,
BGF 74 2AFNAvHL-ZOa—NV-FRF2=2F4—X-T7VF

4 iz Vo ey TIVTEE(GF—T v FED SRS ERR G Ck FIVEET)
T7YRIEN=FN - VI = ORKALERIRLE S, 777 Fid, DAL EDHGERED 70%% 1t
REE OB, BFRIHAER, S2IHE 42 B H CCRIT T 205 0D 2RI G *
LE9, FFREERMEY &0 OWLMMOAMIESEZRENFEL, TNOZAMFH LT
BEHMBLO T, BRI AR—T v —IZOWTIRFTIRISEHLE S,
B & B oE F720 77V R FEwAG, IG5 BEIEEES (ABS. MBS) IS
D100% % LRELTHREEITIZ LD TEE T,
%B. 77V FIEHEOBENC X VFAESN A EY, REARTICH S TS EARIHEED
20%% FIRELTHETLIENTEE T,
% % H 20074E1 A 31H
7 o WM eI BR
- [ —FATRDFBEMN D & B HEEANDOEEIZ FHHIE LT7 7 v FOMEERED10%

DTELET,
CHBEEREOS R THEE L TVATRTORIFEKIZOVWT, 77 ¥ FAMRAET

LAHEERO D LSO E U CTHEEREO0% B 20w LET,
B WM HY FEAIE)
Z o fih B H PRI B L OH B OB EST BN 7 7 ¥ FhoELTIPRET,
o ®H H AEIM RANE L C8H K H) ISR EITWE §,
I 2% 45 Bd J7 &1 HHERNE LT REED ICHRE TV E T,
HoaA F KR HhEHEA.

& 7 ¢ IR

B O & TIvrayv (VI yTIVT)LAL—
Ty T A VRAMAV I REFTVAYMUK)VIFY P79y 70y -
PG M 2 4t T7AF VIV RATVRAY N AT . TTFTyv 70y 7 (Y HR=NV))ITFyF
* ne (RIREHEME: 79y 2709 7 L VRAPMAYV P RAVAV M F—=ALFYT)Y I
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GF) BEHNE 7 7 ¥ N2 2 WA L5, Rt oFBEtRm & ) Scihbh 5,
— 16 —



202647651 22H
-

T rayy-J—)V R4 AL ANTTFY—(EW  BR Win)

WERNUCHSETHEHESE
KTTv oy 7=V R A VAL ALNTTIV=ZBCF 74 7ARA VAL TH=INFRF2=F4 =T 7V KOOI I AJHEH
HERELTBY TR UTONRERETHOZ IAZAHELTEY 9,

202449 1H 7 5202548 31 H £ TOMIMH
BGF J4U0RR-A4VAL-HO—N\Ib-
ARF1=F4—X-T7VR

K v
ﬁ‘ﬁg%méﬁ 6,573,504,093
N
HeBLOHERSEWIRLFE 22,168 403
FESFI L TRR BB e Rt 354,328,258
A7 7 F 299,950,789
ARG ST A X BFE 239,992
AL M 4 PR BB P B 14 709,483
FAFESR AT & B I 1333533
Pt m ) ~— b 16,744
ZOMOHLREL 14474
IS EET 678,761,676
EH
A7 7 F 324,559,441
AR —E 2 4884259
H—> 23y AL -74— 57,257
A5 B L OTEECHM 1,338,072
W5t R 2,041,696
Big 1,585,305
P R 26401611
BERa 360,867,641
R 317,894,035
PUFICHR 2 EBUREEM 4 ($0) -
e B AT AR 91,831,183
ISR ( 12,064,188)
e 52,943,804
T Tvar /S ATy Ty a gy ( 4497 856)
ATy 7B ( 61,972,062)
Tl BT ( 140.145763)
ZDOMOIENARZ A EE ( 6.898.148)
FIRMETME  (18) S5t ( 80,803,030)
VT IHR B RFEBLER-NI 2~ (FR) OMZ B4R :
P A il G 143,833,445
Fetham SR ( 3,375,099)
Y| ( 6,757.884)
AT ar/ ATy Ty a vy ( 6,129,643)
AT THE| 38471897
e BT 57,077,397
ZOMOIE NARS A} T ( 208.181)
HEIRRIRSTERS (18) OMZES) 222.911,932
ERARAEIC &L DB EDEN 460,002,937
BAXDZEE)
P AEHRTATIC & B IE RS2 HUH 2,571,697,604
R RE SR E B LIS & B IE MRS LR (_ 1,367.548593)
BARDZEECKDMEEDIEZM, GBS 1,204,149,011
flU4E S ( 94,227,326)
HRMEE 8,143428,715
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BGF JA4U9ZAR-A4VAL-JO-NIL-FRF1=2F4—X-T7UR
BREAMEESAflizR 2025F8A31HIERE

HiERir

DERDFEFME AR IC_ B SN TV B F 1z ld Z Dfth DRI HISE TG | N TV 2 ERER S Bl S K UKE

11t £ i MU PE L
7K
LISV R
74,480 iShares JP Morgan EM Local Government Bond UCITS ETF* 3,397,033 0.04
WotevIIWo
122,600 BlackRock Strategic Funds - Emerging Markets Short Duration Bond Fund 18,790,902 0.23
77 v F&HEE 22,187,935 0.27
TE BEMRELUIS U
FT—ARSU7
26,801 APA* 154,324 0.00
17,876 IREN Ltd 498,204 0.01
652,528 0.01
N)bF—
82,186 Azelis* 1,236,346 0.02
babaed
230,643 Algoma Steel* 1,148,602 0.02
2,172 Brookfield 142,660 0.00
251973 Lionsgate Studios Corp* 1,615,147 0.02
10,125 Starz Entertainment Corp* 135,270 0.00
3,041,679 0.04
TARVES
13,644 Alibaba ADR* 1,786,955 0.02
35,616 Lavoro (Wts 27/12/2027) 1,247 0.00
8553 Tencent 650,347 0.01
2,438,549 0.03
HhE
70,430 BYD 1,025,036 0.01
5,700 Contemporary Amperex Technology Co. Ltd. " H * 310,210 0.00
1,335,246 0.01
TS5V2R
17,184 Arkema* 1,226,338 0.02
2,403 Casino Guichard Perrachon 1,667 0.00
1,228,005 0.02
Rr1Y
14414 BASF* 764,721 0.01
11,502 Bayer 375,788 0.01
25422 Covestro AG 1,765,289 0.02
7,765 Daimler Truck 367,017 0.00
17,432 Deutsche Lufthansa* 162,345 0.00
5519 Draegerwerk 430,255 0.01
35,963 Evonik Industries” 697,132 0.01
35,558 Gerresheimer® 1,791,881 0.02
1,630 Heidelberg Materials 385,784 0.01
41,586 K+S* 566,379 0.01
24,976 LANXESS* 713549 0.01
843 MTU Aero Engines® 375,919 0.00
14,205 Salzgitter* 367,699 0.00
28,846 thyssenkrupp® 304,194 0.00
38496 TUI* 394,367 0.01
9,462,319 0.12
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DROIEFEG IFRIC_HE TN TV S E e EZF Ot DiRHIMHIS TG IS NT L2 EEF T EMEISD L EPESHER (5E)

- Y S T o
(AT $H Py FEEIE
=3I«
195,676 Genius Sports* 2,488,999 0.03
1R
260,000 Sammaan Capital Ltd 364,664 0.00
LISV R
1,945 Trane Technologies 817,192 0.01
A5U7
145,947 Intesa Sanpaolo 912,443 0.01
40,440 UniCredit 3,111,598 0.04
4,024,041 0.05
B#
223772 Rakuten Inc 1,381,027 0.02
WotVIIWT
41,020 Coreweave Convert Usd Npv 4,065,287 0.05
33,760 HomeToGo (Wts 31/12/2025) 39 0.00
4,065,326 0.05
TS5
229 ASML 171,583 0.00
3,010 Koninklijke Vopak 145,641 0.00
349 NXP Semiconductors 83,160 0.00
400,384 0.00
BE
5,212 Pearl Abyss Corp. 122,759 0.00
784 SK Hynix 149,256 0.00
272,015 0.00
ANV
222,406 CaixaBank 2,202,616 0.03
AVT—=FV
6,258 Intrum 32,324 0.00
AALR
1,257 Novartis 158,963 0.00
az
989 Taiwan Semiconductor Manufacturing ADR* 229,804 0.00
HE
53,591 Airtel Africa 160,971 0.00
462 BAE Systems* 10,974 0.00
29,516 Barratt Developments 143,680 0.00
3,424 Halma 152,563 0.00
19,196 Land* 143,501 0.00
524,089 Mobico 237,190 0.01
9,589 Smith & Nephew 179402 0.00
108,554 Taylor Wimpey 141,041 0.00
1,169,322 0.01
RE
10,024 Amazon.com 2,304,017 0.03
59,632 AMC Networks 419,213 0.00
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DERDIEFWE A IC_ HEEN TS F 13 Z DthOMRH LS TG IS TV S ERER REF BIlisiSF 6 KU SRR m (i)

™ s o [
AT s Py FEEIE
KEHEE)

46,093 Amentum Holdings Inc* 1,161,083 0.01
649 Analog Devices 164,106 0.00
10,056 Apollo Global Management* 1,373,750 0.02
12,126 Applied Materials 1,963,684 0.02
935 Atmos Energy* 155,079 0.00
11,763 Aurora Innovation (Wts 3/11/2026) 7,681 0.00
16,061 Bank of America 813,891 0.01
12,171 Boston Scientific 1,280,268 0.02
14,264 Broadcom 4,267,931 0.05
53437 Caesars Entertainment” 1,458,029 0.02
7118 Capital One Financial 1,611,515 0.02
15,140 Carrier Global* 999,165 0.01
52,985 Centene 1,528,088 0.02
26,730 Century Communities 1,758,567 0.02
25,892 Citigroup 2,498,578 0.03
524 CME 139,557 0.00
4,706 Comerica 333,185 0.01
29,489 CommScope 476,247 0.01
218,168 Core Scientific Inc* 3,082,714 0.04
4,664 Crowdstrike 2,029,773 0.03
15,487 Danaher 3,201,937 0.04
723 Darden Restaurants Inc 149,878 0.00
26,438 Delta Air Lines* 1,637,334 0.02
1,805 Dexcom 135,375 0.00
2,495 Dominion Energy* 149,575 0.00
6,192 DR Horton* 1,047,129 0.02
37,742 DraftKings Inc 1,804,445 0.02
13,507 Duke Energy 1,654,000 0.02
83,111 EchoStar Corp 4,724,860 0.06
956 Electronic Arts 164,183 0.00
4,363 Eli Lilly 3,203,838 0.04
8458 EOG Resources* 1,061,986 0.01
55,823 EVgo (Wts 1/7/2026) 9,736 0.00
868 First Citizens BancShares® 1,751,207 0.02
26,351 First Horizon 598,431 0.01
374,884 Flagstar Financial Inc* 4,809,762 0.06
109,878 Flowco Holdings Inc " A" * 1,807,493 0.02
2,851 Fox* 154,980 0.00
9,271 Freeport-McMoRan 413,764 0.01
16,620 Informatica® 414,503 0.01
859 Jack Henry & Associates* 141,254 0.00
3404 JPMorgan Chase 1,024,842 0.01
9,152 Lam Research Corp 918,678 0.01
646,202 Lumen Technologies 3,231,010 0.04
6,754 M/I Homes 989,529 0.01
35,710 Marvell Technology 2,316,151 0.03
20,660 Meritage Homes 1,606,108 0.02
4,636 Meta Platforms 3427812 0.04
867 Microchip Technology 56,641 0.00
15,096 Micron Technology 1,821,031 0.02
1,515 Nasdaq 144,092 0.00
1,296 Netflix 1,566,903 0.02
11,143 NRG Energy 1,627,992 0.02
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1,019 Nucor 153217 0.00
25915 NVIDIA 4,528,646 0.06
88510 Offerpad Solutions (Wts 1/9/2026) 4425 0.00
22,903 Palladyne AT 169,940 0.00
360,750 Palladyne AT (Wts 24/9/2026) 86,580 0.00
6,381 Palo Alto Networks 1,224,131 0.01
6,082 Paramount Skydance Corp ' B * 88,980 0.00
33,000 PG&E Corp (Pref) 1,293,930 0.02
488 Ralph Lauren 145,448 0.00
536 ResMed* 146912 0.00
22,730 Six Flags Entertainment Corp* 521,881 0.01
187,967 Solaris Energy Infrastructure Inc* 5,952,915 0.08
16,264 Sonder 31,227 0.00
2,093 Synchrony Financial 160,198 0.00
6,519 Toll Brothers® 906,108 0.01
560 Travelers 152,102 0.00
45172 Tri Pointe Homes, Inc.* 1,593,216 0.02
60,485 Uber Technologies* 5,579,741 0.07
14,416 United Airlines 1,509,355 0.02
17,682 Valero Energy 2,695,356 0.03
523 Verisk Analytics 139,667 0.00
20,565 Vertiv 2,654,530 0.04
11,763 Vistra 2,244,381 0.03
9932 Walmart 951,883 0.01
7,034 Walt Disney 827,515 0.01
321,207 Warner Bros Discovery* 3,799,879 0.05
115,155,243 142
Wl BB LT 7 v MR 152,156,592 1.87
&3
7v3d3
USD 200,000 Angolan Government International Bond 8.25% 9/5/2028 197,000 0.00
USD 200,000 Angolan Government International Bond 9.5% 12/11/2025 201,750 0.00
398,750 0.00
ZILVEVYFY
USD 836,000 Argentine Republic Government International Bond 0.75% 9/7/2030 625,746 0.01
USD 283,338 Argentine Republic Government International Bond 1% 9/7/2029 223,130 0.00
USD 641,834 Argentine Republic Government International Bond 3.5% 9/7/2041 370,820 0.00
USD 158,000 Telecom Argentina SA 9.25% 28/5/2033 162,345 0.00
USD 2,070,000 Vista Energy Argentina SAU 7.625% 10/12/2035* 2,025,681 0.02
USD 890,000 Vista Energy Argentina SAU 85% 10/6/2033 905,086 0.01
USD 1,325,000 YPF 9.5% 17/1/2031 1,384,678 0.02
5,697,486 0.06
FILAZT
USD 200,000 Republic of Armenia International Bond 6.75% 12/3/2035* 203,500 0.00
F—ZARSU7
AUD 2,977,000 AFG 2025-1NC Trust 4.768% 10/7/2056 1,953,656 0.02
AUD 2,194,000 AFG 2025-1NC Trust 4.868% 10/7/2056 1,433,789 0.02
AUD 1,130,000 AFG 2025-1NC Trust 5.048% 10/7/2056 739,136 0.01
AUD 750,000 AFG 2025-1NC Trust 5.248% 10/7/2056 490,577 0.01
AUD 900,000 AFG 2025-1NC Trust 5.398% 10/7/2056 588,692 0.01
USD 600,000 Alumina Pty Ltd 6.375% 15/9/2032* 613,984 0.01
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AUD 520,000 Aurizon Network 6.1% 12/9/2031 355,540 0.00
EUR 1,000,000 AusNet Services Holdings Pty Ltd 3.75% 8/5/2035 1,168,018 0.02
AUD 2,940,000 AusNet Services Holdings Pty Ltd 5.884% 12/2/2055 1,948,546 0.02
AUD 1,500,000 AusNet Services Holdings Pty Ltd 5.981% 16/5/2034 1,018,557 0.01
AUD 2,140,000 AusNet Services Holdings Pty Ltd 6.187% 12/2/2055 1,446,531 0.02
AUD 1,790,000 Australia & New Zealand Banking Group Ltd 5.691% 14/8/2040 1,174,705 0.02
AUD 1,590,000 Australia & New Zealand Banking Group Ltd 6.171% 14/8/2045 1,063,508 0.01
AUD 2,100,000 Australia Pacific Airports Melbourne Pty Ltd 5.95% 16/6/2055 1,403,109 0.02
AUD 1,260,000 Bank of Queensland Ltd 5.536% 29/1/2035 827,822 0.01
EUR 3,610,000 BHP Billiton Finance Ltd 3.643% 4/9/2035 4,206,813 0.05
USD 2,200,000 CIMIC Finance USA 7% 25/3/2034 2,374,103 0.03

EUR 765,000 Commonwealth Bank of Australia 3.788% 26/8/2037 895,583 0.01
EUR 3,100,000 Commonwealth Bank of Australia 4.266% 4/6/2034 3,736,027 0.05
AUD 1,807,328 Driver Australia Ten 4.708% 21/2/2033 1,184,311 0.02

AUD 900,000 Driver Australia Ten 5.058% 21/2/2033 590,475 0.01
AUD 2,993,605 FIRSTMAC MORTGAGE FUNDING TRUST NO.4 SERIES 2024-4 4.645% 18/2/2056 1,966,432 0.02
AUD 3487,000 FIRSTMAC MORTGAGE FUNDING TRUST NO.4 SERIES 2024-4 4.915% 18/2/2056 2,295,741 0.03
AUD 1,742,000 FIRSTMAC MORTGAGE FUNDING TRUST NO.4 SERIES 2024-4 5.065% 18/2/2056 1,150,948 0.01
AUD 2,717,000 FIRSTMAC MORTGAGE FUNDING TRUST NO.4 SERIES 2024-4 5.215% 18/2/2056 1,791,903 0.02
AUD 2459,000 FIRSTMAC MORTGAGE FUNDING TRUST NO.4 SERIES 2024-4 5.415% 18/2/2056 1,624,561 0.02
AUD 1,162,000 FIRSTMAC MORTGAGE FUNDING TRUST NO.4 SERIES 20244 5565% 18/2/2056 767,671 0.01
AUD 2422527 FirstMac Mortgage Funding Trust No4 Series Eagle No 5 4.865% 16/9/2056 1,587,796 0.02
AUD 1,300,000 Flight Centre Travel Group Ltd 2.5% 3/9/2032 869,416 0.01
AUD 1,500,000 Flinders Port Holdings Pty Ltd 6.1% 10/7/2034 1,029,681 0.01

USD 144,000 Fortescue Treasury Pty Ltd 4.375% 1/4/2031 136,835 0.00

USD 145,000 Fortescue Treasury Pty Ltd 5.875% 15/4/2030 147,988 0.00

USD 682,000 Fortescue Treasury Pty Ltd 6.125% 15/4/2032 701,015 0.01
AUD 4,170,000 Household Capital 2025-1 RMBS 0% 21/7/2087 2,726,408 0.03
AUD 1,020,000 Insurance Australia Group Ltd 5.394% 15/6/2037 665,264 0.01
USD 1,116,000 IREN Ltd 35% 15/12/2029 2,525,908 0.03
AUD 4,605,967 La Trobe Financial Capital Markets Trust 2024-3 4.868% 13/11/2055 3,029,982 0.04
AUD 2,030,000 La Trobe Financial Capital Markets Trust 2025-1 4.634% 15/5/2057 1,327,032 0.02
AUD 2,381,000 Latitude Australia Credit Card Master Trust Series 2025-1 4.955% 23/11/2037 1,562,959 0.02

AUD 500,000 Latitude Australia Credit Card Master Trust Series 2025-1 7.205% 23/11/2037 331,482 0.00

AUD 494,720 Liberty Series 2024-1 Auto 4.758% 25/5/2032 324,435 0.00
AUD 3,837,633 Metro Finance 2024-1 Trust 4.815% 17/9/2030 2,518,597 0.03

AUD 550,000 Metro Finance 2024-1 Trust 5.065% 17/9/2030 360,306 0.00

AUD 500,000 Metro Finance 2025-1 Trust 5465% 15/10/2031 329,341 0.00
USD 2,355,000 Mineral Resources 85% 1/5/2030* 2,446,478 0.03

USD 867,000 Mineral Resources 9.25% 1/10/2028* 907,256 0.01

AUD 780,000 Mortgage House RMBS Prime Series 2024-2 4.868% 13/5/2057 511,944 0.01
AUD 1,300,000 National Australia Bank Ltd 5.774% 30/7/2040 860,034 0.01
AUD 1,500,000 NBN Co Ltd 5.35% 6/3/2035 1,005,398 0.01
AUD 5,000,000 NSW Electricity Networks Finance Pty Ltd 5.785% 11/3/2055 3,296,677 0.04
AUD 2,110,000 NSW Electricity Networks Finance Pty Ltd 6.277% 11/3/2055 1,423,736 0.02
AUD 3,200,000 NSW Ports Finance Co Pty Ltd 5.432% 19/9/2034 2,100,052 0.03
AUD 6,550,000 ORDE SERIES 2025-1 TRUST 4.898% 11/6/2056 4,291,993 0.05

AUD 12,690,000 ORDE SERIES 2025-1 TRUST 5.048% 11/6/2056 8,306,742 0.10
AUD 1,000,000 ORDE SERIES 2025-1 TRUST 5.248% 11/6/2056 654,586 0.01

AUD 750,000 ORDE SERIES 2025-1 TRUST 7.098% 11/6/2056 494,154 0.01
EUR 3,199,000 Origin Energy Finance 1% 17/9/2029 3,449,669 0.04

AUD 500,000 Pacific National Finance 3.7% 24/9/2029 305,543 0.00

AUD 940,000 Pacific National Finance Pty Ltd 7.75% 11/12/2054 630,203 0.01
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AUD 3,577,456 Panorama Auto Trust 2024-3 4.765% 15/9/2032 2,349,807 0.03
AUD 1,209,000 Panorama Auto Trust 2024-3 5.365% 15/9/2032 798,741 0.01
AUD 2,000,000 Panorama Auto Trust 2024-3 5.615% 15/9/2032 1,322,659 0.02
AUD 2,350,000 Panorama Auto Trust 2024-3 7.765% 15/9/2032 1,566,736 0.02
AUD 3,126,000 Panorama Auto Trust 2025-1 4.915% 15/3/2033 2,053,935 0.03
AUD 844,000 Panorama Auto Trust 2025-1 5.115% 15/3/2033 554,543 0.01
AUD 500,000 Panorama Auto Trust 2025-1 6.965% 15/3/2033 328,349 0.00
AUD 4,150,634 Pepper Residential Trust No. 40 Mtge 4.88% 12/11/2065 2,730,270 0.03
AUD 1,484,435 Pepper SPARKZ Trust No. 9 4.565% 15/1/2033 971,089 0.01
AUD 3,820,000 Pepper SPARKZ Trust No. 9 4915% 15/1/2033 2,500,370 0.03
AUD 840,000 Port of Newcastle Investments Financing Pty Ltd 6.1% 18/7/2033 565,985 0.01
AUD 1,500,000 Qantas Airways Ltd 5.9% 19/9/2034 1,016,233 0.01
AUD 2,700,000 Qube Treasury Pty Ltd 59% 11/12/2034 1,812,393 0.02
EUR 1,800,000 Queensland Treasury Corp 3.25% 21/5/2035 2,093,074 0.03
AUD 850,000 RAF ABS Series 2025-1 4.807% 9/12/2031 555,765 0.01
AUD 500,000 RAF ABS Series 2025-1 5.007% 9/12/2031 326,922 0.00
AUD 3,370,957 Resimac Bastille Trust Series 2024-2NC 4.985% 6/3/2056 2,217,887 0.03
AUD 649,271 RESIMAC Premier Series 2024-2 4.68% 12/2/2056 426,214 0.00
AUD 2,700,000 Scentre Group Trust 1 5.604% 31/3/2055 1,787,733 0.02
AUD 1,080,000 Scentre Group Trust 1 5.875% 10/9/2054 727,053 0.01
AUD 1,350,000 Scentre Group Trust 1 6.015% 10/9/2054 903,327 0.01
EUR 1,000,000 Transurban Finance Co Pty Ltd 4.143% 17/4/2035 1,199,422 0.01
AUD 2,100,000 Transurban Queensland Finance Pty Ltd 5.5% 2/9/2032 1,402,224 0.02
AUD 460,000 Transurban Queensland Finance Pty Ltd 5.623% 28/8/2034 303,929 0.00
AUD 2,039,000 Treasury Corp of Victoria 5% 20/11/2040 1,249,643 0.01
AUD 9,510,000 Treasury Corp of Victoria 5.5% 15/9/2039 6,226,701 0.08
AUD 2,004,000 Triton Bond Trust 2025-1 in respect of Series 1 4.83% 12/3/2057 1,314,817 0.02
AUD 1,019,000 Triton Bond Trust 2025-1 in respect of Series 1 4.93% 12/3/2057 669,781 0.01
AUD 1,400,000 Westpac Banking Corp 5.815% 4/6/2040 929,906 0.01
AUD 3,000,000 Woolworths Group Ltd 5.91% 29/11/2034 2,045,616 0.03
AUD 2,000,000 Worley Financial Services Pty Ltd 5.868% 13/5/2032 1,350,742 0.02
133,973,014 1.65
F—ZA U7
USD 200,000 LD Celulose International GmbH 7.95% 26/1/2032 210,116 0.00
EUR 5,100,000 Lenzing AG 9% 9/4/2028 6,023,375 0.08
EUR 1,562,000 Sappi Papier Holding GmbH 4.5% 15/3/2032 1,784,932 0.02
USD 532,000 Suzano Austria 5% 15/1/2030 532,399 0.01
USD 200,000 Suzano Austria GmbH 6% 15/1/2029 206,000 0.00
8,756,822 0.11
N—=L—=>
USD 200,000 Bahrain Government International Bond 7% 26/1/2026 201,407 0.00
JNILIKRZR
USD 1,527,000 Barbados Government International Bond 8% 26/6/2035 1,542,461 0.02
~N)bF—
EUR 1,400,000 Anheuser-Busch InBev SA 3.95% 22/3/2044 1,561,739 0.02
EUR 1,091,000 Anheuser-Busch InBev SA 4.125% 19/5/2045 1,240,762 0.01
EUR 593,000 Azelis Finance 5.75% 15/3/2028 712441 0.01
EUR 1,290,000 Azelis Finance NV 4.75% 25/9/2029 1,560,181 0.02
EUR 2,000,000 Belfius Bank 1.25% 6/4/2034 2,183,549 0.03
EUR 1,200,000 KBC 8% 5/9/2028 1,565,714 0.02
EUR 4,150,020 Kingdom of Belgium Government Bond 3.3% 22/6/2054* 4,099,739 0.05
12,924,125 0.16
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EUR 722,000 Benin Government International Bond 4.95% 22/1/2035 761,083 0.01
USD 470,000 Benin Government International Bond 7.96% 13/2/2038* 462,562 0.00
1,223,645 0.01
N=a—%4
USD 1,500,000 CBQ Finance Ltd 5.662% 16/7/2030 1,508,760 0.02
USD 238,000 Golar LNG Ltd 2.75% 15/12/2030 252,815 0.00
USD 863,000 NCL 5.875% 15/2/2027 864,933 0.01
USD 239,000 NCL 8.125% 15/1/2029 251,347 0.00
USD 661,000 NCL Corp Ltd 6.75% 1/2/2032 681,530 0.01
USD 3,000,000 OHA Credit Funding 19 6.025% 20/7/2037 3,009,330 0.04
USD 930,000 RLGH Finance Bermuda Ltd 6.75% 2/7/2035 976,440 0.01
USD 400,000 RLGH Finance Bermuda Ltd 8.25% 17/7/2031 451,332 0.01
USD 4,930,000 RR 21 Ltd 5.718% 15/7/2039 4,952,017 0.06
USD 339,000 Star Energy Geothermal Darajat II / Star Energy Geothermal Salak 4.85% 14/10/2038 322,897 0.00
USD 1,000,000 Symphony CLO 39 Ltd 5.648% 25/1/2038 1,004,465 0.01
USD 2,150,000 Symphony CLO 40 Ltd 5.63% 5/1/2038 2,158,579 0.03
USD 1,910,000 Symphony CLO 40 Ltd 6.97% 5/1/2038 1,929,592 0.02
USD 334,000 Valaris 8.375% 30/4/2030 347870 0.00
USD 264,000 Viking Cruises 7% 15/2/2029 266,248 0.00
USD 322,000 Viking Cruises 9.125% 15/7/2031 347,118 0.00
USD 288,000 VOC Escrow 5% 15/2/2028 286,675 0.00
USD 516,000 Weatherford International 8.625% 30/4/2030 529,697 0.01
20,141,645 0.23
TSI
BRL 243,390 Brazil Letras do Tesouro Nacional 0% 1/1/2026 4,283,357 0.05
BRL 767,250 Brazil Notas do Tesouro Nacional Serie F 10% 1/1/2027 13,768,009 0.17
USD 3,522,225 Samarco Mineracao 9.5% 30/6/2031* 3,504,666 0.04
USD 1,234,740 Samarco Mineracao SA 9.5% 30/6/2031 1,228,585 0.02
22,784,617 0.28
HWREN—-IVHE
USD 1,127,000 CAS Capital No 1 4% 12/7/2026 1,112912 0.02
USD 1,500,000 Celestial Dynasty 6.375% 22/8/2028 1,491,570 0.02
USD 700,000 Central Plaza Development Ltd 6.8% 7/4/2029 716,677 0.01
USD 300,000 CFAMC 1V Co Ltd 4.25% 30/9/2025 299,778 0.00
HKD 86,000,000 Deep Development 2025 Ltd 0.75% 20/5/2032 11,370,383 0.14
USD 685,000 Elect Global Investments Ltd 4.85% 29/9/2025* 481,992 0.01
USD 5,800,000 Estate Sky Ltd 10.5% 21/5/2028 5,713,000 0.07
USD 450,000 Five Holding Ltd, Reg. S 9.375% 3/10/2028 471,841 0.00
EUR 2,000,000 Fortune Star BVI 3.95% 2/10/2026 2,315,309 0.03
HKD 8,000,000 Link CB 4.5% 12/12/2027 1,056,560 0.01
USD 700,000 NWD Finance BVI 4.8% 27/9/2025 180,250 0.00
HKD 22,000,000 SF Holding Investment 2023 Ltd 0% 8/7/2026 2,825,299 0.03
USD 1,711,250 Star Energy Geothermal Wayang Windu 6.75% 24/4/2033 1,766,866 0.02
USD 850,000 Studio City Finance 5% 15/1/2029* 807,092 0.01
USD 2,209,000 Studio City Finance 5% 15/1/2029* 2,097,490 0.03
USD 1,800,000 Studio City Finance 6.5% 15/1/2028* 1,796,634 0.02
34,503,653 042
2% 4
USD 194,000 Bulgaria Government International Bond, Reg. S 5% 5/3/2037 190,702 0.00
AAXI—2
USD 1,623,000 Republic of Cameroon International Bond 9.5% 31/7/2031* 1,551,767 0.02
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USD 563,000 1011778 BC ULC / New Red Finance 3.5% 15/2/2029 536,124 0.01
USD 961,000 1011778 BC ULC / New Red Finance 4% 15/10/2030 900,451 0.01
USD 806,000 1011778 BC ULC / New Red Finance 4.375% 15/1/2028 792,447 0.01
USD 225,000 1011778 BC ULC / New Red Finance 6.125% 15/6/2029 230,571 0.00
USD 344,000 Air Canada 3.875% 15/8/2026 340,952 0.00
USD 2,782,000 Air Canada 2020-1 Class C Pass Through Trust 10.5% 15/7/2026 2,903,008 0.04
EUR 2,582,000 Bank of Montreal 3.25% 9/1/2032 3,016,275 0.04
USD 3,750,000 Bank of Montreal 6.875% 26/11/2085 3,781,136 0.05
USD 1,584,000 Bausch + Lomb 8.375% 1/10/2028 1,651,954 0.02
USD 476,000 Baytex Energy 85% 30/4/2030* 486,415 0.01
USD 479,000 Baytex Energy Corp 7.375% 15/3/2032 467,976 0.01
USD 775,000 Bell Telephone Co of Canada or Bell Canada 6.875% 15/9/2055 793429 0.01
USD 105,000 Bombardier 7.5% 1/2/2029 109,661 0.00
USD 184,000 Bombardier 8.75% 15/11/2030* 198,564 0.00
USD 532,000 Bombardier Inc 6.75% 15/6/2033 554,238 0.01
USD 872,000 Brookfield Residential Properties / Brookfield Residential US 4.875% 15/2/2030* 799,990 0.01
USD 722,000 Brookfield Residential Properties / Brookfield Residential US 5% 15/6/2029 675,663 0.01
USD 405,000 Brookfield Residential Properties / Brookfield Residential US 6.25% 15/9/2027 403,688 0.01
CAD 22,663,000 Canadian Government Bond 2.75% 1/3/2030 16,341,850 0.20
USD 200,000 Emera 6.75% 15/6/2076 201,791 0.00
USD 944,000 First Quantum Minerals 9.375% 1/3/2029 1,005,001 0.01
USD 318,000 First Quantum Minerals Ltd 7.25% 15/2/2034 320,783 0.00
USD 100,000 Garda World Security 6% 1/6/2029 99,139 0.00
USD 515,000 Garda World Security 7.75% 15/2/2028 531,645 0.01
USD 352,000 Garda World Security 8.25% 1/8/2032 366,623 0.00
USD 800,000 Garda World Security Corp 8.375% 15/11/2032 834,913 0.01
USD 85,000 GFL Environmental 4% 1/8/2028 82,857 0.00
USD 393,000 GFL Environmental 4.375% 15/8/2029 382,388 0.01
USD 1,011,000 Husky Injection Molding Systems / Titan Co-Borrower 9% 15/2/2029* 1,062,040 0.01
USD 100,000 Jones Deslauriers Insurance Management 10.5% 15/12/2030 106,261 0.00
USD 1,948,000 Mattamy 4.625% 1/3/2030 1,868,069 0.02
USD 1,217,000 Mattamy 5.25% 15/12/2027 1,213,614 0.01
USD 413,000 Methanex 5.125% 15/10/2027 411,247 0.01
USD 299,000 NOVA Chemicals 4.25% 15/5/2029 287,283 0.00
USD 672,000 NOVA Chemicals 9% 15/2/2030 722,335 0.01
USD 424,000 NOVA Chemicals Corp 5.25% 1/6/2027 425,338 0.01
USD 284,000 Open Text 3.875% 15/2/2028 276,018 0.00
USD 699,000 Open Text 3.875% 1/12/2029 660,214 0.01
USD 303,000 Parkland 4.625% 1/5/2030 293,939 0.00
USD 359,000 Parkland 6.625% 15/8/2032 369,716 0.00
USD 181,000 Rogers Communications 5.25% 15/3/2082 179,297 0.00
USD 2,641,000 Rogers Communications Inc 7% 15/4/2055 2718434 0.03
USD 1,358,000 Rogers Communications Inc 7.125% 15/4/2055 1,410,741 0.02
USD 401,000 South Bow Canadian Infrastructure Holdings Ltd 7.5% 1/3/2055 421,344 0.00
USD 545,000 TELUS Corp 6.625% 15/10/2055 555,337 0.01
USD 35,000 TELUS Corp 7% 15/10/2055 36,008 0.00
EUR 5,300,000 Toronto-Dominion Bank 2.776% 3/9/2027 6,247,190 0.08
EUR 9,725,000 Toronto-Dominion Bank 3.191% 16/2/2029 11,605,771 0.14
69,679,733 0.85
TARVES
USD 500,000 522 Funding CLO 2018-3A 6.637% 20/10/2031 500,641 0.01
USD 1,870,000 AB BSL CLO 3 Ltd 5.575% 20/4/2038 1,874,674 0.02
USD 4,561,703 ABRA Global Finance 14% 22/10/2029 4,037,107 0.05
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USD 207,536 ACAS CLO 2015-1 6.191% 18/10/2028 207,468 0.00
USD 3,620,000 ACAS CLO 2015-1 6.791% 18/10/2028 3.626,967 0.05
USD 2,550,000 ACEN Finance 4% 8/3/2026 1,689,375 0.02

USD 250,000 AGL CLO 11 10.939% 15/4/2034 250,798 0.00

USD 800,000 AGL CLO 33 5.675% 21/7/2037 803,779 0.01
USD 3,000,000 AGL CLO 37 Ltd 5.572% 22/4/2038 3.007,646 0.04
USD 2,480,000 AGL CLO 42 Ltd 5.569% 22/7/2038 2,487,746 0.03
USD 4,440,000 AGL CLO 44 Ltd 0% 22/10/2037 4,439,434 0.05
USD 1,210,000 AGL CLO 7 7679% 15/7/2034 1,218,253 0.02
USD 1,750,000 AGL CLO 9 6.325% 20/4/2037 1,763,020 0.02
USD 1,750,000 AGL CLO 9 6.775% 20/4/2037 1,761,706 0.02
USD 1,000,000 AGL Core CLO 2 5.785% 20/7/2037 1,005,249 0.01
USD 1,430,000 AGL Core CLO 36 Ltd 5.269% 23/1/2038 1,430,654 0.02
USD 2,250,000 AGL Core CLO 36 Ltd 5.599% 23/1/2038 2,258,820 0.03

USD 250,000 AGL Core CLO 36 Ltd 5.919% 23/1/2038 250,793 0.00
USD 2,500,000 AGL Core CLO 8 Ltd 5.655% 20/1/2038 2,511,069 0.03

USD 490,000 AIMCO CLO 23 Ltd 5.394% 20/4/2038 490,264 0.01
USD 1,647,000 Al Rajhi Sukuk Ltd 6.25% 21/7/2030 1,669,704 0.02

USD 579,000 Alibaba Group Holding Ltd 0.5% 1/6/2031 808,707 0.01
USD 1,280,460 Antares CLO 2019-2 6.269% 23/1/2036 1,284,098 0.02
USD 1,485,000 Apidos CLO L 9.425% 20/1/2038 1,498,842 0.02
USD 5,000,000 Apidos Clo Lii 5.394% 20/4/2038 5,002,254 0.06

USD 250,000 Apidos CLO XXXI 6.129% 15/4/2031 250,887 0.00

USD 375,000 Apidos CLO XXXV 10.337% 20/4/2034 376,407 0.01

USD 820,000 Apidos CLO XXXVII 10.894% 22/10/2034 823378 0.01

USD 750,000 Apidos Loan Fund 2024-1 5.588% 25/4/2035 751,500 0.01
USD 1,000,000 Apidos Loan Fund 2024-1 5.818% 25/4/2035 1,002,135 0.01
USD 1,000,000 Apidos Loan Fund 2024-1 6.068% 25/4/2035 1,002,380 0.01
USD 1,000,000 Apidos Loan Fund 2024-1 6.518% 25/4/2035 1,001,779 0.01
USD 1,000,000 Apidos Loan Fund 2024-1 7.518% 25/4/2035 1,010,846 0.01
USD 5,386,000 Arbor Realty Collateralized Loan Obligation Ltd 6.265% 20/1/2041 5393481 0.07
USD 5,747,481 AREIT 2024-CRE9 6.05% 17/5/2041 5,759,820 0.07

USD 14,114,000 AREIT 2025-CRE10 Ltd 5.748% 17/12/2029 14,125,040 0.17
USD 21,544 ASSURANT CLO II 5.627% 20/4/2031 21,560 0.00

USD 291,000 Azorra Finance Ltd 7.25% 15/1/2031 302,169 0.00

USD 276,000 Azorra Finance Ltd 7.75% 15/4/2030 289,722 0.00
USD 2,490,000 Bain Capital Credit CLO 2021-3 7.68% 24/7/2034 2485508 0.03

USD 430,000  Bain Capital Credit CLO 20214 Ltd 5.525% 20/10/2034 431,075 0.01
USD 1,351,000  Bain Capital Credit CLO 2024-3 6.168% 16/7/2037 1,359,795 0.02
USD 3420000  Bain Capital Credit CLO 2024-6 Ltd 5.655% 21/1/2038 3432778 0.04
USD 1,410,000  Ballyrock CLO 2020-2 10.737% 20/10/2031 1,414,447 0.02

USD 500,000 Ballyrock Clo 29 Ltd 5.632% 25/7/2038 501,576 0.01

USD 214519  BlueMountain CLO 2015-3 5.587% 20/4/2031 214,901 0.00
USD 1,396,149 BlueMountain CLO XXII 5.659% 15/7/2031 1,396,737 0.02
USD 1,500,000  BSF Finance 5.761% 3/9/2035 1,497,519 0.02

USD 10,081,000  BSPDF 2025-FL2 Issuer LLC 5.887% 15/12/2042 10,109,893 0.12
USD 14471,000 BXMT 2025-FL5 Ltd 5.999% 18/10/2042 14,440,214 0.18
USD 2,715,494 Canyon CLO 2018-1 5.649% 15/7/2031 2,716,665 0.03
USD 1,200,000 Canyon CLO 2024-2 Ltd 7.418% 15/1/2038 1,214,620 0.02

USD 139,183 Carbone CLO 5.727% 20/1/2031 139,318 0.00

USD 340,428 Carlyle Global Market Strategies CLO 2014-1 5.554% 17/4/2031 340,835 0.00

USD 750,000 CarVal CLO I 7.469% 16/7/2031 752,494 0.01
USD 1,610,000 CarVal CLO XI C 5.715% 20/10/2037 1,616,287 0.02
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USD 1,610,000 CarVal CLO XI C 6.075% 20/10/2037 1,616,488 0.02
USD 1,610,000 CarVal CLO XI C 6.375% 20/10/2037 1,616,632 0.02
USD 350,000 Cayuga Park CLO 6.234% 17/7/2034 350,840 0.00
CNH 4,000,000 China Mengniu Dairy Co Ltd 2.3% 30/7/2035 548,731 0.01
HKD 20,000,000 Chow Tai Fook Jewellery Group Ltd 0.375% 30/6/2030 2,717,288 0.03
USD 91,211 CIFC Funding 2014 5.691% 18/1/2031 91,274 0.00
USD 250,000 CIFC Funding 2017-1V 6.13% 24/10/2030 250,422 0.00
USD 3,000,000 Crown Point CLO 7 Ltd 6.537% 20/10/2031 3,008,010 0.04
USD 867,000 DP World Salaam 6% 1/10/2025 866,622 0.01
USD 708,193 Dryden 55 CLO 5.599% 15/4/2031 709,064 0.01
USD 750,000  EDO Sukuk Ltd 5.662% 3/7/2031* 779,370 0.01
USD 800,000 Emirates Reit Sukuk III Ltd 7.5% 12/12/2028 812,000 0.01
USD 925,000 Fantasia 6.95% 17/12/2021 18,500 0.00
USD 1,781,000 Fantasia 7.95% 5/7/2022 35,620 0.00
USD 794,000 Fantasia 9.25% 28/7/2023 15,880 0.00
USD 2,580,000 Fantasia 11.75% 17/4/2022 38,700 0.00
USD 411,000 Fantasia 11.875% 1/6/2023 8,220 0.00
USD 1,090,000 Flatiron CLO 25 5.672% 17/10/2037 1,094,385 0.01
USD 440,000 Flatiron CLO 25 6.172% 17/10/2037 440,866 0.01
USD 250,000 Flatiron CLO 25 9.572% 17/10/2037 252,780 0.00
USD 1,000,000 Flatiron CLO 28 5.638% 15/7/2036 1,000,050 0.01
USD 1,000,000 Flatiron CLO 28 5.868% 15/7/2036 1,000,050 0.01
USD 1,000,000 Flatiron CLO 28 5.968% 15/7/2036 1,000,050 0.01
USD 750,000 Flatiron CLO 28 6.418% 15/7/2036 750,037 0.01
USD 1,500,000 Flatiron CLO 28 7.318% 15/7/2036 1,500,075 0.02
USD 850,000  Flatiron CLO 28 10.068% 15/7/2036 850,042 0.01
USD 1,050,000 FWD 6.675% 1/2/2026 1,052,310 0.01
USD 1,000,000 FWD 84% 5/4/2029* 1,026,949 0.01
USD 352,000 GGAM Finance 6.875% 15/4/2029 365,334 0.00
USD 779,000 GGAM Finance 8% 15/2/2027 799,767 0.01
USD 165,000 GGAM Finance 8% 15/6/2028 175,310 0.00
USD 2,360,000 Goldentree Loan Management US Clo 11 Ltd 9.225% 20/10/2034 2,359,631 0.03
USD 1,050,000 Goldentree Loan Management US CLO 9 5.825% 20/4/2037 1,054,258 0.01
USD 5,220,000 Golub Capital Partners 48 LP 5.632% 17/4/2038 5238944 0.06
USD 6,670,289 Golub Capital Partners CLO 52B 5.875% 20/4/2037 6,701,317 0.08
USD 1,750,000 Golub Capital Partners CLO 52B 6.325% 20/4/2037 1,760,815 0.02
USD 2,300,000 Golub Capital Partners CLO 55B 11.147% 20/7/2034 2,309,159 0.03
USD 4,737,000 Grab Holdings Ltd 0% 15/6/2030 4,976,834 0.06
USD 10,003,000 Greystone CRE Notes 2025-FL4 LLC 5.823% 15/1/2043 10,011,837 0.12
USD 1,000,000  Haidilao International 2.15% 14/1/2026 990,295 0.01
USD 1,680,000  IHS 6.25% 29/11/2028* 1,663,200 0.02
USD 1,200,000 iQIYT 6.5% 15/3/2028 1,202,993 0.02
USD 7537  LCM X1V 5.627% 20/7/2031 7,542 0.00
USD 1,970,514 Loanpal Solar Loan 2021-1 2.29% 20/1/2048 1,655,400 0.02
USD 1,000,000 Meituan 0% 27/4/2028 980,250 0.01
USD 200,000 Melco Resorts Finance 5.25% 26/4/2026 200,168 0.00
USD 600,000 Melco Resorts Finance 5.625% 17/7/2027* 599,250 0.01
USD 3,400,000 Melco Resorts Finance 5.75% 21/7/2028* 3,380,365 0.04
USD 845,000 Melco Resorts Finance 7.625% 17/4/2032* 879,611 0.01
USD 6,227,000 MF1 2024-FL15 6.048% 18/8/2041 6,246,050 0.08
USD 11,851,000 MF1 2024-FL16 5.901% 18/11/2039 11,861,465 0.14
USD 390,000 MGM China 7.125% 26/6/2031 407,155 0.00
USD 1,930,000 MidOcean Credit CLO XVII Ltd 5.705% 20/1/2038 1,938,104 0.02
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USD 1,800,000 MTR Corp CI Ltd 5.625% 24/9/2035 1,850,625 0.02
USD 750,000 NCB Tier 1 Sukuk Ltd 3.5% 26/7/2026 732,319 0.01
USD 850,000 Neuberger Berman Loan Advisers CLO 34 Ltd 5.979% 20/7/2039 851,989 0.01

USD 1,500,000 Neuberger Berman Loan Advisers CLO 56 6.069% 24/7/2037 1,504,710 0.02

USD 1,000,000 Neuberger Berman Loan Advisers CLO 56 6.419% 24/7/2037 1,003,246 0.01

USD 1,000,000 Neuberger Berman Loan Advisers CLO 56 7.419% 24/7/2037 1,012,955 0.01

USD 1,040,000 Oaktree CLO 2024-27 5.902% 22/10/2037 1,042,533 0.01
USD 990,000 Oaktree CLO 2024-27 7.332% 22/10/2037 1,002,031 0.01

USD 3,690,000 Oaktree CLO 2025-31 Ltd 5.599% 15/7/2038 3,702,376 0.05

USD 11,460 OCP CLO 2014-5 5.655% 26/4/2031 11,468 0.00

USD 1,070,000 OCP CLO 2014-5 7.475% 26/4/2031 1,082,914 0.01

USD 1,449,324 OHA Loan Funding 2013-2 5.497% 23/5/2031 1,450,004 0.02

USD 1,000,000 Orion CLO 2024-3 5.878% 25/7/2037 1,005,974 0.01

USD 2,000,000 Orion CLO 2024-3 6.218% 25/7/2037 2,006,740 0.03
USD 500,000 Orion CLO 2024-3 6.618% 25/7/2037 501,992 0.01
USD 990,000 Orion CLO 2024-4 Ltd 5.705% 20/10/2037 994,357 0.01

USD 3,200,000 OZLM VI 0% 17/4/2031 11,200 0.00

USD 1,000,000 Palmer Square CLO 2022-3 7.275% 20/7/2037 1,008,477 0.01

USD 7,500,000 Park Blue CLO 2024-V 5.798% 25/7/2037 7,540,456 0.09

USD 6,985,431 PFP 2024-11 6.189% 17/9/2039 6,991,413 0.09

USD 10,454,000 PFP 2025-12 Ltd 5.842% 18/12/2042 10,498,297 0.13

USD 2,000,000 Pikes Peak CLO 10 5.692% 22/1/2038 2,008,181 0.03
USD 250,000 Pikes Peak CLO 6 8.785% 18/5/2034 246,635 0.00

USD 2,990,000 Polus US CLO II Ltd 5.804% 20/7/2038 3,007,552 0.04

USD 2,966,959 Prima Capital CRE Securitization 2016-VI 4% 24/8/2040 2,976,329 0.04

USD 1,400,000 QIC Cayman Ltd 6.15% 10/4/2031 1,410,269 0.02

USD 2,000,000 Riyad Sukuk Ltd 6.209% 14/7/2035 2,032,235 0.03

USD 2,500,000 Riyad T1 Sukuk Ltd 5.5% 3/10/2029* 2,456,437 0.03

USD 2,095,804 Rockford Tower CLO 2017-3 5.777% 20/10/2030 2,097,723 0.03
USD 750,000 Rockford Tower CLO 2018-1 6.185% 20/5/2031 751,133 0.01
USD 138,585 Rockford Tower CLO 2018-2 5.747% 20/10/2031 138,796 0.00

USD 1,000,000 RR 19 Ltd 5.868% 15/4/2040 1,001,150 0.01

USD 2,750,000 RR 5 6.268% 15/7/2039 2,765,839 0.03

USD 4,750,000 RR 8 5.668% 15/7/2037 4,757,483 0.06

USD 6,500,000 RR 8 6.018% 15/7/2037 6,513,001 0.08

USD 1,500,000 Sands China 4.375% 18/6/2030 1,465,785 0.02
USD 800,000 Sands China 54% 8/8/2028* 814,243 0.01
USD 200,000 Saudi Electricity Sukuk Programme Co 4.942% 13/2/2029 204,366 0.00
USD 200,000 Saudi Electricity Sukuk Programme Co 5.225% 18/2/2030 205,776 0.01
USD 200,000 Saudi Electricity Sukuk Programme Co. Reg. S 5.684% 11/4/2053 196,794 0.00

USD 29,711 Steele Creek CLO 2017-1 5.829% 15/10/2030 29,754 0.00
USD 727272 Sunac China 7% 30/9/2029 97,273 0.00
USD 272,728 Sunac China 7.25% 30/9/2030 36,386 0.00

USD 4,330,000 Symphony CLO 46 Ltd 5.574% 20/1/2038 4,641,985 0.06

USD 2,900,000 Symphony CLO 46 Ltd 5.915% 20/1/2038 2,907,249 0.04

USD 38,064 Tiaa CLO III 5.729% 16/1/2031 38,090 0.00
USD 750,000 Tiaa CLO III 6.079% 16/1/2031 750,832 0.01
GBP 750,000 Trafford Centre Finance 4.978% 28/7/2035 850,164 0.01

USD 1,110,000 Transocean 8.25% 15/5/2029 1,074,157 0.01

USD 1413428 Transocean Titan Financing 8.375% 1/2/2028 1,452,352 0.02

USD 2,750,000 TRESTLES CLO 2017-1 5.778% 25/7/2037 2,764,321 0.03

USD 1,000,000 TRESTLES CLO 2017-1 6.418% 25/7/2037 1,004,429 0.01

USD 2,500,000 TRESTLES CLO 2017-1 7.468% 25/7/2037 2,525,356 0.03
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USD 6,718,277 TRESTLES CLO II 5.888% 25/7/2037 6,756,096 0.08
USD 1,351,000 TRESTLES CLO II 6.268% 25/7/2037 1,358,485 0.02
USD 1,000,000 TRESTLES CLO II 6.718% 25/7/2037 1,006,519 0.01
USD 1,000,000 TRESTLES CLO II 7.818% 25/7/2037 1,008,752 0.01
USD 3,262,255 Trestles CLO VII 5.698% 25/10/2037 3,276,707 0.04
USD 2,990,000 Trestles CLO VIII Ltd 5.627% 11/6/2035 3,005,647 0.04
USD 11,538,000 Triaxx Prime CDO 2006-1 5.304% 3/3/2039 1,731 0.00
USD 700,000 TRINITAS CLO IV 5.991% 18/10/2031 700,995 0.01
USD 8,981,033 Trinitas Clo VII Ltd 5.378% 25/1/2035 8,985,905 0.11
USD 1,750,000 Trinitas CLO XII Ltd 5.309% 25/4/2033 1,750,000 0.02
USD 3,000,000 Trinitas CLO XIV 5.658% 25/1/2034 3,004,695 0.04
USD 590,000 Trinitas CLO XIV 6.268% 25/1/2034 590,189 0.01
USD 625,000 Trinitas CLO XIV 6.718% 25/1/2034 626,178 0.01
USD 4,360,000 Trinitas CLO XVIII Ltd 5.545% 20/1/2035 4,369,810 0.05
USD 5,000,000 Trinitas CLO XXIX 5.809% 23/7/2037 5,024,357 0.06
USD 1,000,000 Trinitas CLO XXIX 7.719% 23/7/2037 1,010,176 0.01
USD 2,000,000 Trinitas CLO XXVIII 6418% 25/4/2037 2,010,621 0.03
USD 2,000,000 Trinitas CLO XXVIII 6.818% 25/4/2037 2,013,780 0.03
USD 1,500,000 Trinitas CLO XXXIII Ltd 10.27% 22/7/2038 1,504,913 0.02
USD 179,000 Vale Overseas 6.4% 28/6/2054 178914 0.00
USD 595,000 VLL International 9.375% 29/7/2029 382,317 0.01
USD 200,000 VLL International Inc 7.25% 20/7/2027 150,754 0.00
USD 1,500,000 Vnet Group Inc 2.5% 1/4/2030 1,500,221 0.02
USD 419,828 Voya CLO 2013-2 5.55% 25/4/2031 420,576 0.01
USD 1,040,000 Voya CLO 2016-1 7.237% 20/1/2031 1,050,201 0.01
USD 1,500,000 Warwick Capital CLO 5 Ltd 5.685% 20/1/2038 1,506,125 0.02
USD 2,350,000 Wellington Management Clo 4 Ltd 5.429% 18/4/2038 2,348,994 0.03
USD 3,740,000 Wynn Macau 4.5% 7/3/2029 3974,685 0.05
USD 480,000 Wynn Macau 55% 15/1/2026 479,623 0.01
USD 1,107,000 Wynn Macau 5.5% 15/1/2026* 1,106,131 0.01
USD 3,400,000 Wynn Macau 5.625% 26/8/2028" 3,384,615 0.04
USD 1,625,000 Wynn Macau Ltd 6.75% 15/2/2034* 1,633,938 0.02
378422444 4.63
FU
USD 227,000 AES Andes 6.3% 15/3/2029 235,798 0.00
USD 200,000 AES Andes 6.3% 15/3/2029 207,964 0.00
USD 1,956,000 AES Andes 8.15% 10/6/2055 2,068,898 0.03
USD 200,000 Banco de Credito e Inversiones 8.75% 8/5/2029 217725 0.00
USD 200,000 Chile Government International Bond 2.75% 31/1/2027 196,300 0.00
EUR 1,873,000 Chile Government International Bond 3.75% 14/1/2032 2,233973 0.03
USD 309,000 Chile Government International Bond 4.34% 7/3/2042 269,371 0.00
USD 229,000 Corp Nacional del Cobre de Chile 6.44% 26/1/2036 242,459 0.00
USD 100,000 Empresa Nacional de Telecomunicaciones 4.75% 1/8/2026 100,249 0.00
USD 205,000 Empresa Nacional del Petroleo 5.95% 30/7/2034 212,075 0.00
USD 1,038,000 Telefonica Moviles Chile SA 3.537% 18/11/2031 625,395 0.01
USD 8,666,580 WOM Chile Holdco SpA 5% 1/4/2032 8,363,250 0.11
USD 4,253,813 WOM Mobile SA 11% 1/4/2031* 4,107,439 0.05
19,080,896 0.23
E
CNY 27,640,000 China Government Bond 2.11% 25/8/2034 3,970,995 0.05
HKD 2,000,000 Ganfeng Lithium Group Co Ltd 1.5% 31/8/2026 273,602 0.00
HKD 38,000,000 Ping An Insurance Group Co of China Ltd 0% 11/6/2030 5,474,861 0.07
USD 4,800,000 Ping An Insurance of China 0.875% 22/7/2029 6,750,000 0.08
16,469,458 0.20
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USD 72,000 Bancolombia 8.625% 24/12/2034 77,262 0.00
USD 200,000 Colombia Government International Bond 7.5% 2/2/2034 207,200 0.00
USD 292,000 Colombia Government International Bond 7.75% 7/11/2036 300,322 0.01

USD 44,000 Colombia Government International Bond 8% 20/4/2033 47,291 0.00

USD 35,000 Colombia Government International Bond 8% 14/11/2035 36,925 0.00

COP 76,218,700,000 Colombian TES 5.75% 3/11/2027 17,733 541 0.22
COP 71,536,500,000 Colombian TES 7.75% 18/9/2030 15,666,971 0.19
USD 285,000 Ecopetrol 8.875% 13/1/2033 304,095 0.00
USD 321,000 Promigas / Gases del Pacifico 3.75% 16/10/2029 301,953 0.01
USD 320,000 Promigas / Gases del Pacifico 3.75% 16/10/2029 301,013 0.00
USD 220,000 SURA Asset Management SA 6.35% 13/5/2032 232,650 0.00
35,209,223 043
JAZUA
USD 2,340,000 Costa Rica Government International Bond 6.125% 19/2/2031 2,431,260 0.03
USD 1,549,000 Costa Rica Government International Bond 7.158% 12/3/2045 1,629,161 0.02
USD 1,414,000 Costa Rica Government International Bond 7.3% 13/11/2054 1,499,900 0.02
USD 131,000 Costa Rica Government International Bond 7.3% 13/11/2054 138,958 0.00
5,699,279 0.07
d—bIRIT—=IL
EUR 101,000 Ivory Coast Government International Bond 5.875% 17/10/2031 115,194 0.00
USD 2,682,000 Ivory Coast Government International Bond 6.125% 15/6/2033 2,495,373 0.03
USD 205,000 Ivory Coast Government International Bond 6.375% 3/3/2028 207,611 0.01
USD 200,000 Ivory Coast Government International Bond 8.075% 1/4/2036* 199,598 0.00
3,017,776 0.04
F OHHE
CZK 127,740,000 Czech Republic Government Bond 0.95% 15/5/2030 5,347,462 0.07
CZK 123,590,000 Czech Republic Government Bond 2.75% 23/7/2029 5,699,306 0.07
CZK 49,670,000 Czech Republic Government Bond 4.2% 4/12/2036* 2,322,489 0.03
CZK 116,520,000 Czech Republic Government Bond 4.5% 11/11/2032 5,686,282 0.07
CZK 297,130,000 Czech Republic Government Bond 5% 30/9/2030 14,915,681 0.18
EUR 2,725,000 Czechoslovak Group AS 5.25% 10/1/2031 3,291,517 0.04
EUR 2,900,000 EP Infrastructure AS 1.816% 2/3/2031 3,051,228 0.04
40,313,965 0.50
FII—=U
EUR 139,000 Carlsberg Breweries 4.25% 5/10/2033 171,840 0.00
EUR 3,121,000 Carlsberg Breweries A/S 3.25% 28/2/2032 3,636,096 0.05
GBP 4,048,000 Danske Bank 2.25% 14/1/2028 5,285,022 0.06
EUR 2,500,000 Danske Bank A/S, Reg. S, FRN 3.75% 19/11/2036 2,932,211 0.04
GBP 1,603,000 Orsted 2.5% 18/2/3021 1,607,495 0.02
EUR 325,000 Orsted 5.125% 14/3/3024* 388,299 0.00
EUR 2,500,000 Orsted AS 1.5% 18/2/3021* 2,442,780 0.03
EUR 2,731,000 SGL ApS 6.745% 22/4/2030 3,243,466 0.04
EUR 1,328,000 SGL Group ApS 6.276% 24/2/2031 1,577,429 0.02
21,284,638 0.26
REZHHME
USD 269,000 Dominican Republic International Bond 4.5% 30/1/2030 260,844 0.00
USD 227,000 Dominican Republic International Bond 4.875% 23/9/2032 214,549 0.00
USD 3,596,000 Dominican Republic International Bond 4.875% 23/9/2032 3,398,762 0.04
USD 456,000 Dominican Republic International Bond 5.95% 25/1/2027 463,068 0.01
USD 177,000 Dominican Republic International Bond 6.95% 15/3/2037 185,103 0.00
USD 433,000 Dominican Republic International Bond 7.05% 3/2/2031 462,565 0.01
DOP 278,350,000 Dominican Republic International Bond 10.75% 1/6/2036 4,734,799 0.06
DOP 30,500,000 Dominican Republic International Bond 10.75% 1/6/2036 518812 0.01
10,238,502 0.13
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USD 1,388,795 Ecuador Government International Bond 5% 31/7/2040 902,890 0.01
USD 366,000 Ecuador Government International Bond 6.9% 31/7/2030 329400 0.01
USD 1,072,368 Ecuador Government International Bond 6.9% 31/7/2035 811,247 0.01
2,043,537 0.03
IVIh
EGP 95,504,000 Egypt Government Bond 21.383% 4/2/2028 1,916,806 0.02
EGP 123,531,000 Egypt Government Bond 23.44% 1/7/2028 2,547,110 0.03
EGP 12,709,000 Egypt Government Bond 24.144% 3/12/2027 265,270 0.00
EGP 75,049,000 Egypt Government Bond 24.458% 1/10/2027 1,566,858 0.02
EGP 2,116,000 Egypt Government Bond 25.318% 13/8/2027 44775 0.00
EUR 617,000 Egypt Government International Bond 5.625% 16/4/2030 675,965 0.01
USD 200,000 Egypt Government International Bond 7.5% 31/1/2027 202,750 0.00
USD 293,000 Egypt Government International Bond 7.5% 16/2/2061 218,286 0.00
USD 2,783,000 Egypt Government International Bond 7.5% 16/2/2061 2,073,349 0.03
USD 733,000 Egypt Government International Bond 7.6% 1/3/2029* 746,194 0.01
USD 5,681,000 Egypt Government International Bond 7.625% 29/5/2032* 5,432,456 0.07
USD 465,000 Egypt Government International Bond 7.903% 21/2/2048 366,769 0.01
USD 200,000 Egypt Government International Bond 8.625% 4/2/2030 206,250 0.00
USD 200,000 Egypt Government International Bond 9.45% 4/2/2033* 207,001 0.00
EGP 2,600,000 Egypt Treasury Bills 0% 11/11/2025 50,818 0.00
EGP 80,025,000 Egypt Treasury Bills 0% 18/11/2025 1,554,588 0.02
EGP 26,375,000 Egypt Treasury Bills 0% 25/11/2025 510,489 0.01
EGP 237,125,000 Egypt Treasury Bills 0% 16/12/2025 4,523,534 0.06
EGP 13,725,000 Egypt Treasury Bills 0% 30/12/2025 259,348 0.00
EGP 3,050,000 Egypt Treasury Bills 0% 25/8/2026 50,135 0.00
23418751 0.29
TILYILICRIL
USD 292,000 El Salvador Government International Bond 7.65% 15/6/2035* 288,038 0.00
USD 123,000 El Salvador Government International Bond 8.625% 28/2/2029 129,788 0.00
USD 1,419,000 El Salvador Government International Bond 9.25% 17/4/2030 1,526,120 0.02
1,943,946 0.02
T4ISUR
USD 4,021,000 Ahlstrom 3 Oy 4.875% 4/2/2028" 3,879,667 0.05
EUR 4,557,000 Mebhilainen Yhtiot Oy 5.125% 30/6,/2032* 5418918 0.06
EUR 462,000 Mehilainen Yhtiot Oy 5.406% 30/6/2032 543,665 0.01
9,842,250 0.12
TS5U2R
EUR 685,000 Afflelou 6% 25/7/2029 836,970 0.01
EUR 1,800,000 Agence France Locale 7% 17/6/2031 2,202,667 0.03
EUR 1,700,000 Air France-KLM 5.75% 21/5/2030 2,033,583 0.03
EUR 511,000 Altice France 3.375% 15/1/2028 516,134 0.01
EUR 1,107,000 Altice France 4.25% 15/10/2029 1,136,234 0.01
EUR 698,000 Altice France 5.875% 1/2/2027 744,724 0.01
EUR 700,000 Arkema 1.5% 21/10/2025 813,266 0.01
EUR 1,864,286 Atos SE 1% 18/12/2032 935,455 0.01
EUR 5,131,286 Atos SE 9% 18/12/2029* 6,807,767 0.08
EUR 3,861,448 Atos SE, STEP, Reg. S 5% 18/12/2030 3,884,634 0.05
EUR 4,069,000 Banijay Entertainment 7% 1/5/2029 4,953,584 0.06
EUR 800,000 Banque Federative du Credit Mutuel 1.25% 3/6,/2030 852,744 0.01
EUR 1,800,000 Banque Federative du Credit Mutuel 4% 21/11/2029 2,189,348 0.03
EUR 1,600,000 Banque Federative du Credit Mutuel 4.75% 10/11/2031 1,997,287 0.02
EUR 4,187,000 Bertrand Franchise Finance 5.771% 18/7/2030* 4,811,282 0.06
EUR 286,000 Bertrand Franchise Finance 6.5% 18/7/2030 339,507 0.00

_31_



20264761 22H
-]

T rayy-J—VR-AYHLANFTY—(EF  BR Win)

PEROIESFIG IFFIC BT NTV S F e d Z Dt DFRFIME TS | SN TV EREA AL BIfiEE s S L U BRI (R E)

" A i i MU FL
(AT S84 KE) o)
TSVA(HE)
EUR 1,500,000 BNP Paribas 2.1% 7/4/2032 1,607,648 0.02
USD 2,262,000 BNP Paribas 4.625% 12/1/2027* 2,218,999 0.03
EUR 1,100,000 BNP Paribas 4.75% 13/11/2032 1,372,012 0.02
USD 1,413,000 BNP Paribas 7.75% 16/8/2029* 1,487,409 0.02
USD 351,000 BNP Paribas 7.75% 16/8/2029 369,484 0.00
EUR 3,800,000 BNP Paribas SA 3.979% 6/5/2036 4473592 0.05
GBP 1,900,000 BPCE 2.5% 30/11/2032 2,419,293 0.03
EUR 6,400,000 BPCE SA 15% 13/1/2042 7,325,784 0.09
EUR 1,200,000 BPCE SA 3.875% 26/2/2036 1,388,205 0.02
EUR 3,000,000 BPCE SA 4% 20/1/2034 3,548,017 0.04
EUR 2,700,000 Cara Obligations SAS 1.5% 1/12/2030 3,446,516 0.04
EUR 800,000 Cars Alliance Auto Leases France V 2023-1 3.217% 21/10/2038 940,267 0.01
EUR 200,000 Cars Alliance Auto Loans Germany V 2024-1 2.744% 18/1/2036 233,033 0.00
EUR 300,000 Clariane SE 7.875% 27/6/2030 356,728 0.00
EUR 300,000 Clariane SE 7.875% 27/6/2030 359475 0.00
USD 250,000 Constellium 3.75% 15/4/2029 237,136 0.00
EUR 1,166,000 Constellium 5.375% 15/8/2032* 1,401,657 0.02
EUR 300,000 Credit Agricole 2% 25/3/2029 337,980 0.00
GBP 4,100,000 Credit Agricole 5.75% 29/11/2027 5,590,500 0.07
USD 490,000 Credit Agricole 8.125% 23/12/2025 493,155 0.01
EUR 1,200,000 Credit Agricole SA 4.125% 18/3/2035 1,423,039 0.02
USD 1,505,000 Credit Agricole SA 6.7% 23/9/2034* 1,507,694 0.02
EUR 900,000 Electricite de France 2% 9/12/2049 627,402 0.01
EUR 10,600,000 Electricite de France 2.625% 1/12/2027* 12,107,845 0.15
EUR 6,600,000 Electricite de France 2.875% 15/12/2026 7615872 0.09
EUR 200,000 Electricite de France 3% 3/9/2027 229,967 0.00
EUR 1,800,000 Electricite de France 3.375% 15/6/2030* 2,010,359 0.03
EUR 600,000 Electricite de France 5.125% 17/9/2029 723862 0.01
EUR 2,000,000 Electricite de France 5.625% 17/6/2032* 2,450,804 0.03
GBP 4,500,000 Electricite de France 6% 29/1/2026 6,076,428 0.07
GBP 2,300,000 Electricite de France 6.125% 2/6/2034 3,148 467 0.04
EUR 2,400,000 Electricite de France 7.5% 6/9/2028 3,085,212 0.04
EUR 100,000 Electricite de France SA 4.625% 7/5/2045 113,531 0.00
GBP 2,800,000 Electricite de France SA 55% 17/10/2041 3,318,583 0.04
GBP 1,900,000 Electricite de France SA 7.375% 17/6/2035* 2,608,956 0.03
EUR 779,000 Elior Group SA 5.625% 15/3/2030 944,806 0.01
EUR 1,200,000 Elis 3.75% 21/3/2030 1,432,012 0.02
EUR 100,000 ELO SACA 2.875% 29/1/2026 116,054 0.00
EUR 2,900,000 Engie 4.25% 11/1/2043 3,313,721 0.04
EUR 1,100,000 Engie 5.125% 14/3/2033 1,352,174 0.02
EUR 1,400,000 Eutelsat 1.5% 13/10/2028 1,525,348 0.02
EUR 1,293,000 Eutelsat SA 9.75% 13/4/2029 1,639,523 0.02
EUR 67910 FCT Noria 2021 2.593% 25/10/2049 79,175 0.00
EUR 67910 FCT Noria 2021 2.993% 25/10/2049 79,353 0.00
EUR 203,729 FCT Noria 2021 3.393% 25/10/2049 238,326 0.00
EUR 600,000 FCT Noria 2025 2.793% 25/7/2043 702,354 0.01
EUR 1,100,000 FCT Noria 2025 3.043% 25/7/2043 1,287,206 0.02
EUR 600,000 FCT Noria 2025 3.293% 25/7/2043 702,107 0.01
EUR 700,000 FCT Noria 2025 4.643% 25/7/2043 821,258 0.01
EUR 35,596 FCT Pixel 2021 3.776% 25/2/2038 41,621 0.00
EUR 500,000 FCT Ponant 1 2.789% 27/9/2038 583,761 0.01
EUR 800,000 FCT Ponant 1 3.139% 27/9/2038 933,764 0.01
EUR 1,000,000 FCT Ponant 1 3.639% 27/9/2038 1,171,630 0.01
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EUR 1,300,000 FCT Ponant 1 4.839% 27/9/2038 1,533,806 0.02
EUR 303,000 Forvia 2.75% 15/2/2027 350,356 0.01
EUR 820,000 Forvia 3.75% 15/6/2028 954,330 0.01
EUR 3,009,000 Forvia 55% 15/6/2031* 3,585,677 0.04
EUR 4,252,726 French Republic Government Bond OAT 3% 25/5/2054* 3,853,311 0.05
EUR 3911,553 French Republic Government Bond OAT 3.2% 25/5/2035 4,450,805 0.05
EUR 1,443,000 Goldstory 6.017% 1/2/2030* 1,700,000 0.02
EUR 3,468,000 Goldstory 6.75% 1/2/2030* 4,209,099 0.05
EUR 300,000 Harmony French Home Loans FCT 2021-1 2.971% 27/5/2061 350,683 0.01
EUR 3,584,000 Holding d' Infrastructures des Metiers de I" Environnement 0.625% 16/9/2028 3,836,042 0.05
EUR 900,000 iliad 5.375% 14/6/2027 1,090,415 0.01
EUR 3,600,000 iliad 5.375% 15/2/2029 4,441,570 0.06
EUR 1,800,000 iliad 5.625% 15/2/2030* 2,258,923 0.03
EUR 2,469,000 Kapla Holding SAS 5% 30/4/2031 2,920,200 0.04
EUR 485,000 Kapla Holding SAS 5475% 31/7/2030 567,813 0.01
GBP 4,500,000 Kering 5.125% 23/11/2026 6,083,143 0.08
EUR 1,459,359 La Financiere Atalian 8.5% 30/6/2028 614,205 0.01
EUR 203,000 Loxam 4.5% 15/2/2027 239,555 0.00
EUR 1,421,000 Loxam 6.375% 15/5/2028* 1,715,666 0.02
EUR 450,000 Loxam 6.375% 31/5/2029 546,274 0.01
EUR 1,503,000 Loxam SAS 4.25% 15/2/2031 1,743,603 0.02
EUR 3,000,000 Master Credit Cards Pass Compartment France 2025-1 2.603% 25/11/2040 3,513,146 0.04
EUR 2,215,000 Maya SAS/Paris France 5.375% 15/4/2030 2,652,651 0.03
EUR 100,000 Maya SAS/Paris France 5.625% 15/10/2028 118,701 0.00
EUR 1,038,000 Maya SAS/Paris France 6.875% 15/4/2031 1,284,529 0.02
USD 715,000 Maya SAS/Paris France 7% 15/10/2028" 727,967 0.01
USD 1,009,000 Maya SAS/Paris France 85% 15/4/2031 1,087,520 0.01
EUR 1,100,000 New Immo Holding SA 3.25% 23/7/2027 1,259,093 0.01
EUR 400,000 New Immo Holding SA 4.875% 8/12/2028 466,120 0.01
EUR 200,000 New Immo Holding SA 5.875% 17/4/2028 238,523 0.00
EUR 741,530 Noria DE 2024 2.843% 25/2/2043 868,047 0.01
EUR 463457 Noria DE 2024 3.143% 25/2/2043 542,591 0.01
EUR 463,457 Noria DE 2024 3.543% 25/2/2043 543,624 0.01
EUR 463457 Noria DE 2024 5.443% 25/2/2043 552,937 0.01
EUR 278,074 Noria DE 2024 6.393% 25/2/2043 332,398 0.00
EUR 1,721,000 Opal Bidco SAS 55% 31/3/2032* 2,091,021 0.03
USD 524,000 Opal Bidco SAS 6.5% 31/3/2032* 534,137 0.01
EUR 1,426,000 OVH Groupe SAS 4.75% 5/2/2031 1,696,382 0.02
EUR 1,192,000 Picard Groupe 6.375% 1/7/2029* 1,452,680 0.02
EUR 4,600,000 RCI Banque 55% 9/10/2034 5,647,961 0.07
EUR 3,100,000 RTE Reseau de Transport d” Electricite SADIR 1.125% 9/9/2049 1,884,971 0.02
EUR 6,900,000 Schneider Electric SE 3% 2/3/2032 8,048,775 0.10
EUR 298,000 Seche Environnement SACA 4.5% 25/3/2030 355,100 0.00
USD 760,000 Societe Generale 9.375% 22/11/2027* 813,385 0.01
USD 1,448,000 Societe Generale SA 8.125% 21/11/2029 1,505,330 0.02
EUR 500,000 Tereos Finance Groupe I 7.25% 15/4/2028 603,003 0.01
EUR 373,000 Tereos Finance Groupe I SA 5.75% 30/4/2031* 427422 0.00
EUR 249,000 Tereos Finance Groupe I SA 5.875% 30/4/2030 290,232 0.00
EUR 9,234,000 TotalEnergies 1.625% 25/10/2027 10,377,802 0.13
EUR 10,006,000 TotalEnergies 3.369% 6/10/2026 11,741,722 0.14
EUR 400,000 TotalEnergies Capital International 0.952% 18/5/2031 417,315 0.00
EUR 2,200,000 TotalEnergies Capital International 1.491% 4/9/2030 2,400,467 0.03

EUR 2,000,000 TotalEnergies Capital International 1.994% 8/4/2032 2,184,926 0.03
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EUR 2,000,000 TotalEnergies Capital International SA 3.499% 3/3/2037 2,255,463 0.03
EUR 4,300,000 TotalEnergies Capital International SA 3.852% 3/3/2045 4,673,130 0.06
EUR 1,800,000 TotalEnergies Capital International SA 4.06% 1/7/2040 2,078,138 0.02
EUR 4,200,000 Veolia Environnement 2% 15/11/2027 4,772,940 0.06
EUR 1,200,000 Veolia Environnement 2.25% 20/1/2026 1,396,258 0.02
EUR 3,500,000 Veolia Environnement SA 3.795% 17/6/2037 4,024,281 0.05
EUR 6,800,000 Worldline 4.125% 12/9/2028* 7,033,567 0.09
EUR 2,000,000 Worldline SA 5.25% 27/11/2029 2,037,682 0.02
EUR 6,900,000 Worldline SA 5.5% 10/6/2030 6,962,071 0.08
287,614,774 353

HR>Y
USD 1,844,000 Gabon Government International Bond 9.5% 18/2/2029 1,719,530 0.02

Ray
EUR 2,400,000 alstria office REIT-AG 5.5% 20/3/2031 2,859,850 0.03
EUR 3,441,000 APCOA Group GmbH 6% 15/4/2031 4,091,555 0.05
EUR 1,600,000 Bayer 3.125% 12/11/2079 1,839,737 0.02
EUR 3,100,000 Bayer 4.5% 25/3/2082 3,663,076 0.05
EUR 2,100,000 Bayer 5.375% 25/3/2082 2,513,789 0.03
EUR 7,500,000 Bayer 6.625% 25/9/2083 9,368,197 0.12
EUR 500,000 Bayer 7% 25/9/2083 637,151 0.01
EUR 3,400,000 Bertelsmann 3.5% 23/4/2075 4,002,330 0.05
EUR 900,000 BRANICKS 2.25% 22/9/2026 782,191 0.01
EUR 17,721,708 Bundesrepublik Deutschland Bundesanleihe 1.7% 15/8/2032* 19,740,072 0.24
EUR 600,000 Commerzbank 4.25% 9/10/2027* 693,682 0.01
EUR 2,400,000 Commerzbank 6.5% 9/10/2029 2,994,742 0.04
EUR 1,200,000 Commerzbank 7.875% 9/10/2031 1,579,018 0.02
GBP 2,500,000 Commerzbank 8.625% 28/2/2033 3,625,148 0.04
EUR 4,700,000 Commerzbank AG 4.125% 30/6/2037 5,485,900 0.07
EUR 1,400,000 Commerzbank AG 4.875% 16/10/2034 1,715,562 0.02
EUR 1,144,985 DEMIRE Deutsche Mittelstand Real Estate 5% 31/12/2027 1,261,998 0.01
EUR 3,200,000 Deutsche Bahn Finance 1.6% 18/7/2029 3452972 0.04
EUR 400,000 Deutsche Bank 4% 12/7/2028 477,907 0.01
EUR 2,200,000 Deutsche Bank 4% 24/6/2032 2,598,129 0.03
EUR 3,000,000 Deutsche Bank 4.5% 30/11/2026 3,466,137 0.04
EUR 2,000,000 Deutsche Bank 4.625% 30/10/2027 2,287417 0.03
EUR 600,000 Deutsche Bank 8.125% 30/10/2029 758874 0.01
USD 2,000,000 Deutsche Bank 8.13% 30/4/2030* 2,099,345 0.02
USD 2,205,000 Deutsche Bank AG 4.95% 4/8/2031 2,222,446 0.03
EUR 400,000 Deutsche Bank AG 7.125% 30/10/2030 484,909 0.01
EUR 600,000 Deutsche Bank AG 7.375% 30/10/2031* 739,649 0.01
EUR 11,772,103 Deutsche Bundesrepublik Inflation Linked Bond 0.1% 15/4/2026* 17,536,767 0.22
EUR 1,000,000 Deutsche Lufthansa 2% 17/11/2025 1,181,105 0.01
EUR 700,000 Deutsche Lufthansa AG 5.25% 15/1/2055 830,986 0.01
EUR 1,106,000 Deutsche Telekom 1.75% 9/12/2049 825,404 0.01
EUR 602,000 Deutsche Telekom AG 2.25% 29/3/2039 596,691 0.01
EUR 1,570,000 Dynamo Newco II GmbH 6.25% 15/10/2031 1,921,774 0.02
EUR 4,100,000 EnBW Energie Baden-Wuerttemberg 2.125% 31/8/2081 4,186,919 0.05
EUR 166,585 FCT Autonoria DE 2023 3.043% 26/1/2043 195277 0.01
EUR 124,744 FCT Autonoria DE 2023 3.993% 26/1/2043 147,701 0.00
EUR 41,659 FCT Autonoria DE 2023 4.943% 26/1/2043 49,792 0.00
EUR 41,5% FCT Autonoria DE 2023 7.393% 26/1/2043 50,544 0.00
EUR 1,558,000 Fressnapf Holding SE 5.25% 31/10/2031 1,868,156 0.02
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EUR 1,006,000 Gruenenthal 4.125% 15/5/2028 1,179,159 0.01
EUR 1,381,000 Gruenenthal 6.75% 15/5/2030* 1,704,480 0.02
EUR 884,000 Gruenenthal GmbH 4.625% 15/11/2031 1,051,892 0.01
EUR 1,814,000 HT Troplast 9.375% 15/7/2028* 2,226,372 0.03
EUR 1,046,000 THO Verwaltungs 8.75% 15/5/2028* 1,277,223 0.02
EUR 1,344,000 THO Verwaltungs GmbH 7% 15/11/2031 1,688,953 0.02
EUR 1,900,000  Jefferies GmbH 3.365% 6/2/2028 2,228,736 0.03
EUR 500,000 Mahle 2.375% 14/5/2028 553,669 0.01
EUR 687,000 Mahle 6.5% 2/5/2031* 811,877 0.01
EUR 3,700,000 Merck 1.625% 9/9/2080 4,269,242 0.05
EUR 5,200,000 Muenchener Rueckversicherungs-Gesellschaft AG in Muenchen 4.25% 26/5/2044 6,213,394 0.08
EUR 3,259,000 Nidda Healthcare 7% 21/2/2030 3974910 0.05
EUR 2,356,000 Nidda Healthcare Holding GmbH 5.786% 23/10/2030 2,769,145 0.03
EUR 1,338470 PCF 4.75% 15/4/2029 1,153,191 0.01
EUR 948,560 PCF 6.776% 15/4/2029 822,557 0.01
EUR 1,725,000 PrestigeBidCo 5.776% 1/7/2029 2,023,508 0.02
EUR 1,307,000 ProGroup 5.125% 15/4/2029* 1,534,356 0.02
EUR 1,657,000 ProGroup 5.375% 15/4/2031* 1,918,475 0.02
EUR 1,308,000 ProGroup AG 5.375% 15/4/2031 1,514,403 0.02
EUR 147,559 Red & Black Auto Germany 10 UG 3.044% 15/9/2032 173,081 0.00
EUR 73,779 Red & Black Auto Germany 10 UG 3.944% 15/9/2032 87,081 0.00
EUR 40,698 Red & Black Auto Germany 8 UG 2.594% 15/9/2030 47,556 0.00
EUR 81,396 Red & Black Auto Germany 8 UG 2.794% 15/9/2030 95,077 0.00
EUR 20,349 Red & Black Auto Germany 8 UG 3.194% 15/9/2030 23775 0.00
EUR 1,600,000 Robert Bosch 4.375% 2/6/2043 1,851,973 0.02
EUR 1,300,000 Schaeffler 3.375% 12/10/2028 1,517,513 0.02
EUR 600,000 Schaeffler 4.5% 14/8/2026 709,255 0.01
EUR 800,000 Schaeffler AG 4.25% 1/4/2028 950,814 0.01
EUR 500,000 Schaeffler AG 5.375% 1/4/2031 607,268 0.01
EUR 400,000 TAG Immobilien AG 0.625% 11/3/2031 500,699 0.01
EUR 3,171,257 Tele Columbus 10% 1/1/2029 2,654,219 0.03
EUR 1,856,000 TK Elevator Midco 4.375% 15/7/2027 2,173517 0.03
EUR 2,112,000 TUI Cruises GmbH 5% 15/5/2030 2,527,168 0.03
EUR 1,200,000 Volkswagen Bank GmbH 4.625% 3/5/2031 1,480,168 0.02
EUR 600,000 Volkswagen Financial Services AG 3.25% 19/5/2027 707,176 0.01
EUR 3,199,000 Volkswagen Financial Services Overseas 3.75% 10/9/2026 3,781,926 0.05
EUR 1,300,000 Vonovia SE 0% 20/5/2030 1,536,650 0.02
EUR 1,500,000 Vonovia SE 0.875% 20/5/2032 1,787,749 0.02
EUR 400,000 ZF Finance 2% 6/5/2027 449,034 0.01
EUR 400,000 ZF Finance 2.25% 3/5/2028 434,476 0.00
EUR 700,000 ZF Finance 2.75% 25/5/2027 793,374 0.01
EUR 1,900,000 ZF Finance 3% 21/9/2025 2,215,487 0.03
EUR 2,700,000 ZF Finance 5.75% 3/8/2026 3,198,267 0.04
184,051,744 2.26
H—F
USD 4,642 Ghana Government International Bond 0% 3/7/2026 4,491 0.00
USD 10,597 Ghana Government International Bond 0% 3/1/2030 8,942 0.00
USD 553,302 Ghana Government International Bond 5% 3/7/2029 531,862 0.01
USD 59,080 Ghana Government International Bond 5% 3/7/2035 48,519 0.00
USD 1,537,315 Ghana Government International Bond 5% 3/7/2035 1,262,520 0.01
1,856,334 0.02
FUUv
EUR 375,000 Eurobank Ergasias Services and Holdings SA 4.25% 30/4/2035 440,816 0.01
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EUR 1,075,000 Eurobank SA 4% 7/2/2036 1,257,715 0.02
EUR 2,060,000 Eurobank SA 5.875% 28/11/2029* 26183811 0.03
EUR 10,150,000 Hellenic Republic Government Bond 4.125% 15/6/2054 11,432,990 0.14
EUR 3,467,000 National Bank of Greece 5.875% 28/6/2035 4,339,628 0.05
20,089,960 0.25
I7PFIS
USD 1,076,000 Guatemala Government Bond 4.875% 13/2/2028 1,076,000 0.02
USD 147,000 Guatemala Government Bond 5.25% 10/8/2029 148,103 0.00
USD 873,000 Guatemala Government Bond 6.6% 13/6/2036 915,122 0.01
USD 101,000 Guatemala Government Bond 7.05% 4/10/2032 110,090 0.00
2,249,315 0.03
BE
SGD 1,000,000 ATA Group Ltd 3.58% 11/6/2035 822,485 0.01
USD 3,000,000 ATA Group Ltd, Reg. S 5.4% 30/9/2054 2,881,574 0.04
USD 2,200,000 Far East Horizon 5.875% 5/3/2028 2,230,272 0.03
USD 775,000 GLP China 2.95% 29/3/2026 758,396 0.01
HKD 21,900,000 Hong Kong Government Bond 2.24% 27/8/2029 2,807,445 0.04
HKD 6,850,000 Hong Kong Government Bond Programme 2.02% 7/3/2034 820,709 0.01
HKD 13,550,000 Hong Kong Government Infrastructure Bond Programme 3.84% 16/1/2035 1,857,964 0.02
12,179,345 0.16
NHU—

HUF 1,384,570,000 Hungary Government Bond 7% 24/10/2035* 4,039,859 0.05
EUR 1,155,000 Hungary Government International Bond 4% 25/7/2029 1,391,960 0.02
EUR 3,500,000 Hungary Government International Bond 4.5% 16/6/2034 4,156,195 0.05

EUR 370,000 Hungary Government International Bond 5% 22/2/2027 448,781 0.01
USD 273,000 Hungary Government International Bond 5.25% 16/6/2029 278,938 0.00
EUR 284,000 Hungary Government International Bond 5.375% 12/9/2033 358,181 0.00
USD 45,000 Hungary Government International Bond 5.5% 26/3/2036 44,310 0.00
EUR 431,000 Magyar Export-Import Bank Zrt 6% 16/5/2029 544,810 0.01
USD 400,000 MFB Magyar Fejlesztesi Bank Zrt 6.5% 29/6/2028 417,646 0.00
USD 200,000 MVM Energetika Zrt 6.5% 13/3/2031 209,250 0.00
USD 378,000 MVM Energetika Zrt 7.5% 9/6/2028 400,536 0.01
12,290,466 0.15

AR
USD 1,000,000 Adani Electricity Mumbai 3.949% 12/2/2030 929,062 0.01
USD 2,500,000 Adani Ports & Special Economic Zone 4.2% 4/8/2027* 2,440,238 0.03
USD 500,000 Adani Ports & Special Economic Zone Ltd 5% 2/8/2041 415,781 0.01
USD 800,000 Adani Transmission Step-One 4% 3/8/2026 791,983 0.01
USD 347,500 Adani Transmission Step-One 4.25% 21/5/2036 307,418 0.00
USD 1,000,000 Axis Bank 4.1% 8/9/2026* 982,810 0.01
USD 930,742 Continuum Green Energy India Pvt / Co-Issuers 7.5% 26/6/2033 967,972 0.01
USD 2,000,000 HDFC Bank 3.7% 25/8/2026 1,959,060 0.03
INR 1,733,500,000 India Government Bond 6.75% 23/12/2029 19,981,898 0.24
INR 1,031,060,000 India Government Bond 7.09% 5/8/2054 11,390,401 0.14
INR 134,150,000 India Government Bond 7.3% 19/6/2053 1,518,546 0.02
USD 2,500,000 IRB Infrastructure Developers 7.11% 11/3/2032* 2,562,500 0.03
USD 821470  JSW Hydro Energy 4.125% 18/5/2031* 773,118 0.01
USD 1,000,000 Mumbai International Airport Ltd 6.95% 30/7/2029 1,038,400 0.01
USD 600,000 Muthoot Finance Ltd 6.375% 23/4/2029* 605,352 0.01
USD 2,465,000 Muthoot Finance Ltd 6.375% 2/3/2030 2,470,793 0.03
USD 1,700,000 Piramal Capital & Housing Finance 7.8% 29/1/2028 1,729,973 0.02
EUR 139,000 Power Finance 1.841% 21/9/2028 155,386 0.00
USD 1,500,000 ReNew Pvt 5.875% 5/3/2027* 1,498,470 0.02
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USD 1,500,000 ReNew Wind Energy AP2 / ReNew Power Pvt other 9 Subsidiaries 4.5% 14/7/2028 1,439,062 0.02
USD 471,200 SAEL LTD GROUP ISSUERS 7.8% 31/7/2031 477,385 0.01
USD 900,000 Sammaan Capital 9.7% 3/7/2027* 916,384 0.01
USD 575,000 Sammaan Capital Ltd 8.95% 28/8/2028 573,232 0.01
USD 770,000 Varanasi Aurangabad Nh-2 Tollway Pvt Ltd 5.9% 28/2/2034 803,341 0.01
56,728,565 0.70
AV RRY7
USD 3,500,000 Bank Negara Indonesia Persero 4.3% 24/3/2027 3,410,929 0.04
USD 2,000,000 Freeport Indonesia 5.315% 14/4/2032 2,036,250 0.02
USD 3,000,000 Freeport Indonesia 6.2% 14/4/2052* 3,067,995 0.04
USD 1,847,263 Garuda Indonesia Persero 6.5% 28/12/2031 1,505,520 0.02
USD 2,966,000 Indofood CBP Sukses Makmur 4.745% 9/6/2051* 2,541,832 0.03
EUR 147,000 Indonesia Government International Bond 3.875% 15/1/2033 176,060 0.00
AUD 360,000 Indonesia Government International Bond 5.3% 14/8/2035 239,349 0.00
IDR 55,689,000,000 Indonesia Treasury Bond 6.375% 15/4/2032 3434812 0.04
IDR 91,123,000,000 Indonesia Treasury Bond 6.5% 15/7/2030 5,708,699 0.07
IDR 27,098,000,000 Indonesia Treasury Bond 6.5% 15/4/2036 1,660,963 0.02
IDR 40,423,000,000 Indonesia Treasury Bond 6.625% 15/2/2034 2,499,455 0.03
IDR 170,287,000,000 Indonesia Treasury Bond 6.75% 15/7/2035 10,628,892 0.13
IDR 120,036,000,000 Indonesia Treasury Bond 7% 15/5/2027 7.494,060 0.09
IDR 39,546,000,000 Indonesia Treasury Bond 7% 15/2/2033 2,507,887 0.03
IDR 68,948,000,000 Indonesia Treasury Bond 7.125% 15/6/2038 4,340,856 0.06
IDR 98,466,000,000 Indonesia Treasury Bond 7.125% 15/8/2040 6,192,550 0.08
IDR 59,036,000,000 Indonesia Treasury Bond 8.25% 15/5/2036 4,076,312 0.05
TUSD 600,000 Perusahaan Penerbit SBSN Indonesia IIT 3.8% 23/6/2050 452,880 0.01
EUR 1,900,000 Perusahaan Perseroan Persero Perusahaan Listrik Negara 1.875% 5/11/2031 1,993,437 0.03
USD 2,000,000 Perusahaan Perseroan Persero PT Perusahaan Listrik Negara 4% 30/6/2050* 1,475,000 0.02
USD 500,000 Perusahaan Perseroan Persero PT Perusahaan Listrik Negara 4.875% 17/7/2049 426,935 0.01
65,870,673 0.82
ErE#%RE (International)
INR 742,000,000 International Bank for Reconstruction & Development 6.85% 24/4/2028 8467137 0.10
A4SV R
EUR 1,225,000 AIB Group Plc 6% 14/7/2031 1,441,409 0.02
EUR 2,000,000 Arbour CLO 4.036% 15/5/2038 2,337,476 0.03
EUR 2,000,000 Arbour CLO 4.686% 15/5/2038 2,347,640 0.03
EUR 300,000 Arbour CLO VI DAC 5.236% 15/11/2037 351,910 0.00
EUR 350,000 Arbour CLO XI 5.836% 15/5/2038 414,076 0.01
EUR 1,160,000 Arcano Euro CLO I DAC 3451% 25/4/2039 1,361,125 0.02
EUR 170,000 Arcano Euro Clo II DAC 0% 25/7/2039 200,379 0.00
EUR 1,500,000 Arcano Euro Clo II DAC 0% 25/7/2039 1,750,613 0.02
USD 228,000 Ardagh Metal Packaging Finance USA / Ardagh Metal Packaging Finance 3.25% 1/9/2028 215,653 0.00
USD 400,000 Ardagh Metal Packaging Finance USA / Ardagh Metal Packaging Finance 6% 15/6/2027 400,981 0.00
EUR 2,334,000 Ardagh Packaging Finance / Ardagh USA 2.125% 15/8/2026 2,665,411 0.03
EUR 1,627,000 Ardagh Packaging Finance / Ardagh USA 2.125% 15/8/2026 1,859,627 0.02
USD 7,281,000 Ardagh Packaging Finance / Ardagh USA 4.125% 15/8/2026 6,978,474 0.09
EUR 2,150,000 Ares European CLO X 4.826% 15/10/2031 2,532,476 0.03
EUR 858,000 Ares European CLO XII 3.724% 20/4/2032 1,005,230 0.01
EUR 875,000 Ares European CLO XII 5.024% 20/4/2032 1,027,637 0.01
EUR 1,000,000 Arini European Clo IV DAC 3.326% 15/1/2038 1,173,822 0.01
EUR 440,000 Arini European Clo IV DAC 5.526% 15/1/2038 523541 0.01
EUR 2,000,000 Arini European CLO V DAC 3.57% 15/1/2039 2,337,183 0.03
EUR 500,000 Arini European CLO V DAC 5.17% 15/1/2039 587,428 0.01
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EUR 400,506 Aurium CLO IV 2.771% 16/1/2031 467,160 0.01
EUR 900,000 Aurium CLO VIII 2.864% 23/6/2034 1,050,319 0.01
EUR 250,000 Aurium CLO VIII 5.014% 23/6/2034 292,352 0.00
EUR 440,000 Aurium Clo XIIT DAC 5.169% 15/4/2038 512,563 0.01
EUR 550,000 Avoca CLO XIV 0% 15/7/2039 278510 0.00
EUR 250,000 Avoca CLO XVIII DAC 4.276% 15/1/2038 294,024 0.00
EUR 360,000 Avoca CLO XVIII DAC 5.076% 15/1/2038 424,550 0.01
EUR 290,000 Avoca CLO XXII 3.326% 15/4/2035 336,315 0.00
EUR 1,000,000 Avoca CLO XXIII 5.076% 15/4/2034 1,177,117 0.01
EUR 150,000 Avoca Static CLO I DAC 4.926% 15/1/2035 176,395 0.00
GBP 1,000,000 Bank of Ireland 7.594% 6/12/2032 1,413,247 0.02
EUR 1,162,000 Blackrock European Clo XIII DAC 0% 20/10/2034 888,931 0.01
EUR 250,000 Bluemountain Euro 2021-2 CLO 3.776% 15/10/2035 293,404 0.00
EUR 900,000 BlueMountain Fuji CLO III 4.926% 15/1/2031 1,059,919 0.01
EUR 2,200,000 Bridgepoint CLO IV DAC 3.284% 20/1/2039 2,568,595 0.03
EUR 500,000 Bridgepoint CLO VI 3519% 14/11/2036 587,326 0.01
EUR 5,000,000 Bushy Park CLO DAC 3.306% 15/4/2036 5872579 0.07
EUR 400,000 Cabinteely Park CLO 5.386% 15/8/2034 469,744 0.01
EUR 480,000 Cairn CLO XVI 5.876% 15/1/2037 564,537 0.01
EUR 320,000 Cairn CLO XVI 7.226% 15/1/2037 376,589 0.00
EUR 360,000 Capital Four CLO VIII DAC 5.189% 25/10/2037 426,400 0.01
EUR 390,000 Carval Euro CLO II-C 5.786% 15/2/2037 464,559 0.01
EUR 100,000 CIFC European Funding CLO I 5.226% 15/7/2032 117,401 0.00
EUR 400,000 CIFC European Funding CLO II 3.626% 15/4/2033 466,928 0.01
EUR 500,000 CIFC European Funding CLO IIT 4.526% 15/1/2034 588,878 0.01
EUR 1,500,000 CIFC European Funding CLO IV 2.971% 18/8/2035 1,751,263 0.02
EUR 203,000 Citizen Irish Auto Receivables Trust 2023 3.3% 15/12/2032 238,258 0.00
EUR 500,000 Contego Clo V DAC 5.126% 15/10/2037 587,940 0.01
EUR 970,000 Contego CLO VII DAC 3.301% 23/1/2038 1,139,451 0.01
EUR 640,000 Contego CLO VII DAC 5.421% 23/1/2038 755,044 0.01
EUR 220,000 Contego CLO XI DAC 5.228% 20/11/2038 259,947 0.00
EUR 117,000 Cumulus Static CLO 2024-1 5.736% 15/11/2033 137,737 0.00
EUR 6,813,000 CVC Cordatus Loan Fund IIT DAC 3.226% 26/5/2038 7,945,943 0.10
EUR 330,000 CVC Cordatus Loan Fund IV 3.334% 22/2/2034 383,256 0.01
EUR 400,000 CVC Cordatus Loan Fund XIX 5.814% 23/12/2033 474,194 0.01
EUR 1,750,000 CVC Cordatus Loan Fund XX 7.624% 22/6/2034 2,087,477 0.03
EUR 530,000 CVC Cordatus Loan Fund XXIII 8.789% 25/4/2036 631,623 0.01
EUR 250,000 CVC Cordatus Loan Fund XXIV 8.444% 23/10/2034 297,321 0.00
EUR 1,900,000 CVC Cordatus Loan Fund XXVIII DAC 5.186% 15/8/2038 2,225,612 0.03
EUR 250,000 CVC Cordatus Loan Fund XXX 3.516% 15/5/2037 292,557 0.00
EUR 1,021,000 eircom Finance DAC 5% 30/4/2031 1,214,263 0.01
EUR 250,000 Euro-Galaxy IIT CLO 4.294% 24/4/2034 293,396 0.00
EUR 510,000 Euro-Galaxy III CLO 5.194% 24/4/2034 599,192 0.01
EUR 2,000,000 Euro-Galaxy V CLO 3.636% 15/2/2034 2,339,360 0.03
EUR 800,000 Fernhill Park CLO 4.126% 15/4/2037 936,091 0.01
EUR 1,000,000 Fernhill Park CLO 4.676% 15/4/2037 1,168,067 0.01
EUR 1,000,000 Fernhill Park CLO 8.706% 15/4/2037 1,169,178 0.01
EUR 650,000 Fidelity Grand Harbour CLO 2021-1 5.626% 15/10/2034 767,083 0.01
EUR 1,350,000 Fidelity Grand Harbour Clo 2023-1 DAC 3.266% 15/2/2038 1,584,932 0.02
EUR 660,000 Fidelity Grand Harbour Clo 2023-1 DAC 4.736% 15/2/2038 768,186 0.01
EUR 100,000 Fidelity Grand Harbour CLO 2023-2 6.126% 15/4/2038 116,958 0.00
EUR 69,535 Finance Ireland Auto Receivables NO 1 4.2% 12/9/2033 81,908 0.00
EUR 4,722,000 Flutter Treasury DAC 4% 4/6/2031 5,510,394 0.07
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GBP 842,000 Flutter Treasury DAC 6.125% 4/6/2031 1,142,196 0.02
USD 275,000 Flutter Treasury Designated Activity Co., 144A 6.375% 29/4/2029 285,492 0.00
EUR 741,431 Fortuna Consumer Loan ABS 2024-1 3.194% 18/2/2034 870,328 0.01
EUR 606,626 Fortuna Consumer Loan ABS 2024-1 4.144% 18/2/2034 716913 0.01
EUR 400,000 Fortuna Consumer Loan Abs 2024-2 DAC 3.144% 18/10/2034 469,460 0.01
EUR 800,000 Fortuna Consumer Loan Abs 2024-2 DAC 3.494% 18/10/2034 939,967 0.01
EUR 2,300,000 Fortuna Consumer Loan Abs 2024-2 DAC 5.944% 18/10/2034 2,738,101 0.03
EUR 3,300,000 Fortuna Consumer Loan Abs 2025-1 DAC 2.544% 18/4/2035 3,863,136 0.05
EUR 600,000 Fortuna Consumer Loan Abs 2025-1 DAC 2.844% 18/4/2035 702,757 0.01
EUR 1,000,000 Fortuna Consumer Loan Abs 2025-1 DAC 3.194% 18/4/2035 1,173,180 0.01
GBP 438941 Frost CMBS 2021-1 5.337% 20/11/2033 592,298 0.01
EUR 2,195,000 Glencore Capital Finance 1.125% 10/3/2028 2,466,743 0.03
EUR 100,000 Glencore Capital Finance 1.25% 1/3/2033 99,325 0.00
EUR 3,114,000 Glencore Capital Finance DAC 3.75% 4/2/2032 3,671,006 0.05
EUR 390,000 Harvest CLO XXIII 5.024% 20/10/2032 457,240 0.01
EUR 2,222,000 Harvest CLO XXXII 4.439% 25/7/2037 2,636,644 0.03
EUR 192,000 Harvest CLO XXXII 5.539% 25/7/2037 228,040 0.00
EUR 130,000 Henley CLO IV 3.289% 25/4/2034 151,739 0.00
EUR 250,000 Henley CLO IV 4.939% 25/4/2034 295,044 0.00
EUR 1,400,000 Henley CLO V 7.839% 25/10/2034 1,667,963 0.02
EUR 1,000,000 Henley CLO X 0% 20/7/2037 977,404 0.01
EUR 2,000,000 Henley CLO X 3.504% 20/7/2037 2,347,935 0.03
EUR 1,429,000 Henley CLO X 4.124% 20/7/2037 1,695,433 0.02
EUR 700,000 Henley CLO X 4.674% 20/7/2037 826,347 0.01
EUR 1,502,000 Henley CLO X 5.774% 20/7/2037 1,790,811 0.02
EUR 3,000,000 Henley CLO X 8.674% 20/7/2037 3,606,043 0.04
EUR 1,060,000 Henley Clo Xi DAC 3.556% 25/4/2039 1,244,539 0.02
EUR 740,000 Henley Clo Xi DAC 4.956% 25/4/2039 869,179 0.01
EUR 2,000,000 Henley CLO XII DAC 4.026% 15/1/2038 2,346,809 0.03
EUR 220,000 Henley CLO XII DAC 5.126% 15/1/2038 260,652 0.00
EUR 625,000 Invesco Euro CLO IV 3.726% 15/4/2033 729,502 0.01
EUR 75,259,233 Ireland Government Bond 2.6% 18/10/2034 85,297,527 1.05
EUR 12,542,000 Ireland Government Bond 3.15% 18/10/2055 13,088,768 0.16
USD 740,000  Jazz 4.375% 15/1/2029 724,365 0.01
EUR 370,000  Jubilee CLO 2024-XXIX DAC 5.226% 15/1/2039 434,126 0.01
EUR 3,517,000 Lagarino European Loan Conduit No 40 DAC 3.474% 22/6/2037 4,118,885 0.05
EUR 4,312,000 Lagarino European Loan Conduit No 40 DAC 4.124% 22/6/2037 5,049,852 0.06
EUR 2,740,000 Lagarino European Loan Conduit No 40 DAC 4.624% 22/6/2037 3,216,003 0.04
EUR 7,789,000 Lagarino European Loan Conduit No 40 DAC 5.524% 22/6/2037 9,171,601 0.11
EUR 565,547 Last Mile Logistics Pan Euro Finance 2.784% 17/8/2033 659,587 0.01
EUR 344,632 Last Mile Logistics Pan Euro Finance 3.084% 17/8/2033 402,251 0.01
EUR 1,233,211 Last Mile Logistics Pan Euro Finance 3.434% 17/8/2033 1,439,396 0.02
EUR 1,030,949 Last Mile Logistics Pan Euro Finance 3.934% 17/8/2033 1,202,189 0.01
EUR 4,935,791 Last Mile Logistics Pan Euro Finance DAC 4.734% 17/8/2033 5758372 0.07
EUR 660,864 Last Mile PE 2021 2.934% 17/8/2031 771,947 0.01
EUR 938,803 Last Mile PE 2021 3.234% 17/8/2031 1,097,202 0.01
EUR 1,060,777 Last Mile PE 2021 3.634% 17/8/2031 1,241,929 0.02
EUR 1,000,000 Lt Autorahoitus IV 3.894% 18/7/2033 1,194,985 0.01
EUR 250,000 Northwoods Capital 19 Euro 4.526% 25/11/2033 293,190 0.00
EUR 250,000 OCP Euro CLO 2019-3 4.324% 20/4/2033 293499 0.00
EUR 250,000 OCP Euro CLO 2019-3 5.324% 20/4/2033 294,972 0.00
EUR 2,000,000 OCP Euro Clo 2022-6 DAC 5.324% 20/7/2036 2,334,083 0.03
EUR 6,000,000 Ocp Euro CLO 2023-7 3.689% 25/4/2036 7,012,261 0.09
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EUR 920,000 Palmer Square European CLO 2024-2 3.366% 15/10/2037 1,079,587 0.01
EUR 390,000 Palmer Square European Loan Funding 2024-2 5.186% 15/5/2034 458,372 0.01
EUR 220,000 Palmer Square European Loan Funding 2024-3 DAC 5.086% 15/5/2034 257,942 0.00
EUR 4,650,000 Penta CLO 17 3.936% 15/8/2038 5475,648 0.07
EUR 4,650,000 Penta CLO 17 4.286% 15/8/2038 5,461,585 0.07
EUR 2,410,000 Penta CLO 17 5.286% 15/8/2038 2,845,035 0.04
EUR 211,000 Penta CLO 17 5.286% 15/8/2038 249,088 0.00
EUR 500,000 Penta CLO 6 3.639% 25/7/2034 584,599 0.01
EUR 500,000 Penta CLO 6 4.239% 25/7/2034 587,645 0.01
EUR 270,000 Perrigo Finance Unlimited Co 5.375% 30/9/2032 326,234 0.00
USD 483,686 Prodigy Finance CM2021-1 5.696% 25/7/2051 483,700 0.01
USD 167,503 Prodigy Finance CM2021-1 6.946% 25/7/2051 169,511 0.00
USD 80,284 Prodigy Finance CM2021-1 8.196% 25/7/2051 82,325 0.00
USD 83,742 Prodigy Finance CM2021-1 10.346% 25/7/2051 85,354 0.00
EUR 245,000 Providus CLO II DAC 5.226% 15/10/2038 287,253 0.00
EUR 200,000 Providus CLO V 4.986% 15/2/2035 235,221 0.00
EUR 350,000 Providus CLO VI 5.228% 20/5/2034 413496 0.01
EUR 400,000 Rockfield Park CLO 5.041% 16/7/2034 470,555 0.01
EUR 1,160,000 Rockford Tower Europe Clo 2025-1 DAC 3429% 25/10/2037 1,354,631 0.02
EUR 640,000 Rockford Tower Europe Clo 2025-1 DAC 5.209% 25/10/2037 755,164 0.01
EUR 506,000 RRE 19 Loan Management 3436% 15/7/2037 598,391 0.01
EUR 976,000 RRE 5 Loan Management 3.776% 15/1/2037 1,144,544 0.01
EUR 500,000 SCF Rahoituspalvelut XIII 2.893% 25/6/2034 585,746 0.01
EUR 400,000 SCF Rahoituspalvelut XIII 3.293% 25/6/2034 468,590 0.01
GBP 208,929 Small Business Origination Loan Trust 2025-1 DAC 6.574% 15/12/2036 281,947 0.00
EUR 900,000 Sona Fios CLO III 3.344% 20/4/2037 1,052,269 0.01
EUR 480,000 Sona Fios CLO III 5.274% 20/4/2037 566,855 0.01
EUR 190,000 Sona Fios CLO V DAC 5.332% 25/8/2038 225,401 0.00
EUR 250,000 Sound Point Euro CLO III Funding 4.326% 15/4/2033 293,313 0.00
EUR 1,900,000 Sound Point Euro CLO IV Funding DAC 3.979% 15/4/2039 2,222,850 0.03
EUR 2,350,000 Sound Point Euro CLO IV Funding DAC 4.479% 15/4/2039 2,763,738 0.03
EUR 1,250,000 St Paul’ s CLO XII 3.626% 15/4/2033 1,454,091 0.02
GBP 879,540 Taurus 2021-1 UK 5.287% 17/5/2031 1,187,219 0.01
GBP 536,063 Taurus 2021-1 UK 5.637% 17/5/2031 723,337 0.01
GBP 546,933 Taurus 2021-1 UK 6.587% 17/5/2031 739,074 0.01
GBP 2,966,174 Taurus 2021-4 UK 5.737% 17/8/2031 4,009,388 0.05
GBP 1,049,931 Taurus 2021-4 UK 6.087% 17/8/2031 1,417,226 0.02
EUR 2,340,842 Taurus 2025-1 EU DAC 3.214% 17/2/2035 2,744,436 0.03
EUR 2,499,832 Taurus 2025-1 EU DAC 4.384% 17/2/2035 2,936,589 0.04
EUR 4,750,680 Taurus 2025-1 EU DAC 5.534% 17/2/2035 5593912 0.07
GBP 2,018,141 Taurus 2025-2 UK DAC 5.487% 18/2/2035 2,735,149 0.03
GBP 2,138,287 Taurus 2025-2 UK DAC 5.987% 18/2/2035 2,891,511 0.04
GBP 2,644,080 Taurus 2025-2 UK DAC 6.487% 18/2/2035 3,588,621 0.04
GBP 5,712,374 Taurus 2025-2 UK DAC 7.187% 18/2/2035 7,767,235 0.10
GBP 610,000 Taurus 2025-4 UK DAC 0% 18/8/2035 824,503 0.01
GBP 950,000 Taurus 2025-4 UK DAC 0% 18/8/2035 1,284,697 0.02
GBP 964,000 Taurus 2025-4 UK DAC 0% 18/8/2035 1,302,339 0.02
EUR 2,000,000 Texas Debt Capital Euro CLO 2024-1 4.141% 16/7/2038 2,340,350 0.03
EUR 1,500,000 Texas Debt Capital Euro CLO 2024-1 4.591% 16/7/2038 1,757,988 0.02
EUR 350,000 Texas Debt Capital Euro CLO 2024-1 5.641% 16/7/2038 409,989 0.01
EUR 1,780,000 Texas Debt Capital Euro CLO 2025-1 DAC 3.375% 16/4/2039 2,083,741 0.03
EUR 338,566 Thunder Logistics 2024-1 DAC 4.086% 17/11/2036 397,648 0.00
EUR 327,829 Thunder Logistics 2024-1 DAC 4.586% 17/11/2036 385,761 0.00
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EUR 920,000 Tikehau CLO XII 3.364% 20/10/2038 1,075,546 0.01
EUR 700,000 Tikehau CLO XII 5.274% 20/10/2038 830,603 0.01
GBP 202,000 UK Logistics 2024-1 5.637% 17/5/2034 273,667 0.00
GBP 6,501,403 UK Logistics 2025-1 DAC 7.987% 17/5/2035 8,834,736 0.11
EUR 330,000 Victory Street CLO I DAC 5476% 15/1/20338 392,104 0.01
GBP 2,355,000 Virgin Media O2 Vendor Financing Notes V DAC, Reg. S 7.875% 15/3/2032* 3,272,114 0.04
GBP 1,557,000 Virgin Media Vendor Financing Notes IIT 4.875% 15/7/2028 2,039,927 0.03
USD 263,000 Virgin Media Vendor Financing Notes IV 5% 15/7/2028 257,719 0.00
EUR 500,000 Voya Euro CLO II 4.176% 15/7/2035 587,142 0.01
EUR 439,000 Voya Euro CLO III 3.676% 15/4/2033 511,358 0.01
EUR 200,000 Voya Euro CLO IV 5.126% 15/10/2034 235,102 0.00
EUR 1,320,000 Voya Euro CLO VI 5.876% 15/4/2038 1,543,004 0.02
375,691,695 462
1507
EUR 1,875,000 A2A 5% 11/6/2029* 2,267,114 0.03
EUR 5,285,000 Almaviva-The Italian Innovation Co. SpA, Reg. S 5% 30/10/2030 6,267,837 0.08
EUR 857427 Asset-Backed European Securitisation Transaction Twenty-Five Srl 3.094% 15/11/2039 1,008,807 0.01
EUR 572913 Asset-Backed European Securitisation Transaction Twenty-Five Srl 3444% 15/11/2039 673,787 0.01
EUR 303,935 Asset-Backed European Securitisation Transaction Twenty-Five Srl 4.344% 15/11/2039 359,703 0.00
EUR 783,628 Asset-Backed European Securitisation Transaction Twenty-Five Srl 5.844% 15/11/2039 936,558 0.01
EUR 892,000 ASTM 1.5% 25/1/2030 979,588 0.01
EUR 3,169,483 Auto ABS Italian Stella Loans 2024-1 2.597% 29/12/2036 3,711,705 0.05
EUR 1,371,671 Auto ABS Ttalian Stella Loans 2024-1 3.067% 29/12/2036 1,611,293 0.02
EUR 412,237 Auto ABS Italian Stella Loans 2024-1 3.567% 29/12/2036 485,786 0.01
EUR 394,243 Auto ABS Ttalian Stella Loans 2024-1 4.167% 29/12/2036 465,774 0.01
EUR 1,193,000 Auto ABS Italian Stella Loans 2025-1 SRL 2.881% 28/12/2040 1,397,877 0.02
EUR 800,000 Auto ABS TItalian Stella Loans 2025-1 SRL 3.131% 28/12/2040 938,008 0.01
EUR 263,000 Auto ABS Italian Stella Loans 2025-1 SRL 3.781% 28/12/2040 309,182 0.00
EUR 66,167 AutoFlorence 2 2.643% 24/12/2044 77234 0.00
EUR 85,337 AutoFlorence 2 3.043% 24/12/2044 99,718 0.00
EUR 45,761 AutoFlorence 2 4.243% 24/12/2044 53,816 0.00
EUR 887,520 AutoFlorence 3 2.843% 25/12/2046 1,040,812 0.01
EUR 81,618 AutoFlorence 3 4.243% 25/12/2046 96,969 0.00
EUR 106,160 AutoFlorence 3 5.243% 25/12/2046 127,683 0.00
EUR 74,198 AutoFlorence 3 7.243% 25/12/2046 91,265 0.00
EUR 2,110,000 Azzurra Aeroporti 2.625% 30/5/2027 2,443,759 0.03
EUR 2,940,000 Banca Monte dei Paschi di Siena SpA 2.75% 18/1/2031 3,419,305 0.04
EUR 5,913,000 Banca Monte dei Paschi di Siena SpA 3.5% 23/4/2029 7,117,516 0.09
EUR 3,524,000 Banca Monte dei Paschi di Siena SpA 4.375% 2/10/2035 4,174,372 0.05
EUR 9,349,000 Banco BPM 3.875% 18/9/2026 11,099,991 0.14
EUR 2,594,370 Brignole 2.684% 24/2/2042 3,038,244 0.04
EUR 518,018 Brignole 3.104% 24/2/2042 607,281 0.01
EUR 274,605 Brignole 3.904% 24/2/2042 324,503 0.00
EUR 379,798 Brignole 5.904% 24/2/2042 452,088 0.01
EUR 1,986,000 Bubbles Bidco SPA 6.23% 30/9/2031* 2,339,524 0.03
EUR 2,253,000 Bubbles Bidco SPA 6.5% 30/9/2031* 2,705,824 0.03
EUR 5,086,848 Cassia 2022-1 4.534% 22/5/2034 5,956,313 0.07
EUR 2,463,245 Cassia 2022-1 5.534% 22/5/2034 2,889,036 0.04
EUR 3,010,000 Cedacri Mergeco 6.661% 15/5/2028 3,544,925 0.04
EUR 798,000 Cedacri Mergeco 7.536% 15/5/2028* 943,217 0.01
EUR 3,488,000 Dolcetto Holdco SpA 5.625% 14/7/2032 4,179,050 0.05
EUR 718,000 Dolcetto Holdco SpA 5.626% 14/7/2032* 846,727 0.01
EUR 578,000 Duomo Bidco 6.151% 15/7/2031 682,474 0.01
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EUR 6,426,000 Enel 1.375% 8/6/2027 7,266,976 0.09
EUR 3,735,000 Enel 2.25% 10/12/2026 4317472 0.05
EUR 2,500,000 Enel 3.375% 24/8/2026 2,932,078 0.03
EUR 1,825,000 Enel SpA 4.25% 14/1/2030 2,154,974 0.03
EUR 1,624,000 Engineering - Ingegneria Informatica - 11.125% 15/5/2028* 2,015,592 0.02
EUR 155,000 Engineering - Ingegneria Informatica - SpA 7.73% 15/2/2030 184,687 0.00
EUR 512,000 Eni 2% 11/2/2027 586,923 0.01
EUR 1,425,000 Eni SpA 4.5% 21/1/2031 1,694,815 0.02
EUR 700,000 Eni SpA 4.875% 21/1/2034 824,588 0.01
EUR 1,690,000 Fedrigoni SpA 5.98% 15/1/2030* 1,910,935 0.02
EUR 5,154,000 Fedrigoni SpA 6.125% 15/6/2031* 5,718,615 0.07
EUR 416,000 Fiber Midco 10.75% 15/6/2029 419,776 0.01
EUR 400,000 Fibercop SpA 2.875% 28/1/2026 467,753 0.01
USD 961,000 Fibercop SpA 6% 30/9/2034* 914,151 0.01
USD 400,000 Fibercop SpA 6.375% 15/11/2033* 394,501 0.01
EUR 1,286,000 Fibercop SpA 6.875% 15/2/2028* 1,614,618 0.02
EUR 1,431,000 Fibercop SpA 7.875% 31/7/2028* 1,860,851 0.02
EUR 1,758,000 Fibercop SpA, Reg. S 4.75% 30/6/2030 2,103,436 0.03
EUR 874,000 Fibercop SpA, Reg. S 5.125% 30/6/2032 1,042,732 0.01
EUR 2,347,000 FIS Fabbrica Italiana Sintetici 5.625% 1/8/2027 2,767,989 0.03
EUR 684,000 Fulvia Spv Srl 2.85% 23/12/2041 798,775 0.01
EUR 686,000 Fulvia Spv Srl 3.1% 23/12/2041 801,328 0.01
EUR 1,499,316 Golden Bar Securitisation 3.536% 22/9/2043 1,768,649 0.02
EUR 431,771 Golden Bar Securitisation 2023-2 4.936% 22/9/2043 516,827 0.01
EUR 527,282 Golden Bar Securitisation 2023-2 5.636% 22/9/2043 634,599 0.01
EUR 444,401 Golden Bar Securitisation 2023-2 7.736% 22/9/2043 547,734 0.01
EUR 839,000 Golden Bar Securitisation Srl 2025-1 2.997% 20/12/2044 983,159 0.01
EUR 1,306,000 Golden Bar Securitisation Srl 2025-1 3.247% 20/12/2044 1,530,506 0.02
EUR 598,000 Golden Bar Securitisation Srl 2025-1 3.897% 20/12/2044 707,955 0.01
EUR 5,877,000 Iccrea Banca 4% 8/11/2027 7,088,449 0.09
EUR 1,594,000 IMA Industria Macchine Automatiche 3.75% 15/1/2028 1,856,259 0.02
EUR 2,951,000 IMA Industria Macchine Automatiche 5.776% 15/4/2029 3/485,153 0.04
EUR 1,536,000 Infrastrutture Wireless Italiane 1.625% 21/10/2028 1,723,134 0.02
EUR 964,000 Infrastrutture Wireless Italiane 1.75% 19/4/2031 1,048,162 0.01
USD 1,300,000 Intesa Sanpaolo 4.198% 1/6/2032 1,217,031 0.01
GBP 2,384,000 Intesa Sanpaolo 5.148% 10/6/2030* 3,194,270 0.04
EUR 1,500,000 Intesa Sanpaolo 5.5% 1/3/2028 1,808,343 0.02
EUR 975,000 Intesa Sanpaolo 9.125% 7/9/2029 1,330,458 0.02
EUR 2,330,000 Irca SpA/Gallarate 5.725% 15/12/2029 2,742,257 0.04
EUR 409,771 Ttalian Stella Loans Srl 3.289% 27/5/2039 480,784 0.01
EUR 241,539 Ttalian Stella Loans Srl 4.039% 27/5/2039 285,367 0.00
EUR 84,634,000 Ttaly Buoni Poliennali Del Tesoro 2.95% 1/7/2030 99,691,470 1.22
EUR 4,750,000 Ttaly Buoni Poliennali Del Tesoro 3% 1/10/2029 5,630,738 0.07
EUR 25,300,000 ITtaly Buoni Poliennali Del Tesoro 3.5% 15/2/2031 30,469,153 0.37
EUR 12,055,000 Ttaly Buoni Poliennali Del Tesoro 3.65% 1/8/2035 14,190,635 0.18
EUR 26,100,000 Ttaly Buoni Poliennali Del Tesoro 4% 15/11/2030 32,278,988 0.40
EUR 1,055,000 Itelyum Regeneration Spa 5.75% 15/4/2030 1,266,229 0.02
EUR 893,000 Lottomatica 5.297% 1/6/2031 1,050,471 0.01
EUR 1,161,000 Lottomatica 5.375% 1/6/2030 1,407,692 0.02
EUR 1,308,000 Lottomatica Group SpA, Reg. S 4.875% 31/1/2031 1,566,571 0.02
EUR 1,200,000 Mediobanca Banca di Credito Finanziario 4.375% 1/2/2030 1,465,230 0.02
EUR 2,837,000 Miltonia Mortgage Finance 3.248% 28/4/2062 3,311,327 0.04
EUR 5,200,000 Nexi 0% 24/2/2028 5,576,068 0.07
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EUR 2,871,000 Pachelbel Bidco 6.266% 17/5/2031* 3,383,686 0.04
EUR 1,957,000 Pachelbel Bidco 7.125% 17/5/2031 2,472,339 0.03
EUR 2,447,000 Poste Italiane 2.625% 24/3/2029* 2,750,963 0.04
EUR 1,872,000 Prysmian SpA 3.625% 28/11/2028 2,232,037 0.03
EUR 2,800,000 Prysmian SpA 5.25% 21/5/2030 3,405,702 0.04
EUR 4,523,744 Quarzo 2.765% 15/6/2041 5,299,678 0.07
EUR 1,197,654 Quarzo 3.575% 15/6/2041 1,412,647 0.02
EUR 365,108 Quarzo 4.275% 15/6/2041 432,200 0.01
EUR 297,162 Quarzo 5.675% 15/6/2041 350,980 0.00
EUR 250,682 Red & Black Auto Italy 2.881% 28/7/2034 294,245 0.00
EUR 541,000 Red & Black Auto Italy 2.981% 28/7/2036 633,161 0.01
EUR 128,729 Red & Black Auto Italy 3.681% 28/7/2034 151,764 0.00
EUR 140,369 Red & Black Auto Italy 4.681% 28/7/2034 167,293 0.00
EUR 132,014 Red & Black Auto Italy 4.731% 28/12/2031 154,844 0.00
EUR 68473 Red & Black Auto Italy 5.681% 28/7/2034 82,282 0.00
EUR 294,000 Red & Black Auto Italy Srl 3.381% 28/7/2036 344,666 0.00
EUR 309,468 Sunrise SPV 50 2.902% 27/7/2048 362,809 0.00
EUR 661,000 TeamSystem 5.526% 31/7/2031 775,304 0.01
EUR 4,044,000 TeamSystem SpA 5% 1/7/2031* 4,792,512 0.06
EUR 2,387,000 TeamSystem SpA 5.194% 1/7/2032 2,797,502 0.04
EUR 4,000,000 UniCredit 5.375% 16/4/2034 4,945,255 0.06
EUR 2,300,000 UniCredit SpA 3.8% 16/1/2033 2,719,279 0.03
EUR 900,000 UnipolSai Assicurazioni 4.9% 23/5/2034 1,104,694 0.01
EUR 2,747,187 Youni Italy 2024-1 2.792% 25/4/2034 3217443 0.04
EUR 688,252 Youni Italy 2024-1 3.612% 25/4/2034 811,694 0.01
398,506,877 4.90
DAL P
USD 715,000 Jamaica Government International Bond 6.75% 28/4/2028* 746,044 0.01
B&
JPY 560,000,000 ANA Holdings, Inc., Reg. S 0% 10/12/2031 4,292,770 0.05
JPY 120,000,000 Daiwa House Industry 0% 30/3/2029 878,076 0.01
USD 1,500,000 Hokkaido Electric Power Co Inc 4.587% 4/9/2030 1,507,831 0.02
JPY 436,250,000 Japan Government Thirty Year Bond 2.4% 20/3/2055 2,565,948 0.03
JPY 1,055,050,000 Japan Government Twenty Year Bond 1.3% 20/12/2043 5,938,988 0.08
JPY 3,488,000,000 Japan Government Twenty Year Bond 1.5% 20/9/2043 20,422,196 0.25
JPY 200,000,000 Kansai Paint 0% 8/3/2029 1,466,575 0.02
JPY 120,000,000 Kansai Paint 0% 7/3/2031 872,938 0.01
USD 400,000 Kioxia Holdings Corp 6.25% 24/7/2030 400,502 0.01
USD 200,000 Kioxia Holdings Corp 6.625% 24/7/2033 198,942 0.00
JPY 190,000,000 Nagoya Railroad 0% 17/6/2033 1,314,122 0.02
JPY 260,000,000 Nagoya Railroad 0% 16/6/2034 1,802,691 0.02
USD 200,000 Nissan Motor 4.345% 17/9/2027 195,151 0.00
USD 1,597,000 Nissan Motor 4.81% 17/9/2030* 1,490,200 0.02
JPY 210,000,000 Nissan Motor Co Ltd 1% 15/7/2031 1,540,486 0.02
EUR 4,183,000 Nissan Motor Co Ltd 5.25% 17/7/2029 5,039,668 0.06
USD 604,000 Nissan Motor Co Ltd 7.75% 17/7/2032 632,813 0.01
USD 444,000 Nissan Motor Co Ltd 8.125% 17/7/2035 469,753 0.01
USD 2,002,000 Nomura Holdings Inc 7% 15/7/2030 2,058,959 0.02
USD 4,715,000 NTT Finance Corp 4.876% 16/7/2030 4,786,278 0.06
USD 1,765,000 NTT Finance Corp 5.502% 16/7/2035 1,809,138 0.02
EUR 4,282,000 Rakuten 4.25% 22/4/2027 4,840,890 0.06
USD 500,000 Rakuten 5.125% 22/4/2026 497,456 0.01
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USD 500,000 Rakuten 5.125% 22/4/2026 497456 0.01
USD 1,021,000 Rakuten 9.75% 15/4/2029 1,139,878 0.01

USD 860,000 Rakuten 9.75% 15/4/2029 960,132 0.01
USD 1,794,000 Rakuten Group Inc 8.125% 15/12/2029* 1,842,940 0.02

EUR 596,000 SoftBank 2.875% 6/1/2027 691,172 0.01
EUR 2,105,000 SoftBank 3.125% 19/9/2025 2455914 0.03
EUR 4,392,000 SoftBank 3.375% 6/7/2029 4,970,757 0.06
EUR 1,810,000 SoftBank 3.875% 6/7/2032* 1,994,321 0.02

USD 800,000 SoftBank 4% 6/7/2026* 793,056 0.01
EUR 1,177,000 SoftBank 5% 15/4/2028 1,413,232 0.02
EUR 1,321,000 SoftBank 5.375% 8/1/2029 1,591,021 0.02
EUR 4,122,000 SoftBank 5.75% 8/7/2032* 4,997,637 0.06
EUR 2,142,000 SoftBank Group Corp 5.25% 10/10/2029 2,552,916 0.03

EUR 854,000 SoftBank Group Corp 5.875% 10/7/2031 1,038,889 0.01

EUR 804,000 SoftBank Group Corp 6.375% 10/7/2033 988,324 0.01

USD 500,000 SoftBank Group Corp 7.25% 10/7/2032 510,859 0.01
USD 2,946,000 Sumitomo Mitsui Financial Group Inc 6.45% 5/6/2035 2,996,548 0.04

96,457,423 1.19
Jy—IJ—

USD 810,000 Adient Global Holdings Ltd 7.5% 15/2/2033* 844,688 0.01
USD 5,500,000 AGL CLO 28 6.025% 21/1/2037 5,522,980 0.07
USD 3,500,000 APIDOS CLO XLVIII 10.068% 25/7/2037 3,555,465 0.04

USD 300,000 Aptiv Swiss Holdings Ltd 6.875% 15/12/2054 303,636 0.00
EUR 7,559,000 Ardonagh Finco 6.875% 15/2/2031 9,182,138 0.11

USD 847,000 Ardonagh Finco 7.75% 15/2/2031 886,011 0.01
USD 1,367,000 Aston Martin Capital 10% 31/3/2029* 1,331,404 0.02
GBP 3,633,000 Aston Martin Capital 10.375% 31/3/2029 4,740,548 0.06
USD 7,678,031 Benefit Street Partners CLO XXIX 5.498% 25/1/2038 7,684,816 0.09
USD 2,380,000 Benefit Street Partners CLO XXVII 5.695% 20/10/2037 2,390,395 0.03
USD 1,280,000 Benefit Street Partners CLO XXVIII Ltd 5.675% 20/10/2037 1,284,872 0.02
USD 3,000,000 Canyon CLO 2023-2 6.368% 15/5/2037 3,022,170 0.04
USD 7,006,203 Captree Park CLO 6.225% 20/7/2037 7,039,973 0.09
USD 3,350,000 Captree Park CLO 6.625% 20/7/2037 3,371,277 0.04
USD 3,071,212 Captree Park CLO 7.575% 20/7/2037 3,111,423 0.04
USD 1,300,000 Captree Park CLO 10.325% 20/7/2037 1,323,476 0.02
USD 2,340,000 CarVal CLO VII-C 5.765% 20/7/2037 2,351,115 0.03
USD 2,800,000 Carval Clo X-C Ltd 6.125% 20/7/2037 2,813,749 0.03
USD 1,000,000 Goldentree Loan Management US CLO 15 11.825% 20/10/2036 963,203 0.01

USD 820,000 GoldenTree Loan Management US CLO 19 10.325% 20/4,/2037 833,027 0.01
USD 1,890,000 GoldenTree Loan Management US CLO 19 Ltd 12.075% 20/4/2037 1,844,613 0.02
USD 1,000,000 GoldenTree Loan Management US CLO 21 6.425% 20/7/2037 1,004,440 0.01
USD 1,000,000 GoldenTree Loan Management US CLO 21 7.375% 20/7/2037 1,010,325 0.01
USD 1,400,000 Goldman Sachs Finance Corp International Ltd 0% 13/3/2028 1,452,178 0.02
USD 1,000,000 Goldman Sachs Finance International 0% 15/3/2027 1,628,787 0.02

USD 500,000 Goldman Sachs Finance International 0% 10/5/2027 631,184 0.01
USD 1,750,000 Golub Capital Partners CLO 66B Ltd 5.768% 25/7/2038 1,758,901 0.02

USD 870,000 Golub Capital Partners CLO 76 B 5.688% 25/10/2037 874177 0.01

USD 440,000 Golub Capital Partners CLO 76 B 5.988% 25/10/2037 441,650 0.01

USD 440,000 Golub Capital Partners CLO 76 B 6.218% 25/10/2037 441,018 0.01

USD 440,000 Golub Capital Partners CLO 76 B 7.218% 25/10/2037 445707 0.01

GBP 812,000 Heathrow Funding 6% 5/3/2032 1,101,883 0.01
GBP 1,357,120 Intu Jersey 2 2.875% 1/11/2022 306,186 0.00

USD 250,000 Invesco US CLO 2023-1 6.382% 22/4/2037 251,350 0.00
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USD 2,000,000 Midocean Credit CLO XV 5.855% 21/7/2037 2,010,447 0.02

USD 4,340,000 OCP Aegis CLO 2024-39 Ltd 5.538% 16/1/2037 4,354,969 0.05

USD 1,840,000 OCP CLO 2024-34 8.668% 15/10/2037 1,862,636 0.02

USD 3,030,000 OCP CLO 2024-37 Ltd 4.936% 15/10/2037 2,830,319 0.03

USD 4,670,000 OCP CLO 2024-37 Ltd 5.678% 15/10/2037 4,688,945 0.06

USD 7,390,000 OCP CLO 2024-37 Ltd 9.818% 15/10/2037 7,521,678 0.09

USD 11,230,000 OCP CLO 2024-38 Ltd 5.655% 21/1/2038 11,277,925 0.14
USD 11,000,000 OCP CLO 202540 Ltd 5457% 16/4/2038 11,002,802 0.14
USD 730,000 Pikes Peak Clo 12 Ltd 5.545% 20/4/2038 731,501 0.01

USD 1,000,000 Pikes Peak CLO 16 5.778% 25/7/2037 1,005,204 0.01
USD 390,000 PPM CLO 6-R 7.775% 20/1/2037 393,051 0.01
USD 310,000 PPM CLO 6-R 9.975% 20/1/2037 312,629 0.00

USD 6,000,000 Silver Point Clo 4 Ltd 5.948% 15/4/2037 6,029,037 0.07

USD 9,333,000 TER Finance Jersey Ltd 0% 2/10/2025 9,754,436 0.12

GBP 1,165,000 TVL Finance PLC 10.25% 28/4/2028* 1,582,001 0.02

USD 1,500,000 Valley Stream Park CLO Ltd 9.575% 20/1/2037 1,513471 0.02
USD 680,000 Valley Stream Park CLO Ltd 11.425% 20/1/2037 692,225 0.01

GBP 4,216,000 Vantage Data Centers Jersey Borrower Spv 6.172% 28/5/2039 5,790,603 0.07

USD 1,500,000 Wellington Management Clo 3 Ltd 10.079% 18/7/2037 1,523,054 0.02

150,625,698 1.84
E) %

USD 2,555,000 Jordan Government International Bond 5.85% 7/7/2030 2527904 0.03
USD 200,000 Jordan Government International Bond 7.5% 13/1/2029 208,487 0.00
USD 200,000 Jordan Government International Bond 7.5% 13/1/2029 208,487 0.00
USD 200,000 Jordan Government International Bond 7.75% 15/1/2028* 208,687 0.01

3,153,565 0.04

HY TR
KZT 179,000,000 Development Bank of Kazakhstan JSC 13.489% 23/5/2028 301,783 0.00
KZT 876,000,000 Development Bank of Kazakhstan JSC 13.489% 23/5/2028 1,476,883 0.02
KZT 100,000,000 Development Bank of Kazakhstan JSC 17.3% 3/7/2028 188,049 0.00
USD 200,000 KaspiKZ JSC 6.25% 26/3/2030 205,168 0.00
2,171,883 0.02

=7

USD 1,546,000 Republic of Kenya Government International Bond 7.25% 28/2/2028* 1,563,393 0.02

USD 2,635,000 Republic of Kenya Government International Bond 8% 22/5/2032 2,556,437 0.03
USD 146,000 Republic of Kenya Government International Bond 9.75% 16/2/2031 153,668 0.00

4,273,498 0.05

FILFRAHHE
USD 400,000 Kyrgyz Republic International Bond 7.75% 3/6/2030* 403,467 0.01
USD 200,000 Kyrgyz Republic International Bond 7.75% 3/6/2030 202,125 0.00
605,592 0.01

SkET

USD 321,000 Latvia Government International Bond 5.125% 30/7/2034 328907 0.00

otV
USD 492,000 3R Lux 9.75% 5/2/2031 519,562 0.01

EUR 7,397,000 Adler Financing Sarl 825% 31/12/2028 9,157,204 0.11

EUR 2,176,000 Albion Financing 1 SARL / Aggreko Holdings Inc 5.375% 21/5/2030 2,629,842 0.03
USD 200,000 Albion Financing 1 SARL / Aggreko Holdings Inc 7% 21/5/2030 207,439 0.00

EUR 3,817,000 Alexandrite Lake Lux Holdings Sarl 6.75% 30/7/2030 4,552,785 0.06

EUR 1,540,000 Allied Universal Holdco/Allied Universal Finance/Atlas Luxco 4 3.625% 1/6/2028 1,756,117 0.02

GBP 4,274,000 Allied Universal Holdco/Allied Universal Finance/Atlas Luxco 4 4.875% 1/6/2028 5,611,849 0.07
USD 685,000 Ambipar Lux Sarl 10.875% 5/2/2033 574,170 0.01
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EUR 650,000 Aramark International Finance Sarl 4.375% 15/4/2033 762,895 0.01
EUR 1,733,000 Arena Luxembourg Finance Sarl 4517% 1/5/2030 2,034,126 0.03
EUR 4,255,000 Aroundtown Finance 7.125% 16/1/2030 5,191,739 0.06
GBP 4,089,000 Aroundtown Finance 8.625% 7/5/2029 5,622,844 0.07

EUR 700,000 Aroundtown SA 3.5% 13/5/2030 809,088 0.01

EUR 387,405 Asset-Backed European Securitisation Transaction Twenty-Three 3.817% 21/3/2034 457,560 0.01

EUR 774,811 Asset-Backed European Securitisation Transaction Twenty-Three Sarl 3.217% 21/3/2034 912,213 0.01

EUR 484,257 Asset-Backed European Securitisation Transaction Twenty-Three Sarl 3517% 21/3/2034 571,622 0.01

EUR 387,405 Asset-Backed European Securitisation Transaction Twenty-Three Sarl 4.317% 21/3/2034 458,493 0.01

EUR 351,520 Autol Car Funding 2.544% 15/12/2033 411,452 0.01

EUR 300,000 Autol Car Funding 3.344% 15/12/2033 352,266 0.00

EUR 300,000 Autol Car Funding 5.344% 15/12/2033 364,250 0.01
GBP 2,500,000 B&M European Value Retail SA 6.5% 27/11/2031* 3427,196 0.04
EUR 1,392,000 Cirsa Finance International 6.5% 15/3/2029* 1,693,575 0.02

EUR 771,000 Cirsa Finance International 7.875% 31/7/2028 937,281 0.01

EUR 222,000 Compartment BL Consumer Credit 2024 2.793% 25/9/2041 259,489 0.00
USD 2,421,000 Connect Finco SARL / Connect US Finco LLC 9% 15/9/2029 2,527,483 0.03
EUR 3,210,000 ContourGlobal Power Holdings SA 5% 28/2/2030 3,838,498 0.05

USD 120,000 Cosan Luxembourg 7.25% 27/6/2031* 123,600 0.00

EUR 911,000 Currenta Group Holdings Sarl 5.5% 15/5/2030 1,091,165 0.01
EUR 1,232,000 Currenta Group Holdings Sarl 6.036% 15/5/2032 1,453,398 0.02
EUR 2,093,000 Dana Financing Luxembourg 8.5% 15/7/2031 2,639,791 0.03
USD 3,560,000 Eagle Funding Luxco Sarl 5.5% 17/8/2030* 3,625,860 0.04

EUR 900,000 ECARAT DE SA Compartment Lease 2025-1 2.893% 25/5/2034 1,054,923 0.01
EUR 1,400,000 ECARAT DE SA Compartment Lease 2025-1 3.143% 25/5/2034 1,639,869 0.02

USD 893,378 EIG Pearl 3545% 31/8/2036* 815,717 0.01
EUR 2,559,000 Ephios Subco 3 7.875% 31/1/2031* 3,174,104 0.04

EUR 489,000 Essendi SA 5.375% 15/5/2030 588,139 0.01

EUR 198,000 Essendi SA 55% 15/11/2031 237,225 0.00
EUR 2,944,000 Essendi SA 5.625% 15/5/2032 3,518,561 0.04

EUR 589,000 Essendi SA 5.786% 15/5/2032 695,070 0.01

EUR 584,000 Essendi SA 6.375% 15/10/2029 722,021 0.01
EUR 2,300,000 European TopSoho 4% 21/9/2021 2,310,653 0.03

EUR 400,000 FACT Master 2.871% 20/7/2028 467452 0.01

EUR 500,000 First Mobility Sarl - Compartment Swiss Lease 2025-1 2.804% 14/10/2032 584,236 0.01
EUR 2,522,000 Froneri Lux FinCo SARL 4.75% 1/8/2032 2,999,324 0.04
EUR 1,201,779 Garfunkelux Holdco 3 SA 9% 1/9/2028 1,446,365 0.02

EUR 330,768 Garfunkelux Holdco 4 SA 10.5% 1/5/2030 78,170 0.00
CHF 3,210,000 gategroup Finance Luxembourg SA 3% 28/2/2027 3,954,154 0.05

EUR 506,729 Germany Compartment Consumer 2020-1 3.616% 14/11/2034 595,062 0.01

EUR 168910 Germany Compartment Consumer 2020-1 4.366% 14/11/2034 199,832 0.00

EUR 300,000 Germany Compartment Consumer 2024-1 2.866% 14/1/2038 350,990 0.00
EUR 3,700,000 Germany Compartment Consumer 2024-1 3.166% 14/1/2038 4,340,872 0.05

EUR 129,353 Germany Compartment Leasing 2023-1 3.866% 14/12/2032 152,149 0.00

EUR 129,353 Germany Compartment Leasing 2023-1 4.866% 14/12/2032 153,017 0.00

EUR 793,068 Golden Ray SA - Compartment 1 2.689% 27/12/2057 927,299 0.01

EUR 300,000 Golden Ray SA - Compartment 1 3.389% 27/12/2057 348,096 0.00

EUR 200,000 Golden Ray SA - Compartment 1 3.889% 27/12/2057 231,167 0.00
EUR 3,600,000 Grand City Properties SA 1.5% 9/3/2026 4,094,873 0.05

USD 808,000 Herens Holdco 4.75% 15/5/2028 696,262 0.01

USD 350,000 ION Trading Technologies 5.75% 15/5/2028 339,936 0.00
USD 1,266,000 ION Trading Technologies 9.5% 30/5/2029* 1,326,367 0.02
EUR 2,517,000 Kleopatra Finco 4.25% 1/3/2026 1835915 0.02
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EUR 294,920 Kleopatra Finco Sarl 9% 1/9/2029* 72,451 0.00
EUR 1,255,000 Lion/Polaris Lux 4 5.564% 1/7/2029 1,477,133 0.02
EUR 405,000 Luna 1.5 Sarl 10.5% 1/7/2032 485,958 0.00
EUR 681,000 Luna 2 5SARL 55% 1/7/2032 808,903 0.01
EUR 1,292,000 Lune 5.625% 15/11/2028* 425,961 0.00
EUR 5,554,000 Maxam Prill Sarl 6% 15/7/2030 6,295,894 0.08
USD 1,212,326 MC Brazil Downstream Trading 7.25% 30/6/2031 1,032,320 0.01
USD 340,254 MC Brazil Downstream Trading 7.25% 30/6/2031 289,733 0.00
EUR 831,000 Medtronic Global 1.625% 15/10/2050 563,730 0.01
EUR 3,729,000 Medtronic Global 1.75% 2/7/2049 2,687,791 0.03
EUR 1,673,000 Motion Finco 7.375% 15/6/2030* 1,738,678 0.02
EUR 300,000 Pony Compartment German Auto Loans 2024-1 2.716% 14/1/2033 349,857 0.00
EUR 400,000 Pony Compartment German Auto Loans 2024-1 3.066% 14/1/2033 468,297 0.01
EUR 300,000 Pony Compartment German Auto Loans 2024-1 3.516% 14/1/2033 352,778 0.00
EUR 947,000 Prologis International Funding II SA 3.125% 1/6/2031 1,103,466 0.01
USD 2,200,000 Puma International Financing SA 7.75% 25/4/2029* 2,278,562 0.03
USD 177,000 Raizen Fuels Finance 6.45% 5/3/2034 172,813 0.00
EUR 962,664 Rossini 5.855% 31/12/2029 1,139,329 0.01
EUR 603,000 Rossini 6.75% 31/12/2029 744,223 0.01
EUR 700,000 SC Germany SA Compartment Consumer 2024-2 2.966% 14/5/2038 821,403 0.01
EUR 800,000 SC Germany SA Compartment Consumer 2024-2 3.266% 14/5/2038 944,668 0.01
EUR 500,000 SC Germany SA Compartment Consumer 2024-2 3.566% 14/5/2038 588,919 0.01
EUR 700,000 SC Germany SA Compartment Consumer 2025-1 2.816% 14/12/2038 821,228 0.01
EUR 700,000 SC Germany SA Compartment Consumer 2025-1 3.066% 14/12/2038 823,220 0.01
EUR 500,000 SC Germany SA Compartment Consumer 2025-1 3.616% 14/12/2038 589,893 0.01
EUR 550,000 SES SA 4.125% 24/6/2030* 654,846 0.01
EUR 750,000 SES SA 4.875% 24/6/2033 906,259 0.01
USD 4,427,000 Stena International 7.25% 15/1/2031* 4,510,133 0.05
USD 1,417,000 Stena International 7.625% 15/2/2031* 1,464,386 0.02
USD 2,232,000 Stena International SA 7.25% 15/1/2031* 2,273914 0.03
EUR 1,163,000 Summer BC Holdco B SARL 5.875% 15/2/2030 1,348,992 0.02
EUR 2,105,000 Summer BC Holdco B SARL 6.286% 15/2/2030 2,445,965 0.03
USD 777,000 Telecom Italia Capital 7.721% 4/6/2038 851,193 0.01
USD 6,800,000 Telenet Finance Luxembourg Notes 5.5% 1/3/2028 6,762,074 0.08
EUR 9,261,800 Titanium 21 Bondco Sarl 6.25% 14/1/2031 2,985,980 0.04
USD 700,000 TMS Issuer 5.78% 23/8/2032 731,010 0.01
EUR 500,000 Traton Finance Luxembourg 3.75% 27/3/2027 593,454 0.01
EUR 1,300,000 Traton Finance Luxembourg SA 3.75% 27/3/2030 1,546,253 0.02
EUR 452,112 TREVA Equipment Finance - Compartment 2024-1 2.821% 20/1/2035 527,823 0.01
EUR 4,893,000 Vantage Data Centers Germany Borrower Lux Sarl 4.292% 28/6/2050 5,732,936 0.07
EUR 1,530,610 Vivion Investments 6.5% 28/2/2029 1,755,787 0.02
EUR 1,743,470 Vivion Investments Sarl 6.5% 31/8/2028 2,012,527 0.03
168,633,912 2.06
RuL—v7
MYR 17,720,000 Malaysia Government Bond 3.336% 15/5/2030 4,239,771 0.05
MYR 21,675,000 Malaysia Government Bond 3.476% 2/7/2035 5,165,030 0.06
MYR 3,202,000 Malaysia Government Bond 3.757% 22/5/2040 772,340 0.01
MYR 21,513,000 Malaysia Government Bond 3.828% 5/7/2034 5,262,377 0.06
MYR 5,970,000 Malaysia Government Bond 3.917% 15/7/2055 1,422,193 0.02
MYR 31,300,000 Malaysia Government Bond 4.054% 18/4/2039 7,782,353 0.10
MYR 18,655,000 Malaysia Government Bond 4.457% 31/3/2053 4,833,932 0.06
MYR 31,522,000 Malaysia Government Bond 4.642% 7/11/2033 8,135,236 0.10
MYR 5,300,000 Malaysia Government Investment Issue 4.28% 23/3/2054 1,334,714 0.02
38,947,946 048
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USD 960,000 VistaJet Malta Finance / Vista Management 6.375% 1/2/2030* 926,977 0.01
USD 384,000 VistaJet Malta Finance / Vista Management 7.875% 1/5/2027 387,762 0.01
USD 212,000 VistaJet Malta Finance / Vista Management 9.5% 1/6/2028 220,674 0.00
1,535,413 0.02
Y-V vILEE
USD 3,307,000 Danaos 85% 1/3/2028 3,360,590 0.04
E-UIYvR
USD 2,416,000 CA Magnum 5.375% 31/10/2026 2,402,796 0.03
USD 2,415,000 Clean Renewable Power Mauritius 4.25% 25/3/2027 2,369,036 0.03
USD 4,300,000 Diamond IT 7.95% 28/7/2026 4,335,695 0.05
USD 200,000 Greenko Wind Projects Mauritius Ltd 7.25% 27/9/2028 204,034 0.00
USD 3,585,000 Greenko Wind Projects Mauritius Ltd 7.25% 27/9/2028 3,657,309 0.04
USD 800,000 India Clean Energy 4.5% 18/4/2027 779,200 0.01
USD 2,277,000 India Cleantech Energy 4.7% 10/8/2026 2,249,961 0.03
USD 2,246,227 India Green Power 4% 22/2/2027* 2,192,118 0.03
USD 282,000 India Vehicle Finance 5.85% 25/3/2029* 284,281 0.01
USD 1,000,000 UPL 4.5% 8/3/2028* 965,775 0.01
19,440,205 0.24
XFv1
USD 175,000 Banco Mercantil del Norte 5.875% 24/1/2027 173,055 0.00
USD 200,000 Banco Mercantil del Norte SA 8.375% 20/5/2031 208,250 0.00
USD 200,000 Cemex SAB de CV 7.2% 10/6/2030 206,250 0.00
USD 1,639,290 FIEMEX Energia - Banco Actinver SA Institucion de Banca Multiple 7.25% 31/1/2041 1,689,493 0.02
USD 200,000 Grupo Aeromexico SAB de CV 8.25% 15/11/2029 199,000 0.00
USD 1,327,790 Grupo Posadas 7% 30/12/2027 1,299,574 0.02
MXN 2,775,265 Mexican Bonos 7% 3/9/2026 14,789,812 0.18
MXN 3,423,005 Mexican Bonos 7.5% 26/5/2033 17,085,669 0.21
MXN 604,057 Mexican Bonos 7.75% 13/11/2042 2,754,428 0.03
MXN 1,766,588 Mexican Bonos 8.5% 1/3/2029 9,557,419 0.12
MXN 59,651 Mexican Bonos 8.5% 31/5/2029 322,314 0.01
USD 108,000 Mexico Government International Bond 3.75% 11/1/2028 106,596 0.00
USD 200,000 Mexico Government International Bond 54% 9/2/2028 204,700 0.00
USD 200,000 Mexico Government International Bond 6% 13/5/2030 209,500 0.00
USD 454,000 Mexico Government International Bond 6.338% 4/5/2053 421,993 0.01
USD 171,000 Mexico Government International Bond 6.35% 9/2/2035 177412 0.00
USD 200,000 Mexico Government International Bond 6.4% 7/5/2054 186,600 0.00
USD 2,763,000 Mexico Government International Bond 7.375% 13/5/2055* 2903913 0.04
USD 200,000 Orbia Advance Corp SAB de CV 6.8% 13/5/2030 205,125 0.00
EUR 100,000 Petroleos Mexicanos 2.75% 21/4/2027 113,330 0.00
EUR 137,000 Petroleos Mexicanos 3.625% 24/11/2025 159,742 0.00
EUR 1,051,000 Petroleos Mexicanos 3.75% 16/4/2026 1,224,116 0.02
EUR 1,346,000 Petroleos Mexicanos 4.75% 26/2/2029 1,543,359 0.02
USD 2,200,000 Petroleos Mexicanos 5.95% 28/1/2031 2,062,500 0.03
USD 7,238,000 Petroleos Mexicanos 6.5% 13/3/2027 7,288,666 0.09
USD 504,000 Petroleos Mexicanos 6.7% 16/2/2032 484,092 0.01
USD 1,911,000 Petroleos Mexicanos 6.84% 23/1/2030 1,905,076 0.02
USD 244,000 Petroleos Mexicanos 6.875% 16/10/2025 244,244 0.00
USD 54,000 Petroleos Mexicanos 6.95% 28/1/2060 41,985 0.00
USD 368,560 Petroleos Mexicanos 8.75% 2/6/2029 390,489 0.00
USD 15,278,000 Petroleos Mexicanos 7.5% 20/03/2026 7.5% 20/3/2026 15,182,512 0.19
USD 200,000 Trust Fibra Uno 7.7% 23/1/2032 213,715 0.01
83,555,429 1.03
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USD 1,100,000 City of Ulaanbaatar Mongolia 7.75% 21/8/2027 1,122,044 0.01
USD 1,600,000 Mongolia Government International Bond 3.5% 7/7/2027* 1,530,000 0.02
2,652,044 0.03

EvFxJ0

EUR 160,000 Montenegro Government International Bond 2.875% 16/12/2027 182,993 0.00

€Ov3
EUR 309,000 Morocco Government International Bond 4.75% 2/4/2035 368,826 0.01
USD 303,000 Morocco Government International Bond 6.5% 8/9/2033 324,678 0.00
USD 860,000 OCP 4.5% 22/10/2025 859,462 0.01
USD 1,769,000 OCP 6.75% 2/5/2034 1,872,018 0.02
USD 242,000 OCP 7.5% 2/5/2054 250,918 0.01
3,675,902 0.05

EYvE—Y

USD 343,000 Mozambique International Bond 9% 15/9/2031 305,323 0.00
USD 200,000 Mozambique International Bond 9% 15/9/2031 178,354 0.00
483,677 0.00

F=ET
USD 200,000 Namibia International Bonds 5.25% 29/10/2025 199,510 0.00

T3505
EUR 1,000,000 ABN AMRO Bank 5.5% 21/9/2033 1,238,078 0.01
EUR 600,000 ASR Nederland 7% 7/12/2043 822,945 0.01
EUR 1,400,000 Athora Netherlands 5.375% 31/8/2032 1,695,548 0.02
EUR 669,453 Aurorus 2023 3.221% 13/8/2049 784,599 0.01
EUR 132,755 Aurorus 2023 4.021% 13/8/2049 156,334 0.00
EUR 192,388 Aurorus 2023 5.121% 13/8/2049 228593 0.00
USD 293,000 Axalta Coating Systems Dutch B 7.25% 15/2/2031 309,078 0.01
EUR 4,258,000 Boels Topholding 5.75% 15/5/2030 5,160,639 0.06
EUR 685,000 Boels Topholding 6.25% 15/2/2029 825,826 0.01
USD 250,000 Braskem Netherlands Finance BV 8% 15/10/2034* 178,125 0.00
EUR 2,902,000 Bunge Finance Europe BV 1% 24/9/2028 3,217,010 0.04
EUR 2,000,000 Citycon Treasury 1.625% 12/3/2028* 2213122 0.03
EUR 742,000 Citycon Treasury 2.375% 15/1/2027* 858,109 0.01
EUR 1,675,000 Citycon Treasury BV 5.375% 8/7/2031 2,013,824 0.02
EUR 1,800,000 Cooperatieve Rabobank 4.375% 29/6/2027 2,110,142 0.03
EUR 1,600,000 Daimler Truck International Finance BV 3% 27/11/2029 1,871,667 0.02
EUR 2,499,000 Darling Global Finance BV 4.5% 15/7/2032 2,964,607 0.04
EUR 429,718 Domi 2023-1 3.156% 15/2/2055 507,037 0.01
EUR 167,000 Domi 2023-1 3.736% 15/2/2055 198,175 0.00
EUR 1,520,175 Domi 2025-1 BV 2.736% 16/4/2057 1,779,886 0.02
EUR 2,633,000 Dufry One BV 4.5% 23/5/2032 3,129,197 0.04
EUR 740,000 Dutch Property Finance 2021-1 3.048% 28/7/2058 864,813 0.01
EUR 720,000 Dutch Property Finance 2021-2 2.748% 28/4/2059 840475 0.01
EUR 504,000 Dutch Property Finance 2021-2 2.998% 28/4/2059 588,164 0.01
GBP 3,874,000 Enel Finance International 2.875% 11/4/2029 4,915,749 0.06
EUR 1,176,000 Enel Finance International NV 4.5% 20/2/2043 1,380,376 0.02
EUR 800,000 Euronext NV 1.5% 30/5/2032 962,200 0.01
EUR 2,969,000 Global Switch Finance 1.375% 7/10/2030 3,297,581 0.04
USD 564,960 Greenko Dutch 3.85% 29/3/2026 558472 0.01
EUR 461,000 Heimstaden Bostad Treasury 1.375% 3/3/2027 527,712 0.01
EUR 160,106 Hill FL 2024-1BV 3.924% 18/2/2032 188214 0.00
EUR 80,053 Hill FL 2024-1BV 5.074% 18/2/2032 94,173 0.00
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EUR 500,000 Hill FL 2024-2 BV 3.824% 18/10/2032 577938 0.01
EUR 1,355,000 IMCD 2.125% 31/3/2027 1,565,973 0.02
EUR 3,787,000 IMCD 4.875% 18/9/2028 4,649,458 0.06
EUR 6,261,000 IMCD NV 3.625% 30/4/2030 7,379,214 0.09
USD 1,408,000 ING Groep 3.875% 16/5/2027* 1,342,313 0.02

USD 401,000 ING Groep 5.75% 16/11/2026 401,451 0.00
GBP 1,300,000 ING Groep 6.25% 20/5/2033 1,797,437 0.02
USD 1,400,000 ING Groep 8% 16/5/2030* 1,520,750 0.02
EUR 3,100,000 ING Groep NV 35% 3/9/2030 3,676,728 0.04
EUR 1,100,000 ING Groep NV 3.875% 20/8/2037 1,277,059 0.02
USD 1,475,000 ING Groep NV 7.25% 16/11/2034* 1,545,062 0.02
EUR 2,037,000 IPD 3 BV 5.5% 15/6/2031 2,419,904 0.03
EUR 2,142,000 IPD 3 BV 55% 15/6/2031* 2,547,704 0.03

EUR 187,000 JDE Peet’ s NV 05% 16/1/2029 202,019 0.00
EUR 1,130,000 JDE Peet’ s NV 4.125% 23/1/2030 1,374,147 0.02

EUR 162,000 Jubilee Place 7 BV 3404% 18/9/2062 190,170 0.00

EUR 111,000 Jubilee Place 7 BV 3.904% 18/9/2062 130,515 0.00

EUR 22,330 Magoi 2019 3.189% 27/7/2039 26,101 0.00
EUR 11,191 Magoi 2019 3.589% 27/7/2039 13,084 0.00
EUR 11,192 Magoi 2019 4.389% 27/7/2039 13,084 0.00
EUR 2,520,000 Mercedes-Benz International Finance BV 2.5% 5/9/2028 2,936,803 0.04

EUR 272,194 Mila 2024-1 2.861% 16/9/2041 317,752 0.01

EUR 252415 Mila 2024-1 3.361% 16/9/2041 295,854 0.01

EUR 177,067 Mila 2024-1 3.911% 16/9/2041 208,950 0.00

USD 996,092 Minejesa Capital 4.625% 10/8/2030 989,244 0.01
USD 3,000,000 Minejesa Capital 5.625% 10/8/2037 2,979,375 0.04

USD 200,000 Minejesa Capital BV 5.625% 10/8/2037* 198,625 0.00
USD 1,955,556 Mong Duong Finance 5.125% 7/5/2029 1,938,757 0.02
EUR 6,652,000 MSD Netherlands Capital BV 3.75% 30/5/2054 6,850,064 0.09

EUR 500,000 NN Group NV 5.75% 11/9/2034* 588,631 0.01

EUR 662,000 OI European 5.25% 1/6/2029 791,418 0.01
EUR 1,232,000 OI European 6.25% 15/5/2028* 1,479,142 0.02
EUR 6,600,000 Pluxee 3.5% 4/9/2028 7,832,082 0.10

USD 200,000 Prosus 3.061% 13/7/2031* 179,670 0.00

USD 240,000 Prosus 4.027% 3/8/2050 164,700 0.00
EUR 1,247,000 Q-Park I 2% 1/3/2027 1,436,944 0.02

EUR 761,000 Q-Park I 5.125% 1/3/2029 916,767 0.01
EUR 1,886,000 Q-Park I 5.125% 15/2/2030 2,275,330 0.03
EUR 7,286,000 Repsol International Finance 2.5% 22/12/2026 8,449,977 0.10
USD 1,602,000 Sunrise HoldCo IV 5.5% 15/1/2028 1,596,622 0.02

EUR 200,000 Telefonica Europe 2.502% 5/2/2027 230,835 0.00
EUR 1,600,000 Telefonica Europe 2.875% 24/6/2027* 1,843919 0.02
EUR 2,000,000 Telefonica Europe 3.875% 22/6/2026 2,357,206 0.03
EUR 2,300,000 Telefonica Europe 6.135% 3/2/2030* 2,909,661 0.04
EUR 2,500,000 Telefonica Europe 6.75% 7/6/2031 3,233,690 0.04
EUR 3,500,000 TenneT 0.125% 30/11/2032 3,364,774 0.04
EUR 1,900,000 TenneT 1% 13/6/2026 2,196,650 0.03

EUR 800,000 TenneT 1.375% 5/6/2028 909,360 0.01

EUR 900,000 Teva Pharmaceutical Finance Netherlands II 1.875% 31/3/2027* 1,033,402 0.01
EUR 1,242,000 Teva Pharmaceutical Finance Netherlands II 3.75% 9/5/2027 1,465,557 0.02

EUR 787,000 Teva Pharmaceutical Finance Netherlands II 4.375% 9/5/2030" 943,152 0.01
EUR 1,858,000 Teva Pharmaceutical Finance Netherlands II 7.875% 15/9/2031 2,618,316 0.03

EUR 157,000 Teva Pharmaceutical Finance Netherlands II BV 4.125% 1/6/2031 184,935 0.00
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USD 1,092,000 Teva Pharmaceutical Finance Netherlands IIT 4.75% 9/5/2027 1,087,119 0.01
USD 279,000 Teva Pharmaceutical Finance Netherlands III 7.875% 15/9/2029 305,331 0.00
USD 200,000 Teva Pharmaceutical Finance Netherlands III BV 6% 1/12/2032 205,582 0.00
USD 400,000 Teva Pharmaceutical Finance Netherlands IV BV 5.75% 1/12/2030 409,330 0.01

USD 1,728,000 Trivium Packaging Finance BV 12.25% 15/1/2031 1,850,009 0.02

EUR 1,105,000 United Group BV 6.5% 31/10/2031 1,313,163 0.02
USD 200,000 Veon Midco BV 3.375% 25/11/2027 187,671 0.00

GBP 3,700,000 Volkswagen Financial Services 5.5% 7/12/2026 5,023,485 0.06

EUR 2,300,000 Volkswagen International Finance 3.875% 14/6/2027 2,685,516 0.03

EUR 12,800,000 Volkswagen International Finance 4.625% 24/3/2026 15,090,303 0.18
EUR 400,000 Volkswagen International Finance NV 5493% 15/11/2030 481,539 0.01
EUR 900,000 Volkswagen International Finance NV 5.994% 15/11/2033 1,093,062 0.01
EUR 900,000 VZ Secured Financing 3.5% 15/1/2032* 989,950 0.01
USD 521,000 VZ Secured Financing 5% 15/1/2032 463,242 0.01

EUR 2,780,000 VZ Vendor Financing II 2.875% 15/1/2029 3,013,364 0.04

EUR 2,719,000 Wintershall Dea Finance 2 BV 6.117% 8/5/2030* 3,319,968 0.04

EUR 3,521,000 Wintershall Dea Finance BV 3.83% 3/10/2029 4,160,281 0.05

EUR 4,364,000 Wintershall Dea Finance BV 4.357% 3/10/2032 5,124,711 0.06

EUR 2,600,000 ZF Europe Finance 2.5% 23/10/2027 2,905,278 0.04
EUR 500,000 ZF Europe Finance BV 7% 12/6/2030 597,701 0.01
EUR 650,000 Ziggo 2.875% 15/1/2030* 721,229 0.01
USD 422,000 Ziggo 4.875% 15/1/2030 396,529 0.00

196,273,108 241
FA4ITUT

USD 1,835,000 Nigeria Government International Bond 7.143% 23/2/2030 1,822,155 0.02
USD 200,000 Nigeria Government International Bond 7.625% 21/11/2025 200,717 0.00

USD 2,665,000 Nigeria Government International Bond 7.875% 16/2/2032 2,638,350 0.03
USD 200,000 Nigeria Government International Bond 8.375% 24/3/2029 208,168 0.00
USD 272,000 Nigeria Government International Bond 9.248% 21/1/2049 268,926 0.01
USD 200,000 Nigeria Government International Bond 10.375% 9/12/2034 219,500 0.00
USD 200,000 Nigeria Government International Bond, Reg. S 6.125% 28/9/2028 196,567 0.00

NGN 545,015,000 Nigeria Treasury Bill 0% 4/12/2025 340,422 0.01
NGN 11,468,932,000 Nigeria Treasury Bill 0% 11/12/2025 7,139,746 0.09
13,034,551 0.16
<o r=7
EUR 152,000 North Macedonia Government International Bond 6.96% 13/3/2027 185,500 0.00
JIboz—
EUR 2,231,000 Var Energi 7.862% 15/11/2083 2,860,150 0.04
FI—2
USD 271,000 Oman Government International Bond 6.75% 17/1/2048 291,792 0.00
INFRT Y

USD 1,437,000 Pakistan Global Sukuk Programme Co Ltd/The 7.95% 31/1/2029 1,441,045 0.02

USD 347,000 Pakistan Government International Bond 6.875% 5/12/2027 343,096 0.00
1,784,141 0.02
INF<

USD 1,914,000 Panama Government International Bond 2.252% 29/9/2032 1,517,323 0.02
USD 243,000 Panama Government International Bond 6.4% 14/2/2035 244,949 0.00
USD 136,000 Panama Government International Bond 7.125% 29/1/2026 137,496 0.00
USD 308,000 Panama Government International Bond 7.5% 1/3/2031* 335,104 0.01

USD 52,000 Panama Government International Bond 8% 1/3/2038 57,577 0.00
2,292,449 0.03
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USD 200,000 Corp Financiera de Desarrollo SA 2.4% 28/9/2027 190,787 0.00
USD 200,000 Corp Financiera de Desarrollo SA 55% 6/5/2030 203,550 0.00
USD 212,000 Peruvian Government International Bond 1.862% 1/12/2032* 173,204 0.00
USD 119,000 Peruvian Government International Bond 2.783% 23/1/2031 109,064 0.00
PEN 25,575,000 Peruvian Government International Bond 6.85% 12/8/2035 7,525,900 0.10
USD 225,000 Petroleos del Peru SA 4.75% 19/6/2032 183,191 0.00
USD 285,000 Pluspetrol Camisea SA / Pluspetrol Lote 56 6.24% 3/7/2036 299,339 0.01
USD 93,000 Volcan Cia Minera SAA 8.75% 24/1/2030 94,853 0.00
USD 202,000 Volcan Cia Minera SAA 8.75% 24/1/2030 206,025 0.00
8,985913 0.11
Jq4UEY
USD 1,800,000 Globe Telecom 4.2% 2/8/2026 1,787,175 0.02
USD 2,983,000 Petron 5.95% 19/4/2026 2,985,804 0.04
PHP 1,022,385,000 Philippine Government Bond 6.25% 28/2/2029 18,200,556 0.23
PHP 553,450,000 Philippine Government Bond 6.375% 28/4/2035 9,954,490 0.12
USD 1,000,000 San Miguel Global Power Holdings Corp 8.125% 2/12/2029* 985,000 0.01
USD 1,500,000 San Miguel Global Power Holdings Corp 8.75% 12/6/2029* 1,508,685 0.02
35421,710 0.44
K=V R
USD 200,000 ORLEN SA 6% 30/1/2035 207,450 0.00
PLN 8,791,000 Republic of Poland Government Bond 2% 25/8/2036 2,314,926 0.03
PLN 13,968,000 Republic of Poland Government Bond 2.75% 25/10/2029 3,544,718 0.04
PLN 46,010,000 Republic of Poland Government Bond 4.75% 25/7/2029 12,611,746 0.16
PLN 19,765,000 Republic of Poland Government Bond 5% 25/1/2030 5,445,389 0.07
PLN 21,326,000 Republic of Poland Government Bond 5% 25/10/2034 5,662,288 0.07
PLN 88,239,000 Republic of Poland Government Bond 5.75% 25/4/2029 25,019,609 0.31
USD 168,000 Republic of Poland Government International Bond 4.875% 12/2/2030 172,816 0.00
USD 62,000 Republic of Poland Government International Bond 4.875% 4/10/2033 62,160 0.00
USD 272,000 Republic of Poland Government International Bond 5.5% 4/4/2053 255,443 0.00
55,296,545 0.68
RIL RAHI
EUR 70,861 Ares Lusitani-STC / Pelican Finance 2 4.143% 25/1/2035 83,460 0.00
EUR 259,823 Ares Lusitani-STC / Pelican Finance 2 6.143% 25/1/2035 309,444 0.00
EUR 200,000 Banco Espirito Santo 2.625% 8/5/2017 54,852 0.00
EUR 20,500,000 Banco Espirito Santo 4% 21/1/2019 5,622,260 0.07
EUR 2,000,000 Banco Espirito Santo 4.75% 15/1/2018 548513 0.01
EUR 4,300,000 EDP 1.5% 14/3/2082 4,924,219 0.06
EUR 6,800,000 EDP 1.875% 2/8/2081 7874432 0.09
EUR 1,200,000 EDP 4.75% 29/5/2054 1,451,226 0.02
EUR 1,133909 GAMMA Sociedade de Titularizacao de Creditos 2.926% 25/2/2034 1,329,539 0.02
EUR 600,000 TAGUS - Sociedade de Titularizacao de Creditos SA/Silk Finance No 6 3.254% 25/12/2039 701,985 0.01
EUR 600,000 TAGUS - Sociedade de Titularizacao de Creditos SA/Silk Finance No 6 3.754% 25/12/2039 703,303 0.01
EUR 339,378 TAGUS - Sociedade de Titularizacao de Creditos/Ulisses Finance No. 2 4.743% 23/9/2038 397,060 0.01
EUR 61,428 TAGUS - Sociedade de Titularizacao de Creditos/Viriato Finance No 1 2.831% 28/10/2040 71511 0.00
EUR 214,998 TAGUS - Sociedade de Titularizacao de Creditos/Viriato Finance No 1 3431% 28/10/2040 248,945 0.00
EUR 1,100,000 TAGUS-Sociedade de Titularizacao de Creditos SA/Vasco Finance No. 2 3.689% 27/10/2042 1,291,486 0.02
EUR 700,000 TAGUS-Sociedade de Titularizacao de Creditos SA/Vasco Finance No. 2 4489% 27/10/2042 822,670 0.01
EUR 1,600,000 TAGUS-Sociedade de Titularizacao de Creditos SA/Vasco Finance No. 2 5.889% 27/10/2042 1,876,607 0.02
EUR 180,022 Vasco Finance 4.881% 27/10/2040 215,283 0.00
EUR 240,029 Vasco Finance 5.881% 27/10/2040 288,084 0.00
28,814,879 0.35
JI)LbUO
USD 548,000 Puerto Rico Sales Tax Financing Sales Tax Revenue 4.75% 1/7/2053 492,378 0.01
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USD 200,000 Qatar Government International Bond 3.25% 2/6/2026 198,250 0.00
W—=<=7
EUR 2,100,000 Digi Romania SA 3.25% 5/2/2028* 2,420,169 0.03
EUR 111,000 Romanian Government International Bond 2.124% 16/7/2031 110,111 0.00
EUR 672,000 Romanian Government International Bond 2.125% 7/3/2028 758,181 0.01
EUR 106,000 Romanian Government International Bond 2.75% 14/4/2041 79,389 0.00
USD 94,000 Romanian Government International Bond 3.625% 27/3/2032 82,955 0.00
USD 62,000 Romanian Government International Bond 5.25% 25/11/2027 62,645 0.00
USD 172,000 Romanian Government International Bond 5.25% 25/11/2027 173,790 0.01
EUR 103,000 Romanian Government International Bond 5.25% 10/3/2030 123,392 0.00
USD 104,000 Romanian Government International Bond 5.75% 16/9/2030 104,979 0.00
USD 872,000 Romanian Government International Bond 5.875% 30/1/2029 891,611 0.01
EUR 130,000 Romanian Government International Bond 5.875% 11/7/2032* 155,154 0.00
EUR 295,000 Romanian Government International Bond 6.25% 10/9/2034 354,522 0.01
USD 24,000 Romanian Government International Bond 6.625% 17/2/2028 24,962 0.00
EUR 132,000 Romanian Government International Bond 6.75% 11/7/2039 157,401 0.00
5,499,261 0.07
BoIT7SET
USD 350,000 Al Rajhi Bank 6.375% 16/5/2029 356,911 0.01
USD 200,000 Saudi Arabian Oil Co 4.75% 2/6/2030 203,319 0.00
USD 2,300,000 Saudi Awwal Bank 5.947% 4/9/2035 2,315,229 0.03
USD 200,000 Saudi Government International Bond 2.9% 22/10/2025 199,501 0.00
USD 1,880,000 Saudi Government International Bond 3.45% 2/2/2061 1,183,846 0.02
USD 200,000 Saudi Government International Bond 4.5% 17/4/2030 201,517 0.00
USD 200,000 Saudi Government International Bond 4.75% 18/1/2028 202,569 0.00
USD 119,000 Saudi Government International Bond 5% 18/1/2053 103,653 0.00
USD 200,000 Saudi Government International Bond 5.125% 13/1/2028 204,124 0.01
4,970,669 0.07
EILET
USD 140,000 Serbia International Bond 6% 12/6/2034 143,500 0.00
USD 200,000 Serbia International Bond 6.5% 26/9/2033 213,078 0.00
356,578 0.00
I VHR=IL
USD 343,000 ABJA Investment 5.45% 24/1/2028 349972 0.00
USD 3,100,000 Continuum Energy Aura 9.5% 24/2/2027 3,198,813 0.04
EUR 5,088,000 DBS Bank 3.209% 19/8/2026 5,996,703 0.07
SGD 1,250,000 Equinix Asia Financing Corp Pte Ltd 2.9% 15/9/2032 971,564 0.01
SGD 750,000 Equinix Asia Financing Corp Pte Ltd 3.5% 15/3/2030 603,367 0.01
SGD 1,000,000 Frasers Centrepoint Trust 3.98% 2/7/2030 788438 0.01
USD 1,500,000 GLP 4.5% 17/5/2026 997,500 0.01
SGD 1,500,000 Keppel REIT 3.78% 11/8/2028 1,176,208 0.02
USD 1,000,000 Medco Cypress Tree Pte Ltd., Reg. S 8.625% 19/5/2030* 1,065,000 0.02
USD 2,452,000 Medco Laurel Tree 6.95% 12/11/2028 2,481,547 0.03
USD 981,000 Medco Maple Tree 8.96% 27/4/2029* 1,032,502 0.01
USD 2,500,000 Medco Maple Tree 8.96% 27/4/2029 2,631,250 0.03
USD 1,958,475 Modernland Overseas Pte Ltd 6% 30/4/2027 660,035 0.01
USD 601,000 Oversea-Chinese Banking 1.832% 10/9/2030 600,612 0.01
USD 2,500,000 Oversea-Chinese Banking Corp Ltd 4.55% 8/9/2035 2,503,163 0.03
USD 293,000 Seagate Data Storage Technology Pte Ltd 4.091% 1/6/2029 278782 0.00
USD 1,743,000 Seagate Data Storage Technology Pte Ltd 8.25% 15/12/2029 1,855,432 0.02
USD 1,047,000 Seagate Data Storage Technology Pte Ltd 85% 15/7/2031 1,107,756 0.02
USD 2,733,226 Seagate Data Storage Technology Pte Ltd 9.625% 1/12/2032* 3,095,835 0.04
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SGD 1,000,000 Sembcorp Financial Services Pte Ltd 3.55% 2/1/2046 815,773 0.01
SGD 13,589,000 Singapore Government Bond 2.75% 1/3/2035 11,428,869 0.14
SGD 1,250,000 Suntec Real Estate Investment Trust 4.48% 17/6/2030 997,099 0.01
USD 1,000,000 Temasek Financial T Ltd 2.25% 6/4/2051 610,430 0.01
45,246,650 0.56
m7J7UAh
ZAR 475,876,163 Republic of South Africa Government Bond 7% 28/2/2031 25,232,875 0.31
ZAR 1,024,382,342 Republic of South Africa Government Bond 8% 31/1/2030 57,649,560 0.71
ZAR 119,496,586 Republic of South Africa Government Bond 85% 31/1/2037 6,020,365 0.07
ZAR 44,100,000 Republic of South Africa Government Bond 8.75% 28/2/2048 2,054,904 0.03
ZAR 1,308,000 Republic of South Africa Government Bond 8.875% 28/2/2035 70,646 0.00
USD 84,000 Republic of South Africa Government International Bond 5% 12/10/2046 59,325 0.00
USD 200,000 Republic of South Africa Government International Bond 7.1% 19/11/2036 201,622 0.00
USD 2,960,000 Republic of South Africa Government International Bond 7.1% 19/11/2036 2,984,006 0.04
USD 226,000 Republic of South Africa Government International Bond 7.95% 19/11/2054 219,289 0.00
94,492,592 1.16
BE
USD 2,500,000 Hanwha Life Insurance Co Ltd 6.3% 24/6/2055* 2,605,625 0.03
USD 200,000 Hyundai Card 5.75% 24/4/2029 208,316 0.01
USD 1,700,000 KCC Corp 1.75% 10/7/2030 1,980,500 0.02
KRW 15,900,000,000 Korea Treasury Bond 2.625% 10/6/2035 11,261,634 0.14
USD 200,000 LG Electronics 5.625% 24/4/2027 203,852 0.00
USD 1,500,000 LG Energy Solution Ltd 5.375% 2/4/2030 1,536,788 0.02
USD 2,000,000 LG Energy Solution Ltd 6.069% 2/4/2030 2,029,600 0.03
USD 800,000 Tongyang Life Insurance 5.25% 22/9/2025 799,900 0.01
USD 800,000 Tongyang Life Insurance Co Ltd 6.25% 7/5/2035 834,412 0.01
21,460,627 0.27
ANAY
EUR 1,500,000 Abanca Corp Bancaria SA 4.625% 11/12/2036 1,794,338 0.02
EUR 2,433,595 Auto ABS Spanish Loans 2024-1 FT 2.731% 28/9/2038 2,851,307 0.04
EUR 869,141 Auto ABS Spanish Loans 2024-1 FT 3.181% 28/9/2038 1,019,246 0.01
EUR 93532 Autonoria Spain 2021 FT 2.693% 31/1/2039 109,195 0.00
EUR 397,512 Autonoria Spain 2021 FT 2.943% 31/1/2039 464,503 0.01
EUR 210,448 Autonoria Spain 2021 FT 3.443% 31/1/2039 246,132 0.00
EUR 116915 Autonoria Spain 2021 FT 4.543% 31/1/2039 136,650 0.00
EUR 46,766 Autonoria Spain 2021 FT 5.793% 31/1/2039 54911 0.00
EUR 129,247 Autonoria Spain 2022 FT 4.693% 27/1/2040 154,875 0.00
EUR 43,082 Autonoria Spain 2022 FT 6.093% 28/1/2040 52,348 0.00
EUR 215412 Autonoria Spain 2022 FT 8.893% 29/1/2040 267,264 0.00
EUR 573271 Autonoria Spain 2023 FT 2.593% 30/9/2041 671,203 0.01
EUR 63,697 Autonoria Spain 2023 FT 3.043% 30/9/2041 74,799 0.00
EUR 254,787 Autonoria Spain 2023 FT 3.893% 30/9/2041 303,320 0.00
EUR 63,697 Autonoria Spain 2023 FT 4.793% 30/9/2041 76,551 0.00
EUR 900,000 AutoNoria Spain 2025 FT 2.893% 30/4/2043 1,055,718 0.01
EUR 900,000 AutoNoria Spain 2025 FT 3.093% 30/4/2043 1,055,983 0.01
EUR 500,000 AutoNoria Spain 2025 FT 3.393% 30/4/2043 585,053 0.01
EUR 600,000 AutoNoria Spain 2025 FT 4.893% 30/4/2043 706,352 0.01
EUR 1,900,000 Banco Bilbao Vizcaya Argentaria 5.75% 15/9/2033 2,378,155 0.03
EUR 800,000 Banco Bilbao Vizcaya Argentaria 6% 15/1/2026* 947,037 0.01
EUR 1,000,000 Banco Bilbao Vizcaya Argentaria 8.375% 21/6/2028 1,295,600 0.02
USD 986,000 Banco Bilbao Vizcaya Argentaria SA 7.75% 14/1/2032* 1,028,339 0.01
EUR 600,000 Banco de Sabadell 2.5% 15/4/2031 701,178 0.01
EUR 200,000 Banco de Sabadell 5% 19/5/2027 235,520 0.00
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EUR 600,000 Banco de Sabadell SA 6.5% 20/5/2031 730,365 0.01
EUR 2,200,000 Banco de Sabadell SA 9.375% 18/7/2028 2,914,122 0.04
EUR 1,800,000 Banco Santander 3.125% 28/5/2029 2,154,184 0.03
EUR 2,000,000 Banco Santander 5% 22/4/2034 2,450,917 0.03

USD 600,000 Banco Santander 9.625% 21/5/2033 709,780 0.01
EUR 1,000,000 Bankinter 6.25% 17/1/2026 1,186,784 0.01
EUR 2,400,000 Bankinter 7.375% 15/8/2028 3,045,999 0.04
EUR 4,300,000 Bankinter SA 3.625% 4/2/2033 5,046,931 0.06
EUR 1,548,989 Bbva Consumer Auto 2024-1 FT 3.623% 19/3/2038 1,822,929 0.02
EUR 1,226,733 BBVA Consumo FTA 3.234% 21/8/2038 1,435,244 0.02
EUR 2,170,375 BBVA Consumo FTA 3534% 21/8/2038 2,542,528 0.03
EUR 4,435,113 BBVA Consumo FTA 5.184% 21/8/2038 5,321,126 0.07
EUR 1,000,000 CaixaBank 5.25% 23/3/2026 1,180,365 0.01
EUR 2,000,000 CaixaBank 5.875% 9/10/2027 2,424,662 0.03

EUR 600,000 CaixaBank 7.5% 16/1/2030 779,005 0.01

EUR 500,000 CaixaBank SA 1.25% 18/6/2031 578,238 0.01

EUR 800,000 CaixaBank SA 6.25% 24/7/2032 962,316 0.01
EUR 1,900,000 Cellnex Telecom 0.75% 20/11/2031 2,000,345 0.02
EUR 9,400,000 Deutsche Bank Espanola 3.625% 23/11/2026 11,157,179 0.14
EUR 1,826,000 Food Service Project 5.5% 21/1/2027 2,147,079 0.03

EUR 139,645 FT Santander Consumer Spain Auto 2020-1 2.964% 21/3/2033 163,527 0.00

EUR 93,097 FT Santander Consumer Spain Auto 2020-1 3.5% 21/3/2033 108,453 0.00
EUR 46,548 FT Santander Consumer Spain Auto 2020-1 3.964% 21/3/2033 54,533 0.00
EUR 1,099,505 FTA Consumo Santander 3.324% 20/7/2038 1,289,399 0.02

EUR 863,897 FTA Consumo Santander 3.674% 20/7/2038 1,012,281 0.01
EUR 2,485,000 Grifols SA 7.125% 1/5/2030 3,053,694 0.04
EUR 2,850,000 Grifols SA 7.5% 1/5/2030 3,504,668 0.04
EUR 3,300,000 Iberdrola Finanzas 1.575% 16/8/2027 3,735,558 0.04
EUR 1,542,000 Lorca Telecom Bondco 4% 18/9/2027 1,806,302 0.02
EUR 3,381,000 Lorca Telecom Bondco 5.75% 30/4/2029 4,122,684 0.05

EUR 700,000 Santander Consumo 8 Fondo de Titulizacion 3.29% 21/1/2040 822,104 0.01
EUR 1,000,000 Santander Consumo 8 Fondo de Titulizacion 3.59% 21/1/2040 1,171,288 0.02

EUR 300,000 Santander Consumo 8 Fondo de Titulizacion 4.84% 21/1/2040 357,287 0.01
EUR 7,216,000 Spain Government Bond 2.55% 31/10/2032 8,222,255 0.10

EUR 92,146,000 Spain Government Bond 2.7% 31/1/2030 108,404,215 1.33
EUR 9,623,000 Spain Government Bond 2.9% 31/10/2046* 9,537,467 0.12
EUR 6,314,000 Spain Government Bond 3.15% 30/4/2033 7,443,031 0.09
EUR 4,735,000 Spain Government Bond 3.15% 30/4/2035 5,474,780 0.07

EUR 15,199,000 Spain Government Bond 3.25% 30/4/2034 17,871,384 0.22

EUR 53,350,000 Spain Government Bond 345% 31/10/2034 63445478 0.78
EUR 8,330,000 Spain Government Bond 3.45% 30/7/2066 8115477 0.10
EUR 9,520,000 Spain Government Bond 3.5% 31/5/2029 11,547,503 0.14
EUR 4,858,000 Spain Government Bond 3.9% 30/7/2039 5,802,396 0.07
EUR 2,117,000 Spain Government Bond, Reg. S, 144A 3.2% 31/10/2035 2,445,023 0.03
GBP 3,395,000 Telefonica Emisiones 5.375% 2/2/2026 4,582,796 0.06

342,950,258 4.21
AUSVA

USD 6,000 Sri Lanka Government International Bond 3.1% 15/1/2030 5543 0.00
USD 1,754,000 Sri Lanka Government International Bond 3.6% 15/6/2035 1,260,687 0.01
USD 1,509,852 Sri Lanka Government International Bond 4% 15/4/2028 1,440,021 0.02
2,706,251 0.03

A9I—FV
EUR 3,926,000 Heimstaden Bostad 2.625% 1/2/2027 4,411,850 0.05
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EUR 1,000,000 Heimstaden Bostad 3.375% 15/1/2026* 1,158,997 0.01
EUR 277,004 Intrum Investments And Financing AB 7.75% 11/9/2027 295,857 0.00
EUR 517,109 Intrum Investments And Financing AB 7.75% 11/9/2028 530,469 0.01
EUR 304,344 Intrum Investments And Financing AB 8% 11/9/2027 364,064 0.01
EUR 209,771 Intrum Investments And Financing AB 8% 11/9/2027 251,093 0.00
EUR 346,255 Intrum Investments And Financing AB 85% 11/9/2029 351,059 0.01
EUR 244,652 Intrum Investments And Financing AB 8.5% 11/9/2030* 247,906 0.00

EUR 1,922,400 Preem 12% 30/6/2027 2,329,373 0.03

EUR 1,398,000 Verisure 3.875% 15/7/2026 1,633,574 0.02

11,574,242 0.14
AALR

EUR 1,311,000  Julius Baer 6.625% 15/8/2029 1,604,054 0.02

EUR 4,242,000 UBS 0.625% 18/1/2033 4,069,388 0.05

USD 1,298,000 UBS 3.875% 2/6/2026 1,277318 0.02
USD 338,000 UBS 4.875% 12/2/2027 333,609 0.00
USD 493,000 UBS 4.875% 12/2/2027* 486,596 0.01

USD 1,562,000 UBS 5.125% 29/7/2026 1,557,342 0.02
USD 200,000 UBS 9.25% 13/11/2028 219,700 0.00
USD 344,000 UBS AG 4.864% 10/1/2028 347,149 0.00
USD 600,000 UBS Group AG 4.375% 10/2/2031 539,426 0.01
EUR 200,000 UBS Group AG 4.75% 17/3/2032 250,620 0.00

USD 1,887,000 UBS Group AG 6.6% 5/8/2030* 1,893,061 0.02

USD 2,925,000 UBS Group AG 6.85% 10/9/2029* 2,996,636 0.04

USD 1,842,000 UBS Group AG 7% 10/2/2030 1,874,803 0.02
USD 240,000 UBS Group AG 7% 5/2/2035 242,428 0.00

USD 2,077,000 UBS Group AG 7.125% 10/8/2034 2,119,429 0.03

EUR 4,694,000 UBS Switzerland 3.304% 5/3/2029 5,610,082 0.07

EUR 10,620,000 UBS Switzerland AG 2.583% 23/9/2027 12,457,099 0.15
37,879,240 0.46

54
USD 439,000 Bangkok Bank 5.3% 21/9/2028 450,208 0.01

USD 1,790,000 Krung Thai Bank 4.4% 25/3/2026 1,777,023 0.02
USD 800,000 Minor International 2.7% 19/4/2026 790,500 0.01

USD 1,500,000 Muangthai Capital PCL 6.875% 30/9/2028 1,514,554 0.02

USD 1,750,000 Muangthai Capital PCL 7.55% 21/7/2030 1,804,687 0.02

THB 587,450,000 Thailand Government Bond 2.5% 17/11/2029 19,132,244 0.24
THB 3,855,000 Thailand Government Bond 4% 17/6/2055 175,561 0.00
25,644,777 0.32
NUZ&F—R- pXT
USD 182,000 Trinidad & Tobago Government International Bond 6.4% 26/6/2034 182,249 0.00
USD 1,111,000 Trinidad & Tobago Government International Bond 6.4% 26/6/2034 1,112,522 0.02
1,294,771 0.02
FazI7
EUR 100,000 Tunisian Republic 6.375% 15/7/2026 115,606 0.00
~L3
USD 200,000 TAV Havalimanlari Holding AS 85% 7/12/2028 209,500 0.00
USD 200,000 Turk Telekomunikasyon AS 7.375% 20/5/2029 207,750 0.00
USD 200,000 Turkcell Tletisim Hizmetleri AS 7.65% 24/1/2032 208,750 0.00
USD 494,455 Turkish Airlines 2015-1 Class A Pass Through Trust 4.2% 15/3/2027 481,673 0.01
TRY 74,362,000 Turkiye Government Bond 26.2% 5/10/2033 1,672,929 0.02
TRY 58,711,338 Turkiye Government Bond 30% 12/9/2029 1,332,249 0.02
TRY 47,979,029 Turkiye Government Bond 31.08% 8/11/2028 1,109,984 0.01
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USD 309,000 Turkiye Government International Bond 7.125% 12/2/2032 316,725 0.00
USD 312,000 Turkiye Government International Bond 9.375% 19/1/2033 359,190 0.01
5,898,750 0.07
99354F
USD 150,936 Ukraine Government International Bond 0% 1/2/2030 76,223 0.00
USD 1,270 Ukraine Government International Bond 0% 1/2/2030 641 0.00
USD 611,395 Ukraine Government International Bond 0% 1/2/2034 243,029 0.00
USD 219,731 Ukraine Government International Bond 0% 1/2/2034 87,343 0.00
USD 747,124 Ukraine Government International Bond 0% 1/2/2035 386,637 0.01
USD 185,248 Ukraine Government International Bond 0% 1/2/2035 95,866 0.00
USD 525517 Ukraine Government International Bond 0% 1/2/2036 270,641 0.00
USD 3,262 Ukraine Government International Bond 0% 1/2/2036 1,680 0.00
USD 1,316,000 Ukraine Government International Bond 0% 1/8/2041 1,010,030 0.01
USD 1,258,838 Ukraine Government International Bond 4.5% 1/2/2029 815,098 0.01
USD 1,451,379 Ukraine Government International Bond 4.5% 1/2/2029 939,768 0.01
USD 1,924,505 Ukraine Government International Bond 4.5% 1/2/2034 1,034,421 0.01
USD 535,258 Ukraine Government International Bond 4.5% 1/2/2034 287,701 0.01
USD 951,173 Ukraine Government International Bond 4.5% 1/2/2035 506,500 0.01
USD 316,028 Ukraine Government International Bond 4.5% 1/2/2035 168,285 0.00
USD 3,028,147 Ukraine Government International Bond 4.5% 1/2/2036 1,597,347 0.02
USD 210,307 Ukraine Government International Bond 4.5% 1/2/2036 110,937 0.00
USD 398,369 VF Ukraine PAT via VFU Funding 9.625% 11/2/2027 382,435 0.01
USD 1,989,597 VF Ukraine PAT via VFU Funding 9.625% 11/2/2027 1,910,013 0.02
9,924,595 0.12
7S5 JEREEH
USD 1,125,000 Aldar Properties PJSC 6.623% 15/4/2055 1,172,199 0.01
USD 465,000 Alpha Star Holding IX Ltd 7% 26/8/2028* 476,077 0.01
USD 1,159,000 Alpha Star VIII 8.375% 12/4/2027 1,208,792 0.02
USD 940,000 Emirate of Dubai Government International Bonds 3.9% 9/9/2050 701,475 0.01
USD 750,000 Emirates NBD Bank 4.25% 27/2/2027* 730,102 0.01
AUD 2460,000 Emirates NBD Bank PJSC 5.913% 18/6/2035 1,677,147 0.02
USD 149,000 MDGH GMTN RSC 4.375% 22/11/2033 145811 0.00
USD 950,000 NBK Tier 1 Ltd 3.625% 24/8/2026 928,145 0.01
7,039,748 0.09
RE
EUR 4,254,300 Allwyn Entertainment Financing UK 7.25% 30/4/2030 5,262,877 0.06
EUR 2,813,000 Amber Finco 6.625% 15/7/2029 3,464,980 0.04
EUR 2,143,000 Anglo American Capital 3.75% 15/6/2029 2,576,529 0.03
GBP 606,000 Asimi Funding 2024-1 5.323% 16/9/2031 819,843 0.01
GBP 562,000 Asimi Funding 2024-1 5.923% 16/9/2031 762,300 0.01
GBP 204,643 Asimi Funding 2025-1 Plc 4.923% 16/5/2032 277,078 0.00
GBP 1,037,770 Asimi Funding 2025-1 Plc 5.373% 16/5/2032 1,404,994 0.02
GBP 797,165 Asimi Funding 2025-1 Plc 5.723% 16/5/2032 1,079,140 0.01
GBP 313,386 Asimi Funding 2025-1 Plc 6.373% 16/5/2032 425,556 0.01
GBP 1,125,000 Assura Financing Plc 1.625% 30/6/2033 1,139,131 0.01
GBP 304,000 Atlas Funding 2023-1 5.874% 20/1/2061 414,442 0.01
GBP 200,000 Atlas Funding 2023-1 6.724% 20/1/2061 274,009 0.00
GBP 103,000 Atlas Funding 2023-1 7.774% 20/1/2061 142,404 0.00
GBP 2,452,687 Atlas Funding 2024-1 4.824% 20/9/2061 3,323,259 0.04
GBP 489,505 Atlas Funding 2024-1 5.274% 20/9/2061 668,285 0.01
GBP 787,204 Atlas Funding 2024-1 5.524% 20/9/2061 1,071,054 0.01
GBP 364,631 Atlas Funding 2024-1 6.174% 20/9/2061 500,587 0.01
GBP 682,837 Auburn 15 5.074% 20/7/2045 923,363 0.01
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USD 1,732,000 Avianca Midco 2 Plc 9% 1/12/2028* 1,699,958 0.02
USD 1,325,000 Azule Energy Finance Plc 8.125% 23/1/2030* 1,343,219 0.02
EUR 213,000 Babcock International 1.375% 13/9/2027 242,719 0.00
GBP 1,955,000 Babcock International 1.875% 5/10/2026 2,558,972 0.03
EUR 235,000 Barclays 1.125% 22/3/2031 272,200 0.00
USD 324,000 Barclays 4.375% 15/3/2028* 306,212 0.00
USD 1,424,000 Barclays 6.125% 15/12/2025* 1,428,328 0.02
GBP 600,000 Barclays 6.375% 15/12/2025 811,201 0.01
GBP 1,500,000 Barclays 8.875% 15/9/2027 2,131,548 0.03
GBP 3,828,000 Barclays 9.25% 15/9/2028 5,600,840 0.07
USD 1,533,000 Barclays 9.625% 15/12/2029 1,723,328 0.02
USD 1,080,000 Barclays Bank Plc 6.278% 15/12/2034 1,143,450 0.01
EUR 3,159,000 Barclays Plc 4.616% 26/3/2037 3,806,527 0.05
USD 255,000 Barclays Plc 7.625% 15/3/2035* 265,356 0.00
GBP 2,125,000 Barclays Plc 8.407% 14/11/2032 3,055,688 0.04
GBP 520,000 Barley Hill NO 2 5.674% 27/8/2058 703,631 0.01
EUR 400,000 BCP V Modular Services Finance II 4.75% 30/11/2028 440,108 0.01
GBP 1,588,000 BCP V Modular Services Finance II 6.125% 30/11/2028* 2,009,229 0.02
EUR 6,432,000 BCP V Modular Services Finance II Plc 6.5% 10/7/2031* 7,045,415 0.09
EUR 442,000 BCP V Modular Services Finance PLC 6.75% 30/11/2029* 409,638 0.00
GBP 4,373,000 Bellis Acquisition 8.125% 14/5/2030* 5,646,269 0.07
EUR 2,169,000 Bellis Acquisition Co Plc 8% 1/7/2031* 2,562,972 0.03
EUR 786,000 Belron UK Finance plc, Reg. S 4.625% 15/10/2029 942,692 0.01
USD 1,500,000 Biocon Biologics Global Plc 6.67% 9/10/2029* 1,412,350 0.02
GBP 656,000 Bletchley Park Funding 2025-1 Plc 5.174% 27/1/2070 886,647 0.01
GBP 664,000 Bletchley Park Funding 2025-1 Ple 5.474% 27/1/2070 897,296 0.01
GBP 728,000 Bletchley Park Funding 2025-1 Plc 5.854% 27/1/2070 987,310 0.01
GBP 993,000 Bletchley Park Funding 2025-1 Plc 7.354% 27/1/2070 1,353,320 0.02
EUR 17,882,000 BP Capital Markets 3.25% 22/3/2026 20,937,001 0.26
GBP 2,659,391 Braccan Mortgage Funding 2024-1 Plc 8.327% 15/2/2067 3,623,890 0.04
GBP 1,628,998 Braccan Mortgage Funding 2025-1 Plc 4.827% 17/5/2067 2,207,234 0.03
GBP 335,000 Braccan Mortgage Funding 2025-1 Plc 5.087% 17/5/2067 452,447 0.01
GBP 514,000 Braccan Mortgage Funding 2025-1 Plc 5.387% 17/5/2067 695,289 0.01
GBP 1,513,000 Bracken MidCol Plc 6.75% 1/11/2027 2,034,247 0.03
GBP 500,000 Brants Bridge 2022-1 6.559% 12/12/2064 675,420 0.01
GBP 203,688 Brants Bridge 2023-1 5.059% 14/6/2066 275,301 0.00
USD 429,000 Brightstar Lottery PLC 5.25% 15/1/2029 427,086 0.01
EUR 7,035,000 British Telecommunications 1.5% 23/6/2027 8,083,341 0.10
EUR 335,000 British Telecommunications 4.25% 6/1/2033 410,797 0.00
USD 4,300,000 British Telecommunications 4.25% 23/11/2081 4,266,386 0.05
USD 2,600,000 British Telecommunications 4.875% 23/11/2081* 2448774 0.03
EUR 1,200,000 British Telecommunications 5.125% 3/10/2054 1,461,603 0.02
GBP 4,867,000 British Telecommunications 8.375% 20/12/2083 7,062,288 0.09
EUR 3,657,000 British Telecommunications Plc 3.75% 13/5/2031 4,397,644 0.05
EUR 1,354,000 British Telecommunications Plc 3.75% 3/1/2035 1,572,861 0.01
GBP 450,000 British Telecommunications Plc 6.375% 3/12/2055* 616,007 0.01
GBP 800,000 BUPA Finance 5% 8/12/2026 1,078,923 0.01
EUR 4,201,000 California Buyer Ltd / Atlantica Sustainable Infrastructure Plc 5.625% 15/2/2032 5,126,145 0.06
USD 167,000 California Buyer Ltd / Atlantica Sustainable Infrastructure Plc 6.375% 15/2/2032 169,328 0.00
GBP 225,000 Canada Square Funding 2021-2 5.346% 17/6/2058 303,627 0.00
GBP 102,000 Canada Square Funding 2021-2 5.746% 17/6/2058 137,690 0.00
GBP 790,000 Canada Square Funding 6 5.514% 17/1/2059 1,066,073 0.01
GBP 178,000 Canada Square Funding 6 5.914% 17/1/2059 240,685 0.00
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GBP 1,000,000 Canary Wharf Finance II 5.525% 22/10/2037 1,162,167 0.01
GBP 755,000 Cardiff Auto Receivables Securitisation 2024-1 5.373% 20/8/2031 1,024,760 0.01
GBP 1,769,000 Cardiff Auto Receivables Securitisation 2024-1 5.873% 20/8/2031 2,410,130 0.03
GBP 1,340,000 Cardiff Auto Receivables Securitisation 2024-1 6.573% 20/8/2031 1,837,084 0.02
GBP 1,364,314 Castell 2025-1 Plc 4.944% 27/1/2062 1,848,074 0.02
GBP 669,995 Castell 2025-1 Plc 5.224% 27/1/2062 907,307 0.01
GBP 455,997 Castell 2025-1 Plc 5.524% 27/1/2062 618,798 0.01
GBP 269,998 Castell 2025-1 Plc 5.974% 27/1/2062 368,648 0.00
GBP 687,592 Castell 2025-1 Plc 8.124% 27/1/2062 928,070 0.01
GBP 7,777,000 CD&R Firefly Bidco 8.625% 30/4/2029 11,021,304 0.14
GBP 1,898,000 Centrica 6.5% 21/5/2055 2,630,011 0.03
EUR 2,304,000 Channel Link Enterprises Finance 2.706% 30/6/2050 2,660,003 0.03
GBP 1,850,000 Channel Link Enterprises Finance 3.043% 30/6/2050 2,290,378 0.03
GBP 597,000 Cheshire 2025-1 Plc 5.017% 28/6/2048 806,105 0.01
GBP 1,157,000 Cheshire 2025-1 Plc 5.318% 28/6/2048 1,562,244 0.02
GBP 2,093,767 Citadel 2024-1 Plc 4.994% 28/4/2060 2,834,884 0.04
GBP 177,000 Citadel 2024-1 Plc 5.424% 28/4/2060 240,181 0.00
GBP 520,000 Citadel 2024-1 Plc 5.724% 28/4/2060 705,599 0.01
GBP 568,000 Citadel 2024-1 Plc 6.424% 28/4/2060 777,294 0.01
GBP 553,000 Citadel 2024-1 Plc 7.724% 28/4/2060 759,306 0.01
GBP 1,500,000 Deuce Finco 55% 15/6/2027 2,021,799 0.03
EUR 4,314,000 Diageo Finance Plc 3.125% 28/2/2031 5,047,716 0.06
GBP 1,964,000 Direct Line Insurance Group Plc 4.75% 7/6/2027 2,626,044 0.03
GBP 837,000 Dowson 2024-1 Plc 5.574% 20/8/2031 1,132,939 0.01
GBP 283,000 Dowson 2024-1 Plc 6.324% 20/8/2031 383,356 0.00
GBP 407,000 Dowson 2024-1 Plc 7.924% 20/8/2031 549,622 0.01
GBP 496,000 Dowson 2024-1 Plc 10.924% 20/8/2031 670,730 0.01
GBP 439,726 East One 2024-1 5.516% 27/12/2055 597,785 0.01
GBP 339,000 East One 2024-1 5.816% 27/12/2055 461,210 0.01
GBP 446,000 East One 2024-1 6.116% 27/12/2055 606,247 0.01
EUR 2,892,000 EC Finance 3.25% 15/10/2026* 3,320,329 0.04
GBP 1,177,597 Edenbrook Mortgage Funding 5.001% 22/3/2057 1,594,492 0.02
GBP 1,637,313 Edenbrook Mortgage Funding 6.081% 22/3/2057 2,239,257 0.03
GBP 945,672 Edenbrook Mortgage Funding 6.681% 22/3/2057 1,303,134 0.02
GBP 5,939,000 Edge Finco Plc 8.125% 15/8/2031* 8,527,505 0.10
GBP 1,202,944 Elstree Funding 4.694% 21/1/2065 1,624,599 0.02
GBP 218724 Elstree Funding No 4 5.094% 21/10/2055 296,709 0.00
GBP 1,916,283 Exmoor Funding 2024-1 5.004% 25/3/2094 2,593,835 0.03
GBP 766,000 Exmoor Funding 2024-1 5.624% 25/3/2094 1,040,869 0.01
GBP 454,000 Exmoor Funding 2024-1 6.024% 25/3/2094 616,385 0.01
GBP 196,000 Exmoor Funding 2024-1 6.924% 25/3/2094 270,060 0.00
GBP 404,000 Exmoor Funding 2025-1 Plc 0% 25/3/2095 545,513 0.01
GBP 509,000 Exmoor Funding 2025-1 Plc 0% 25/3/2095 687,288 0.01
GBP 131,000 Exmoor Funding 2025-1 Plc 0% 25/3/2095 179,301 0.00
GBP 544,000 Finsbury Square 2021-1 Green 5.148% 16/12/2067 734,536 0.01
GBP 895,000 Finsbury Square 2021-1 Green 5.398% 16/12/2067 1,207,852 0.02
GBP 435,000 Finsbury Square 2021-2 5.398% 16/12/2071 587,969 0.01
GBP 371,000 Finsbury Square 2021-2 5.548% 16/12/2071 501,243 0.01
GBP 201,000 Finsbury Square 2021-2 5.848% 16/12/2071 271,361 0.00
GBP 11,625,000 Funding IX 4.874% 16/7/2029 15,747,724 0.19
GBP 975,000 Funding IX 5.274% 16/7/2029 1,321,225 0.02
GBP 151,000 Funding IX 6.124% 16/7/2029 206,239 0.00
GBP 229,000 Funding VIII 6.474% 15/5/2028 312,592 0.00
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GBP 145,000 Funding VIII 7.474% 15/5/2028 198,658 0.00
GBP 428,000 Future Plc 6.75% 10/7/2030 583,029 0.01
GBP 2,907,000 Gatwick Airport Finance 4.375% 7/4/2026 3,891,953 0.05
GBP 218,000 Gemgarto 2021-1 6.098% 16/12/2067 294,028 0.00
GBP 237,000 Gemgarto 2023-1 6.148% 16/12/2073 323,039 0.00
GBP 226,000 Gemgarto 2023-1 6.648% 16/12/2073 309,152 0.00
GBP 160,000 Gemgarto 2023-1 8.648% 16/12/2073 221,173 0.00
USD 1,169,000 Global Auto Holdings Ltd, 144A 11.5% 15/8/2029* 1,159,363 0.01
USD 504,000 Global Auto Holdings Ltd/AAG FH UK Ltd 8375% 15/1/2029* 468,257 0.01
USD 200,000 Global Auto Holdings Ltd/AAG FH UK Ltd 8.75% 15/1/2032 175818 0.00
GBP 1,691,417 Great Hall Mortgages No 1 4.562% 18/6/2039 2,263,774 0.03
GBP 1,946,399 Greene King Finance 3593% 15/3/2035 2,439,859 0.03
GBP 838,825 Greene King Finance 4.064% 15/3/2035 1,067,544 0.01
GBP 300,000 Greene King Finance 6.069% 15/12/2034 380,117 0.01
GBP 300,000 Greene King Finance 6.349% 15/3/2036 368,618 0.00
GBP 741,000 Harben Finance 5.261% 28/9/2055 994,050 0.01
GBP 441,000 Harben Finance 5.611% 28/9/2055 590,079 0.01
GBP 774,000 Heathrow Finance 3.875% 1/3/2027 1,020,876 0.01
GBP 605,000 Heathrow Finance 4.125% 1/9/2029* 757,633 0.01
GBP 4,978,000 Heathrow Finance 6.625% 1/3/2031* 6,763,117 0.08
GBP 183,000 Hermitage 2023 6.424% 21/9/2033 247338 0.00
GBP 1,206,596 Hermitage 2024 4.874% 21/4/2033 1,631,336 0.02
GBP 361,979 Hermitage 2024 5.224% 21/4/2033 489,168 0.01
GBP 485,051 Hermitage 2024 5.574% 21/4/2033 656,394 0.01
GBP 301,649 Hermitage 2024 6.324% 21/4/2033 410479 0.00
GBP 490,481 Hermitage 2024 7.874% 21/4/2033 667,756 0.01
GBP 525,000 Hermitage 2025 Plc 5.074% 21/4/2033 708,913 0.01
GBP 876,000 Hermitage 2025 Plc 5.374% 21/4/2033 1,183,335 0.01
GBP 765,000 Hermitage 2025 Plc 5.674% 21/4/2033 1,034,298 0.01
GBP 553,000 Hermitage 2025 Plc 7.174% 21/4/2033 753,302 0.01
GBP 937,496 Hops Hill No 3 4.974% 21/12/2055 1,271,511 0.02
GBP 825,164 Hops Hill No 3 5.674% 21/12/2055 1,130,029 0.01
GBP 938914 Hops Hill No 3 6.474% 21/12/2055 1,297,186 0.02
GBP 266,000 Hops Hill NO 4 5.274% 21/4/2056 362,766 0.00
GBP 1,690,000 Hops Hill NO 4 5.674% 21/4/2056 2,308,386 0.03
GBP 1,595,000 Hops Hill NO 4 6.274% 21/4/2056 2,203,427 0.03
GBP 556,000 Hops Hill NO 5 Plc 0% 21/6/2056 751,959 0.01
GBP 422,000 Hops Hill NO 5 Plc 0% 21/6/2056 568,382 0.01
GBP 900,000 Hops Hill No2 6.224% 27/11/2054 1,229,019 0.02
GBP 264,000 Hops Hill No2 6.824% 27/11/2054 362,140 0.00
USD 816,000 Howden UK Refinance PLC / Howden UK Refinance 2 / Howden US Refinance 7.25% 15/2/2031 843,742 0.01
USD 3,194,000 HSBC 4.6% 17/12/2030* 2,968,277 0.04
GBP 1,000,000 HSBC 8.201% 16/11/2034 1,482,487 0.02
EUR 14,380,000 HSBC Holdings Plc 3.755% 20/5/2029 17,185,744 0.21
EUR 4,500,000 HSBC Holdings Plc 3.911% 13/5/2034 5,324,353 0.07
EUR 5,147,000 HSBC Holdings Plc 4.191% 19/5/2036 6,141,956 0.08
AUD 1,980,000 HSBC Holdings Plc 5.642% 28/8/2036 1,302,779 0.02
USD 184,000 HSBC Holdings Plc 6.95% 27/8/2031 189,187 0.00
USD 1,500,000 HSBC Holdings ple, FRN 7.05% 5/6/2030* 1,551,174 0.02
EUR 4,506,000 INEOS Finance 6.375% 15/4/2029* 5,258,172 0.06
USD 266,000 INEOS Finance 6.75% 15/5/2028 261,780 0.00
EUR 464,000 INEOS Finance Plc 5.625% 15/8/2030* 524,751 0.01
USD 200,000 INEOS Finance Plc 7.5% 15/4/2029 200,799 0.00
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EUR 2,487,000 INEOS Quattro Finance 2 85% 15/3/2029* 2,892,714 0.04
EUR 1,508,000 INEOS Quattro Finance 2 Plc 6.75% 15/4/2030* 1,640,773 0.02
GBP 3,196,000 Informa 3.125% 5/7/2026 4,248,179 0.05
EUR 1,078,000 Informa 3.625% 23/10/2034 1,243,051 0.02
EUR 1,636,000 Informa Plc 3.375% 9/6/2031 1,903,527 0.02
GBP 642,000 Tron Mountain UK 3.875% 15/11/2025 861,387 0.01
USD 222,000 Jaguar Land Rover Automotive 5.875% 15/1/2028 222,343 0.00
GBP 5,202,000 Jupiter Mortgage NO 1 5.753% 20/7/2055 7,058,331 0.09
GBP 1,710,000 Jupiter Mortgage NO 1 6.303% 20/7/2055 2,329,170 0.03
GBP 1,166,000 Jupiter Mortgage NO 1 7.053% 20/7/2055 1,600,224 0.02
GBP 213,288 Lanebrook Mortgage Transaction 2021-1 4.703% 20/7/2058 287,632 0.00
GBP 173,000 Lanebrook Mortgage Transaction 2021-1 5.003% 20/7/2058 233,294 0.00
GBP 158,000 Lanebrook Mortgage Transaction 2021-1 5.303% 20/7/2058 213413 0.00
GBP 102,000 Lanebrook Mortgage Transaction 2021-1 5.703% 20/7/2058 137,931 0.00
GBP 293,462 Lanebrook Mortgage Transaction 2024-1 4.943% 15/3/2061 397,108 0.00
USD 1,239,000 Lloyds Banking 6.75% 27/6/2026* 1,252,303 0.02
USD 202,000 Lloyds Banking 8% 27/9/2029 217,439 0.00
EUR 1,000,000 Lloyds Banking Group Plc 4.375% 5/4/2034 1,207,896 0.01
GBP 275,000 Lloyds Banking Group Plc 7.5% 27/6/2030 379,672 0.00
GBP 601,000 London Bridge Mortgages 2025-1 Plc 5.374% 20/3/2067 813,870 0.01
GBP 299,000 London Cards No 1 7.724% 15/5/2033 411,787 0.00
GBP 253,000 London Cards No 2 5.374% 28/3/2034 344,457 0.00
GBP 312,000 London Cards No 2 6.474% 28/3/2034 426,136 0.01
GBP 326,000 London Cards No 2 7.424% 28/3/2034 449,191 0.01
GBP 378,000 London Cards No 2 9.474% 28/3/2034 527411 0.01
GBP 2,902,321 London Wall Mortgage Capital Plc 5.487% 15/5/2057 3,929,073 0.05
GBP 2,159,294 London Wall Mortgage Capital Plc 5.987% 15/5/2057 2,938,622 0.04
USD 909,000 Magellan Capital 8.375% 8/7/2029 918,640 0.01
EUR 2,835,000 Market Bidco Finco Plc 6.75% 31/1/2031 3,317,269 0.04
GBP 1,007,000 Market Bidco Finco Plc 8.75% 31/1/2031* 1,350,906 0.02
GBP 800,000 Metro Bank Holdings Plc 12% 30/4/2029 1,235,514 0.02
GBP 1,423,000 Mitchells & Butlers Finance 6.513% 15/6/2036 1,747,849 0.02
GBP 567,000 Mobico 3.625% 20/11/2028* 684,557 0.01
GBP 2,093,000 Mobico 4.25% 26/11/2025 1,957,347 0.03
EUR 2,233,000 Mobico 4.875% 26/9/2031 2,230,767 0.03
EUR 1,291,000 Mobico Group Plc 4.875% 26/9/2031* 1,289,709 0.02
GBP 586,068 Molossus Btl 2024-1 5.01% 18/4/2061 792,296 0.01
GBP 674,000 Mortimer 2024-Mix Plc 5.281% 22/9/2067 912,395 0.01
GBP 667,000 Mortimer 2024-Mix Plc 5.681% 22/9/2067 904,191 0.01
GBP 198,000 Mortimer 2024-Mix Plc 6.231% 22/9/2067 269,774 0.00
GBP 198,000 Mortimer BTL 2021-1 5.231% 23/6/2053 267,210 0.00
GBP 111,000 Mortimer BTL 2021-1 5.581% 23/6/2053 150,041 0.00
GBP 140,000 Mortimer Btl 2023-1 6.131% 22/12/2056 190,643 0.00
GBP 153,000 Mortimer Btl 2023-1 7.131% 22/12/2056 210,055 0.00
GBP 139,000 Mortimer Btl 2023-1 8.181% 22/12/2056 192,107 0.00
GBP 820,590 Mortimer Btl 2023-1 10.811% 22/12/2056 1,125,264 0.01
EUR 3,440,773 NAK Naftogaz Ukraine via Kondor Finance 7.125% 19/7/2026 3,503,569 0.04
USD 233512 NAK Naftogaz Ukraine via Kondor Finance 7.625% 8/11/2028 185,058 0.00
USD 1,058,977 NAK Naftogaz Ukraine via Kondor Finance 7.625% 8/11/2028 839,239 0.01
EUR 2,536,000 Nationwide Building Society 4.625% 29/10/2028 3,083,528 0.04
GBP 1,400,000 Nationwide Building Society 5.75% 20/6/2027 1,888,087 0.02
GBP 1,975,000 Nationwide Building Society 7.5% 20/12/2030 2,720,347 0.03
GBP 325,000 Nationwide Building Society 7.875% 20/12/2031 451,842 0.01
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EUR 3,400,000 NatWest 5.763% 28/2/2034 4,261,875 0.05
USD 1,487,000 NatWest 6% 29/12/2025* 1,491,855 0.02
GBP 1,250,000 NatWest Group Plc 7.5% 28/2/2032 1,708,943 0.02
GBP 350,000 NewDay Funding 5.154% 15/3/2032 475,244 0.01
GBP 604,000 NewDay Funding 5.624% 15/3/2032 822,746 0.01
GBP 572,000 NewDay Funding 6.374% 15/3/2032 783,754 0.01
GBP 841,000 Newday Funding Master Issuer - Series 2023-1 6.674% 15/11/2031 1,156,110 0.01
GBP 967,000 Newday Funding Master Issuer - Series 2023-1 7.674% 15/11/2031 1,339,614 0.02
GBP 3,184,000 Newday Funding Master Issuer - Series 2024-2 4.874% 15/7/2032 4,308,614 0.05
GBP 683,000 Newday Funding Master Issuer - Series 2024-2 5.374% 15/7/2032 926,902 0.01
GBP 813,000 Newday Funding Master Issuer - Series 2024-2 5.874% 15/7/2032 1,107,588 0.01
GBP 1,715,000 Newday Funding Master Issuer - Series 2024-2 6.624% 15/7/2032 2,356,680 0.03
GBP 1,072,000 Newday Funding Master Issuer Plc - Series 2024-3 5.574% 15/11/2032 1,453,592 0.02
GBP 1,969,000 Newday Funding Master Issuer Plc - Series 2025-1 4.823% 15/4/2033 2,663,244 0.03
GBP 1,043,000 Newday Funding Master Issuer Plc - Series 2025-1 5.123% 15/4/2033 1,411,303 0.02
GBP 1,690,000 Newday Funding Master Issuer Plc - Series 2025-1 5.424% 15/4/2033 2,284,927 0.03
GBP 805,000 Newday Funding Master Issuer Plc - Series 2025-2 5.024% 15/7/2033 1,086,522 0.01
GBP 1,160,000 Newday Funding Master Issuer Plc - Series 2025-2 5474% 15/7/2033 1,563,578 0.02
EUR 454,606 Newgate Funding 2.275% 1/12/2050 511,090 0.01
GBP 455,000 Ocado Group Plc 11% 15/6/2030* 650,801 0.01
EUR 4,233,000 OEG Finance Plc 7.25% 27/9/2029 5,174,776 0.06
EUR 167,918 Paragon Mortgages No 12 2.516% 15/11/2038 191,178 0.00
GBP 702,000 Pierpont BTL 2021-1 5.381% 22/12/2053 948,623 0.01
GBP 660,807 Pierpont Btl 2023-1 5.231% 21/9/2054 894,540 0.01
GBP 458,000 Pierpont Btl 2023-1 6.031% 21/9/2054 625,488 0.01
GBP 138,000 Pierpont BTL 2024-1 Plc 6.331% 21/9/2061 189,792 0.00
GBP 458,000 Pierpont BTL 2025-1 Plc 5.53% 21/3/2062 617,597 0.01
GBP 151,000 Pierpont BTL 2025-1 Plc 6.081% 21/3/2062 205,328 0.00
GBP 589,000 Pinewood Finco 3.625% 15/11/2027* 767,324 0.01
GBP 5,165,000 Pinewood Finco 6% 27/3/2030 7,014,601 0.09
GBP 2,473,000 Pinnacle Bidco 10% 11/10/2028 3,527,503 0.04
GBP 283,179 PMF 2024-1 4.953% 16/7/2060 383,680 0.00
GBP 421,000 Polaris 2022-1 5.473% 23/10/2059 568,251 0.01
GBP 307,000 Polaris 2022-1 5.973% 23/10/2059 414,816 0.01
GBP 538,000 Polaris 2022-1 7.373% 23/10/2059 729,098 0.01
GBP 488,000 Polaris 2023-1 6.723% 23/2/2061 669,368 0.01
GBP 361,000 Polaris 2023-1 7.623% 23/2/2061 498,362 0.01
GBP 223,000 Polaris 2023-1 8.323% 23/2/2061 309,057 0.00
GBP 469,000 Polaris 2023-2 6.224% 27/9/2059 643,482 0.01
GBP 434,000 Polaris 2023-2 7.174% 27/9/2059 600,841 0.01
GBP 270,000 Polaris 2023-2 8.224% 27/9/2059 377,649 0.01
GBP 301,000 Polaris 2024-1 5.674% 26/2/2061 409,294 0.01
GBP 102,000 Polaris 2024-1 6.674% 26/2/2061 140914 0.00
GBP 100,000 Polaris 2024-1 7.974% 26/2/2061 137,942 0.00
GBP 581,000 Polaris 2025-1 Plc 5.374% 26/2/2068 784,948 0.01
GBP 349,000 Polaris 2025-1 Plc 5.774% 26/2/2068 472953 0.01
GBP 330,000 Polaris 2025-2 Plc 5.024% 25/8/2068 445542 0.01
GBP 751,000 Polaris 2025-2 Plc 5.374% 25/8/2068 1,014,916 0.01
GBP 924,000 Premier Foods Finance 3.5% 15/10/2026 1,232,460 0.02
EUR 29,172 RMAC No 1 2.204% 12/6/2044 33,493 0.00
EUR 356,150 RMAC No 1 2.224% 12/6/2044 398,961 0.01
GBP 190,095 RMAC No 1 4.428% 12/6/2044 251,958 0.00
GBP 3,004,429 Sage AR Funding 5.287% 17/5/2037 4,060,212 0.05
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GBP 1,760,514 Sage AR Funding 5.987% 17/5/2037 2,383,105 0.03
GBP 1,872,184 Sage AR Funding 6.387% 17/5/2037 2,524,022 0.03
GBP 1,612914 Sage AR Funding 7.887% 17/5/2037 2,174,741 0.03
GBP 927,000 Satus 2024-1 5.223% 17/1/2031 1,256,202 0.02
GBP 929,000 Satus 2024-1 6.023% 17/1/2031 1,260,266 0.02
GBP 560,000 Satus 2024-1 7.273% 17/1/2031 765,482 0.01
GBP 550,000 Satus 2024-1 9.273% 17/1/2031 753510 0.01
USD 596,075 SCC Power 4% 17/5/2032 134,117 0.00
USD 3,367,296 SCC Power 8% 31/12/2028* 2,079,305 0.03
GBP 2,400,000 SSE 3.74% 14/1/2026 3,217,325 0.04
GBP 1,409,000 SSE 8.375% 20/11/2028 2,105,824 0.03
EUR 4,606,000 Standard Chartered Plc 3.864% 17/3/2033 5,449,341 0.07
GBP 4,197,000 Stonegate Pub Co Financing 2019 Plc 10.75% 31/7/2029 5,589,551 0.07
EUR 301,000 Stonegate Pub Financing 2019 8.661% 31/7/2029 338,200 0.00
GBP 206,000 Stratton Mortgage Funding 2024-2 5.474% 28/6/2050 277828 0.00
GBP 472,000 Stratton Mortgage Funding 2024-2 5.624% 28/6/2050 636,170 0.01
GBP 1,879,046 Stratton Mortgage Funding 2024-3 5.099% 25/6/2049 2,536,532 0.03
GBP 3,764,000 Stratton Mortgage Funding 2024-3 5.474% 25/6/2049 5,076,437 0.06
GBP 842,000 Stratton Mortgage Funding 2024-3 5.624% 25/6/2049 1,134,863 0.01
EUR 968,000 Synthomer Plc 7.375% 2/5/2029* 1,064,232 0.01
GBP 439,741 TalkTalk Telecom Group Ltd., Reg. S 8.25% 1/9/2027 427,203 0.00
GBP 762,577 Tesco Property Finance 1 7.623% 13/7/2039 1,144,424 0.01
GBP 1,836,802 Tesco Property Finance 3 5.744% 13/4/2040 2,444,727 0.03
GBP 874,858 Tesco Property Finance 4 5.801% 13/10/2040 1,173212 0.01
GBP 1,249,000 Thames Water Kemble Finance 4.625% 19/5/2026 17,278 0.00
GBP 57,468 Thames Water Super Senior Issuer Plc 9.75% 10/10/2027 86,028 0.00
GBP 4,197,000 Thames Water Utilities Finance 4% 19/6/2027 3,911,018 0.05
GBP 38,753 Thames Water Utilities Ltd 0% 22/3/2027 44,408 0.00
GBP 157,000 Together Asset Backed Securitisation 2021-1st1 5.023% 12/7/2063 211,969 0.00
GBP 107,000 Together Asset Backed Securitisation 2021-1stl 5.323% 12/7/2063 144,462 0.00
GBP 598948 Together Asset Backed Securitisation 2023-1ST2 5.204% 20/4/2065 814,529 0.01
GBP 420,000 Together Asset Backed Securitisation 2023-1ST2 6.124% 20/4/2065 578,137 0.01
GBP 100,000 Together Asset Backed Securitisation 2023-1ST2 7.124% 20/4/2065 139,605 0.00
GBP 100,000 Together Asset Backed Securitisation 2023-1ST2 8.374% 20/4/2065 141,932 0.00
GBP 2,898,507 Together Asset Backed Securitisation 2024-1ST1 4.924% 15/8/2064 3,927,961 0.05
GBP 479,000 Together Asset Backed Securitisation 2024-2nd1 5.674% 20/8/2055 654,766 0.01
GBP 152,000 Together Asset Backed Securitisation 2024-2nd1 6.474% 20/8/2055 210,103 0.00
GBP 193,000 Together Asset Backed Securitisation 2024-2nd1 7.474% 20/8/2055 271,343 0.00
GBP 841,002 Together Asset Backed Securitisation 2025-2nd1 Plc 4.92% 12/9/2056 1,137,824 0.01
GBP 512,000 Together Asset Backed Securitisation 2025-2nd1 Plc 5.49% 12/9/2056 692,419 0.01
GBP 288,000 Together Asset Backed Securitisation 2025-2nd1 Plc 5.94% 12/9/2056 391,267 0.01
GBP 2,815,040 Together Asset Backed Securitisation 2025-Cre-1 Plc 5.174% 15/1/2057 3,805,930 0.05
GBP 994,000 Together Asset Backed Securitisation 2025-Cre-1 Plc 5.474% 15/1/2057 1,347,764 0.02
GBP 590,000 Together Asset Backed Securitisation 2025-Cre-1 Plc 5.774% 15/1/2057 799,973 0.01
GBP 226,000 Together Asset Backed Securitisation 2025-Cre-1 Plc 6.374% 15/1/2057 306,920 0.00
GBP 300,604 Tower Bridge Funding 2022-1 4.855% 20/12/2063 405,518 0.01
GBP 264,000 Tower Bridge Funding 2022-1 5.385% 20/12/2063 356,176 0.00
GBP 144,000 Tower Bridge Funding 2024-1 7.053% 20/1/2066 195,602 0.00
GBP 160,000 Tower Bridge Funding 2024-1 8.053% 20/1/2066 217,769 0.00
GBP 271,000 Tower Bridge Funding 2024-2 5.187% 20/5/2066 366,941 0.00
GBP 123,000 Tower Bridge Funding 2024-2 5.587% 20/5/2066 166,819 0.00
GBP 267,930 Tower Bridge Funding 2024-3 Plc 5.535% 20/12/2066 361,879 0.00
GBP 328914 Tower Bridge Funding 2024-3 Plc 6.035% 20/12/2066 444,925 0.01
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USD 489,000 Trident Energy Finance 12.5% 30/11/2029 506,291 0.01
GBP 3,989,823 Trinity Square 2021-1 4.969% 15/7/2059 5,392,890 0.07
EUR 3,254,000 TSB Bank 3.319% 5/3/2029 3,894,925 0.05

GBP 436,000 Twin Bridges 2021-1 5.759% 12/3/2055 590,565 0.01

GBP 220,000 Twin Bridges 2021-1 6.259% 12/3/2055 298,137 0.00

GBP 481,305 Twin Bridges 2021-2 4.819% 12/9/2055 649,575 0.01

GBP 274,000 Twin Bridges 2021-2 5.059% 12/9/2055 369,811 0.01

GBP 435,000 Twin Bridges 2021-2 5.309% 12/9/2055 586,550 0.01

GBP 187,000 Twin Bridges 2021-2 5.659% 12/9/2055 252,150 0.00

GBP 730,000 Twin Bridges 2022-1 5459% 12/12/2055 985,736 0.01

GBP 365,000 Twin Bridges 2022-1 5.859% 12/12/2055 493731 0.01
GBP 2,391,000 Twin Bridges 2022-2 6.159% 12/6/2055 3,238,774 0.04

GBP 280,759 Twin Bridges 2023-1 5.109% 14/6/2055 379,549 0.01
GBP 1,059,000 Twin Bridges 2023-1 5.759% 14/6/2055 1,437,831 0.02

GBP 529,000 Twin Bridges 2023-1 6.659% 14/6/2055 721,586 0.01

GBP 340,000 Twin Bridges 2023-1 7.659% 14/6/2055 465,354 0.01

GBP 168,000 Twin Bridges 2023-2 6.037% 15/5/2056 230,563 0.00

GBP 167,000 Twin Bridges 2023-2 8.037% 15/5/2056 233,852 0.00
GBP 1,652,886 UK Logistics 2024-2 DAC 5.337% 17/2/2035 2,236,292 0.03
GBP 1,252914 UK Logistics 2024-2 DAC 5.687% 17/2/2035 1,699,332 0.02

GBP 600,959 UK Logistics 2024-2 DAC 6.087% 17/2/2035 816,653 0.01
GBP 1,384,904 UK Logistics 2024-2 DAC 7.087% 17/2/2035 1,881,789 0.02
GBP 2,746,269 Unique Pub Finance 6.464% 30/3/2032 3,865,636 0.05

GBP 31,164,145 United Kingdom Gilt 0.5% 22/10/2061 10,292,859 0.13
GBP 7,085,939 United Kingdom Gilt 3.75% 22/10/2053 7,070,543 0.09
GBP 52,797,393 United Kingdom Gilt 4.375% 7/3/2030* 71,921,898 0.88
GBP 2,250,000 United Kingdom Gilt 4.375% 31/7/2054 2,507,504 0.03
GBP 1,100,000 United Utilities Water Finance Plc 2% 3/7/2033 1,157,216 0.02

USD 525,000 Vedanta Resources Finance II Plc 9.475% 24/7/2030* 520,755 0.01

USD 852,000 Vedanta Resources Finance II Plc 9475% 24/7/2030 845,111 0.01

USD 858,000 Vedanta Resources Finance II Ple 9.85% 24/4/2033 855,319 0.01
USD 2,845,000 Vedanta Resources Finance II Plc 10.875% 17/9/2029* 29333871 0.04
USD 3,254,000 Vedanta Resources Finance II Plc 10.875% 17/9/2029 3,355,647 0.04

USD 674,000 Vedanta Resources Finance II Plc 11.25% 3/12/2031 708,653 0.01

USD 300,000 Vedanta Resources Finance II Plc 11.25% 3/12/2031* 315,375 0.00

GBP 100,000 Virgin Media Secured Finance 4.125% 15/8/2030 122,082 0.00
GBP 2,200,000 Virgin Media Secured Finance 4.25% 15/1/2030* 2,735,591 0.03

USD 200,000 Virgin Media Secured Finance 4.5% 15/8/2030 187,940 0.00

GBP 400,000 Virgin Media Secured Finance 5.25% 15/5/2029* 524,475 0.01

USD 766,000 Virgin Media Secured Finance 5.5% 15/5/2029 755,104 0.01
GBP 1,199,000 Vmed O2 UK Financing I 4% 31/1/2029 1,524,570 0.02
GBP 2,021,000 Vmed O2 UK Financing I 4.5% 15/7/2031 2,472,861 0.03
USD 1,913,000 Vmed 02 UK Financing I 4.75% 15/7/2031* 1,788,690 0.02
EUR 9,882,000 Vmed O2 UK Financing I 5.625% 15/4/2032* 11,849,875 0.15

USD 709,000 Vmed O2 UK Financing I 7.75% 15/4/2032 743,087 0.01
EUR 1,417,000 Vmed O2 UK Financing I Plc 5.625% 15/4/2032 1,696,895 0.02
EUR 2,771,000 Vodafone 3% 27/8/2080* 3,111,653 0.04

USD 860,000 Vodafone 3.25% 4/6/2081 844,395 0.01
USD 1,015,000 Vodafone 4.125% 4/6/2081 941,432 0.01

EUR 600,000 Vodafone 4.2% 3/10/2078* 717518 0.01
GBP 1,162,000 Vodafone 4.875% 3/10/2078 1,576,034 0.02

USD 503,000 Vodafone 7% 4/4/2079 531,829 0.01
GBP 3,072,000 Vodafone 8% 30/8/2086 4,524,552 0.06
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GBP 431,000 Winchester 1 Plc 5.253% 21/10/2056 582,151 0.01
GBP 436,000 Winchester 1 Plc 5.603% 21/10/2056 590,836 0.01
GBP 403,000 Winchester 1 Plc 6.053% 21/10/2056 549,670 0.01
EUR 3,048,000 Zegona Finance 6.75% 15/7/2029* 3,776,572 0.05
EUR 2,365,000 Zegona Finance Plc 6.75% 15/7/2029 2,931,516 0.04
714,556,717 8.79
RE
USD 360,000 1211 Avenue of the Americas Trust 2015-1211 4.28% 10/8/2035 357,226 0.00
USD 1,500,000 1211 Avenue of the Americas Trust 2015-1211 4.28% 10/8/2035 1,375,781 0.02
USD 300,000 1211 Avenue of the Americas Trust 2015-1211 4.28% 10/8/2035 281,006 0.00
USD 6,000,000 245 Park Avenue Trust 2017-245P 0.271% 5/6/2037 16,366 0.00
USD 220,000 245 Park Avenue Trust 2017-245P 3.779% 5/6/2037 210,044 0.00
USD 1,608,000 245 Park Avenue Trust 2017-245P 3.779% 5/6/2037 1,519,370 0.02
USD 725,000 280 Park Avenue 2017-280P Mortgage Trust 5.538% 15/9/2034 719,909 0.01
USD 1,304,000 280 Park Avenue 2017-280P Mortgage Trust 5.738% 15/9/2034 1,291,717 0.02
USD 1,070,000 280 Park Avenue 2017-280P Mortgage Trust 6.194% 15/9/2034 1,048,577 0.01
USD 4,324,366 280 Park Avenue 2017-280P Mortgage Trust 6.777% 15/9/2034 4,199,207 0.05
EUR 2,100,000 3M Co 1.75% 15/5/2030 2,326,707 0.03
USD 444,000 Acadia Healthcare Co Inc 7.375% 15/3/2033* 462,940 0.01
USD 687,804 ACE Home Equity Loan Trust Series 2005-AG1 5.127% 25/8/2035 571,068 0.01
USD 1,817,562 ACE Home Equity Loan Trust Series 2007-HE4 4.697% 25/5/2037 288,242 0.00
USD 99,422 ACE Home Equity Loan Trust Series 2007-HE4 5.037% 25/5/2037 15,943 0.00
USD 263,682 ACE Securities Corp Home Equity Loan Trust Series 0% 15/8/2030 254,390 0.00
USD 4,930,000 Acrec 2025 F1 3 LLC 5.67% 18/8/2042 4914,558 0.06
USD 304,000 Acrisure / Acrisure Finance 4.25% 15/2/2029* 293,798 0.00
USD 492,000 Acrisure LLC / Acrisure Finance Inc 6.75% 1/7/2032 505,155 0.01
USD 405,000 Advance Auto Parts Inc 7% 1/8/2030 415,098 0.01
USD 400,000 Advance Auto Parts Inc 7.375% 1/8/2033 409,862 0.01
USD 39,000 AECOM 6% 1/8/2033 39,777 0.00
USD 397,000 AES 7.6% 15/1/2055 410,366 0.01
USD 960,000 AES Corp 6.95% 15/7/2055 933,082 0.01
USD 796,000 Aethon United BR LP / Aethon United Finance Corp 7.5% 1/10/2029 831,259 0.01
USD 340,000 Agate Bay Mortgage Trust 2015-1 3.626% 25/1/2045 195,934 0.00
USD 391,000 Agate Bay Mortgage Trust 2015-3 3.443% 25/4/2045 222,261 0.00
USD 273,000 Agate Bay Mortgage Trust 20154 3.485% 25/6/2045 149,443 0.00
USD 1,388 Ajax Mortgage Loan Trust 2017-D 0% 25/12/2057 494 0.00
USD 7,418,663 Ajax Mortgage Loan Trust 2021-C 5.115% 25/1/2061 7409,615 0.09
USD 17,738,441 Ajax Mortgage Loan Trust 2021-F 4.875% 25/6/2061 17,735,082 0.22
USD 410,000 Albertsons / Safeway / New Albertsons / Albertsons 3.5% 15/3/2029 390,263 0.01
USD 208,000 Albertsons / Safeway / New Albertsons / Albertsons 4.875% 15/2/2030 204,909 0.00
USD 100,000 Albertsons / Safeway / New Albertsons / Albertsons 5.875% 15/2/2028 100,075 0.00
USD 368,000 Albertsons / Safeway / New Albertsons / Albertsons 6.5% 15/2/2028 375,281 0.01
USD 420,000 Albertsons Cos Inc / Safeway Inc / New Albertsons LP / Albertsons LLC 6.25% 15/3/2033 430,185 0.01
USD 2,100,000 Alexander Funding Trust II 7.467% 31/7/2028 2248478 0.03
USD 655,000 Allegheny County Airport Authority 5.5% 1/1/2050 678,146 0.01
USD 963,000 Allegiant Travel 7.25% 15/8/2027 985,617 0.01
USD 305,000 Alliant Holdings Intermediate LLC / Alliant Holdings Co-Issuer 6.5% 1/10/2031* 312,484 0.00
USD 872,000 Alliant Holdings Intermediate LLC / Alliant Holdings Co-Issuer 7.375% 1/10/2032 900,618 0.01
USD 137,000 Alliant Intermediate / Alliant Co-Issuer 4.25% 15/10/2027 135,144 0.00
USD 1,114,000 Alliant Intermediate / Alliant Co-Issuer 6.75% 15/4/2028 1,136,610 0.01
USD 304,000 Alliant Intermediate / Alliant Co-Issuer 7% 15/1/2031 314,509 0.00
USD 725,000 Allied Universal Holdco 7.875% 15/2/2031 762,280 0.01
USD 1,005,000 Allied Universal Holdco / Allied Universal Finance 6% 1/6/2029 994,764 0.01
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USD 108,000 Allison Transmission 3.75% 30/1/2031 99,875 0.00
USD 100,000 Allison Transmission 4.75% 1/10/2027 99,225 0.00
USD 140,000 Allison Transmission 5.875% 1/6/2029 141,194 0.00
USD 5,075,000 Ally Financial 4.7% 15/5/2026* 4,947,849 0.06
USD 2,250,000 Ally Financial Inc 5.548% 31/7/2033 2,262,256 0.03
USD 210,000 Alpha Generation LLC 6.75% 15/10/2032 216,686 0.00
EUR 5,688,000 Alphabet Inc 4% 6/5/2054 6,360,402 0.08
USD 2,420,972 Alternative Loan Trust 2004-22CB 6.25% 25/10/2034 2,491,136 0.03
USD 604,928 Alternative Loan Trust 2005-11CB 5.5% 25/6/2025 486,367 0.01
USD 1,688,395 Alternative Loan Trust 2005-22T1 4.787% 25/6/2035 1,493,501 0.02
USD 491,937 Alternative Loan Trust 2005-29CB 5.5% 25/7/2035 281,992 0.00
USD 1,428977 Alternative Loan Trust 2005-50CB 6% 25/11/2035 615,384 0.01
USD 1,805,681 Alternative Loan Trust 2005-55CW 4.817% 25/11/2035 1,292,637 0.02
USD 800,736 Alternative Loan Trust 2005-59 5.115% 20/11/2035 768,179 0.01
USD 399,616 Alternative Loan Trust 2005-76 5.222% 25/2/2036 365,094 0.00
USD 1,196,016 Alternative Loan Trust 2005-J4 6.462% 25/7/2035 1,186,062 0.01
USD 3,141,567 Alternative Loan Trust 2006-11CB 6.5% 25/5/2036 1,416,227 0.02
USD 848,209 Alternative Loan Trust 2006-15CB 6.5% 25/6/2036 388530 0.01
USD 2,750,758 Alternative Loan Trust 2006-2CB 6% 25/3/2036 1,232,052 0.02
USD 2,326,779 Alternative Loan Trust 2006-6CB 6% 25/5/2036 859,812 0.01
USD 438,001 Alternative Loan Trust 2006-J7 2.752% 20/11/2046 381,127 0.00
USD 2,617,927 Alternative Loan Trust 2006-]7 6.25% 25/11/2036 1,178,024 0.01
USD 486,517 Alternative Loan Trust 2006-OA11 4.817% 25/9/2046 454,990 0.01
USD 2,135,352 Alternative Loan Trust 2006-OA14 5.952% 25/11/2046 1,770,444 0.02
USD 2,111,886 Alternative Loan Trust 2006-OA16 5.117% 25/10/2046 1,574,492 0.02
USD 247,013 Alternative Loan Trust 2006-OA8 4.817% 25/7/2046 223,034 0.00
USD 2,221,958 Alternative Loan Trust 2006-OC10 4.897% 25/11/2036 2,007,153 0.02
USD 2,113,053 Alternative Loan Trust 2006-OC7 4.937% 25/7/2046 1,831,745 0.02
USD 2,923,967 Alternative Loan Trust 2007-25 6.5% 25/11/2037 1,290,920 0.02
USD 4,148,935 Alternative Loan Trust 2007-3T1 6% 25/4/2037 1,808,291 0.02
USD 2,398,896 Alternative Loan Trust 2007-9T1 6% 25/5/2037 1,093,980 0.01
USD 131,430 Alternative Loan Trust 2007-OA8 4.797% 25/6/2047 103,848 0.00
USD 141,983 Alternative Loan Trust 2007-OH2 4.917% 25/8/2047 135258 0.00
USD 623,755 Ambac Assurance 5.1% 7/6/2174 778,134 0.01
USD 1,892,000 AMC Networks 4.25% 15/2/2029 1,560,134 0.02
USD 2,603,000 AMC Networks 10.25% 15/1/2029 2,711,285 0.03
USD 762,000 AMC Networks Inc 4.25% 15/2/2029 682,759 0.01
USD 542,000 AMC Networks Inc 10.5% 15/7/2032 559,978 0.01
USD 736,000 Amentum Escrow 7.25% 1/8/2032* 768,657 0.01
USD 881,000 American Airlines 7.25% 15/2/2028 904,688 0.01
USD 607,000 American Airlines 85% 15/5/2029 636,538 0.01
USD 34,377 American Airlines 2019-1 Class AA Pass Through Trust 3.15% 15/2/2032 31,919 0.00
USD 463,000 American Airlines/AAdvantage Loyalty IP 5.75% 20/4/2029 465,707 0.01
USD 1,022,000 American Axle & Manufacturing 5% 1/10/2029 965,521 0.01
USD 116,000 American Builders & Contractors Supply 3.875% 15/11/2029 110,221 0.00
USD 1,917,000 American Express 3.55% 15/9/2026 1,875,186 0.02
USD 622,016 American Home Mortgage Assets Trust 2006-3 5.162% 25/10/2046 406,887 0.01
USD 1,295,377 American Home Mortgage Assets Trust 2006-4 4.647% 25/10/2046 647,380 0.01
USD 548912 American Home Mortgage Assets Trust 2007-1 4.922% 25/2/2047 189,677 0.00
USD 1,195,000 American Municipal Power 7.834% 15/2/2041 1,431,532 0.02
EUR 1,535,000 American Tower 0.95% 5/10/2030 1,618,721 0.02
EUR 100,000 American Tower Corp 3.9% 16/5/2030 121,036 0.00
USD 720,000 AmeriGas Partners / AmeriGas Finance 9.375% 1/6/2028 744,276 0.01
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USD 2,207,000 Amgen 4.663% 15/6/2051 1,880,728 0.02
USD 4,231,000 Amgen 5.65% 2/3/2053* 4,110,631 0.05
USD 738,000 Amgen 5.75% 2/3/2063 712,673 0.01
USD 1,609,000 Amkor Technology 6.625% 15/9/2027 1,610,562 0.02
USD 635,000 AmWINS 6.375% 15/2/2029 651,173 0.01
USD 2,630,000 Angel Oak Mortgage Trust 2024-9 7.075% 25/9/2069 2,651,659 0.03
USD 4,129,374 Angel Oak Mortgage Trust 2025-8 5.41% 25/7/2070 4,167,821 0.05
USD 431,000 Antero Midstream Partners / Antero Midstream Finance 5.375% 15/6/2029 429,113 0.01
USD 42,000 Antero Midstream Partners / Antero Midstream Finance 5.75% 1/3/2027 42,057 0.00
USD 409,000 Antero Midstream Partners / Antero Midstream Finance 6.625% 1/2/2032 423,530 0.01
USD 4,487,619 APS Resecuritization Trust 2016-1 2.991% 31/7/2057 1,699,466 0.02
USD 516,000 Aramark Services 5% 1/2/2028 512,851 0.01
USD 13,001,000 Arbor Realty Commercial Real Estate Notes 2025-FL1 LLC 5.694% 20/8/2042 12,967,844 0.16
USD 751,000 Arches Buyer 4.25% 1/6/2028 731,213 0.01
USD 175,000 Archrock Partners / Archrock Partners Finance 6.25% 1/4/2028 175,516 0.00
USD 508,000 Arcosa 6.875% 15/8/2032 530,671 0.01
USD 6,925,451 AREIT 2022-CRE7 6.602% 17/6/2039 6,930,117 0.09
USD 828,000 Aretec 10% 15/8/2030 904,214 0.01
USD 2,455,536 Argent Mortgage Loan Trust 2005-W1 4.917% 25/5/2035 2,007,710 0.03
USD 4,828,567 Argent Trust 2006-M1 4.737% 25/7/2036 1,319,155 0.02
USD 198,000 Arsenal AIC Parent 8% 1/10/2030* 210,046 0.00
USD 739,000 Arsenal AIC Parent 11.5% 1/10/2031 822,447 0.01
USD 294,000 Asbury Automotive 4.625% 15/11/2029 286,299 0.00
USD 392,000 Asbury Automotive 5% 15/2/2032* 377,523 0.00
USD 429,000 Ascent Resources Utica Holdings LLC / ARU Finance Corp 6.625% 15/10/2032 437,668 0.01
USD 429,000 Ascent Resources Utica Holdings LLC / ARU Finance Corp 6.625% 15/7/2033 436,556 0.01
USD 1,171,000 Ashford Hospitality Trust 2018-ASHF 5.786% 15/4/2035 1,170,360 0.01
USD 2,042,000 Ashford Hospitality Trust 2018-ASHF 6.636% 15/4/2035 2,032,173 0.03
USD 3,031,000 Ashford Hospitality Trust 2018-ASHF 7.636% 15/4/2035 3,017,300 0.04
USD 402,000 Ashton Woods USA / Ashton Woods Finance 4.625% 1/8/2029 385,708 0.01
USD 1,058,000 Ashton Woods USA / Ashton Woods Finance 4.625% 1/4/2030 998,983 0.01
USD 980,000 Ashton Woods USA LLC / Ashton Woods Finance Co 6.875% 1/8/2033 981,228 0.01
EUR 2,481,000 AT&T 245% 15/3/2035 2,585,376 0.03
GBP 9,265,000 AT&T 2.9% 4/12/2026 12,231,399 0.15
GBP 2,400,000 AT&T 55% 15/3/2027 3,274,480 0.04
GBP 1,150,000 AT&T Inc 7% 30/4/2040 1,650,828 0.02
USD 9,215,000 AT&T Reign II Multi-Property Lease-Backed Pass-Through Trust 6.088% 15/12/2044 9,266,427 0.11
USD 914,000 ATI 7.25% 15/8/2030 965,068 0.01
USD 2,627,779 Atrium Hotel Portfolio Trust 2017-ATRM 6.611% 15/12/2036 2,493,370 0.03
USD 469,000 Avantor Funding 3.875% 1/11/2029 445,869 0.01
USD 1,113,000 Avantor Funding 4.625% 15/7/2028 1,095,720 0.01
USD 1,275,000 Aventura Mall Trust 4.249% 5/7/2040 1,262,043 0.02
USD 126,000 Avient Corp 6.25% 1/11/2031 128420 0.00
USD 180,000 Avis Budget Car Rental / Avis Budget Finance 5.375% 1/3/2029 174,916 0.00
USD 724,000 Avis Budget Car Rental / Avis Budget Finance 8% 15/2/2031* 749,083 0.01
USD 306,000 Avis Budget Car Rental LLC / Avis Budget Finance Inc 8.375% 15/6/2032* 320,240 0.00
USD 469,000 Axon Enterprise Inc 6.125% 15/3/2030* 482,585 0.01
USD 1,353,772 Azul Secured Finance LLP 11.93% 28/8/2028 334,788 0.00
USD 164,000 Ball 3.125% 15/9/2031 148,004 0.00
USD 542,000 Ball 6% 15/6/2029 555,134 0.01
EUR 2,131,000 Ball Corp 4.25% 1/7/2032 2,541,982 0.03
USD 300,000 BAMLL Commercial Mortgage Securities Trust 2018-PARK 4.227% 10/8/2038 292,730 0.00
USD 5,860,000 Bamll Commercial Mortgage Trust 2016-SS1 0.702% 15/12/2035 919 0.00
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USD 2,164,613 Banc of America Alternative Loan Trust 2006-7 6.498% 25/10/2036 575,242 0.01
USD 159,941 Banc of America Funding 2006-A Trust 4.783% 20/2/2036 144,386 0.00
USD 26,511 Banc of America Funding 2007-1 Trust 5.75% 25/1/2037 22,644 0.00
USD 4,395,716 Banc of America Funding 2014-R2 Trust 0% 26/11/2036 1,222,061 0.02
EUR 4,557,000 Bank of America Corp 3485% 10/3/2034* 5,321,568 0.07
USD 3,265,000 Bank of America Corp 6.125% 27/4/2027 3,302,329 0.04
USD 9,763,000 Bank of America Corp 6.25% 26/7/2030 9,781,162 0.12
USD 9,780,000 Bank of America Merrill Lynch Commercial Mortgage Trust 2017-BNK3 0.726% 15/2/2050 68,166 0.00
USD 190,000 Bank of New York Mellon Corp 6.3% 20/3/2030 194,716 0.00
USD 1,500,000 BankAmerica Manufactured Housing Contract Trust 7.07% 10/2/2022 139,434 0.00
USD 2,209,219 BankAmerica Manufactured Housing Contract Trust 7.183% 10/12/2025 198,728 0.00
USD 502,000 Bath & Body Works 6.625% 1/10/2030 516,177 0.01
EUR 1,163,000 Bausch + Lomb Netherlands BV and Bausch & Lomb Inc 5.872% 15/1/2031 1,374,428 0.02
USD 820,000 Bay Area Toll Authority 6.918% 1/4/2040 917,735 0.01
USD 601,449 Bayview Commercial Asset Trust 2005-3 4.917% 25/11/2035 578943 0.01
USD 1,020,123 Bayview Commercial Asset Trust 2005-4 4.887% 25/1/2036 964,417 0.01
USD 26,688 Bayview Commercial Asset Trust 20054 5.022% 25/1/2036 25,265 0.00
USD 70,533 Bayview Commercial Asset Trust 20054 5.112% 25/1/2036 66,852 0.00
USD 98,515 Bayview Commercial Asset Trust 2006-1 4.977% 25/4/2036 94,372 0.00
USD 262,908 Bayview Commercial Asset Trust 2006-1 5.037% 25/4/2036 244,341 0.00
USD 68,154 Bayview Commercial Asset Trust 2006-1 5.067% 25/4/2036 63,149 0.00
USD 345,806 Bayview Commercial Asset Trust 2006-1 5.217% 25/4/2036 321,222 0.00
USD 169,483 Bayview Commercial Asset Trust 2006-2 4.857% 25/7/2036 162,775 0.00
USD 250,382 Bayview Commercial Asset Trust 2006-3 4.812% 25/10/2036 240,246 0.00
USD 1,554,057 Bayview Commercial Asset Trust 2006-4 4.782% 25/12/2036 1,496,418 0.02
USD 1,148,295 Bayview Commercial Asset Trust 2007-1 4.842% 25/3/2037 1,088,996 0.01
USD 1,811,910 Bayview Commercial Asset Trust 2007-2 4.842% 25/7/2037 1,676,022 0.02
USD 2,352,727 Bayview Commercial Asset Trust 2007-4 5.112% 25/9/2037 2,679,048 0.03
USD 926,740 Bayview Commercial Asset Trust 2007-5 6.687% 25/10/2037 514,614 0.01
USD 543,741 Bayview Commercial Asset Trust 2007-6 6.687% 25/12/2037 480479 0.01
USD 995,778 Bayview Commercial Asset Trust 2008-2 8.187% 25/4/2038 983,559 0.01
USD 3,453,878 Bayview Financial Revolving Asset Trust 2004-B 5.437% 28/5/2039 2,876,873 0.04
USD 544,369 Bayview Financial Revolving Asset Trust 2004-B 5.737% 28/5/2039 257,666 0.00
USD 2,883,842 Bayview Financial Revolving Asset Trust 2005-A 5.437% 28/2/2040 2,611,146 0.03
USD 169,674 Bayview Financial Revolving Asset Trust 2005-E 5.437% 28/12/2040 170,190 0.00
USD 550,000 BBCMS 2018-CHRS Mortgage Trust 4.409% 5/8/2038 463,758 0.01
USD 1,750,000 BBCMS 2018-TALL Mortgage Trust 5.283% 15/3/2037 1,665,416 0.02
USD 5,234,000 BBCMS 2018-TALL Mortgage Trust 5.532% 15/3/2037 4879114 0.06
USD 11,710,000 BBCMS Trust 2015-SRCH 0.295% 10/8/2035 40,313 0.00
USD 16,847,415 BBCMS Trust 2015-SRCH 1.003% 10/8/2035 202,668 0.00
USD 648,082 BCAP 2011-RR5-T Trust 3.631% 28/5/2036 626,110 0.01
USD 2,743,021 BCAP LLC 2015-RR6 Trust 4.219% 26/5/2046 2,237,292 0.03
USD 1,626,221 BCAP Trust 2007-AA4 4.385% 25/6/2047 645,020 0.01
USD 1,510,760 BCMSC Trust 2000-A 7.575% 15/6/2030 102,060 0.00
USD 1,402,566 BCMSC Trust 2000-A 7.83% 15/6/2030 97,843 0.00
USD 1,011,543 BCMSC Trust 2000-A 8.29% 15/6/2030 74,721 0.00
USD 1,136,000 BCPE Flavor Debt Merger Sub LLC and BCPE Flavor Issuer, Inc,, 144A 9.5% 1/7/2032 1,186,434 0.01
USD 9,820,000 BDS 2024-FL13 LLC 5.929% 19/9/2039 9,874,129 0.12
USD 11,188,000 BDS 2025-FL14 LLC 5.635% 21/10/2042 11,211,411 0.14
EUR 2,708,000 Beach Acquisition Bidco LLC 5.25% 15/7/2032* 3,247,675 0.04
USD 839,000 Beach Acquisition Bidco LLC 10% 15/7/2033 892,592 0.01
USD 3,338,028 Bear Stearns ALT-A Trust 2005-7 4.655% 25/9/2035 1,135,767 0.01
USD 331,720 Bear Stearns ALT-A Trust 2006-6 4.757% 25/11/2036 276,628 0.00
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USD 1,199,953 Bear Stearns ALT-A Trust 2007-1 4.757% 25/1/2047 1,026,143 0.01
USD 33,274 Bear Stearns ARM Trust 2004-5 4.19% 25/7/2034 31,381 0.00
USD 3521 Bear Stearns Asset Backed I Trust 2004-HE7 6.162% 25/8/2034 3428 0.00
USD 1,533,358 Bear Stearns Asset Backed I Trust 2005-AC9 6.25% 25/12/2035 1,507,113 0.02
USD 1,528,054 Bear Stearns Asset Backed I Trust 2005-HE8 6.387% 25/8/2035 1478574 0.02
USD 1,853,164 Bear Stearns Asset Backed I Trust 2006-AC1 6.25% 25/2/2036 1,918,016 0.02
USD 1,008,510 Bear Stearns Asset Backed I Trust 2006-AC2 4.787% 25/3/2036 262,496 0.00
USD 1,777,469 Bear Stearns Asset Backed I Trust 2006-HE1 5.06% 25/12/2035 1,735,246 0.02
USD 828,398 Bear Stearns Asset Backed I Trust 2006-HE7 4.777% 25/9/2036 811,545 0.01
USD 355,627 Bear Stearns Asset Backed I Trust 2006-HES8 4.957% 25/10/2036 349,049 0.00
USD 310,178 Bear Stearns Asset Backed I Trust 2007-HE2 4.717% 25/3/2037 291,251 0.00
USD 453,020 Bear Stearns Asset Backed I Trust 2007-HE2 4.717% 25/3/2037 430,616 0.01
USD 747,352 Bear Stearns Asset Backed I Trust 2007-HE2 4.757% 25/3/2037 709,908 0.01
USD 5,659,640 Bear Stearns Asset Backed I Trust 2007-HE3 5.137% 25/4/2037 5417,981 0.07
USD 1,283412 Bear Stearns Asset Backed Securities I Trust 2006-AQ1 4.567% 25/10/2036 1,063,758 0.01
USD 1,351,820 Bear Stearns Asset Backed Securities I Trust 2006-EC1 4.659% 25/12/2035 1,306,620 0.02
USD 1,161,262 Bear Stearns Asset Backed Securities I Trust 2006-HE5 4.917% 25/6/2036 1,132,680 0.01
USD 3,535,258 Bear Stearns Asset Backed Securities I Trust 2007-HE5 4.817% 25/6/2047 3,035,157 0.04
USD 125,164 Bear Stearns Mortgage Funding Trust 2006-SL1 4.717% 25/8/2036 123,847 0.00
USD 199,088 Bear Stearns Mortgage Funding Trust 2007-AR2 4.777% 25/3/2037 174,455 0.00
USD 343,689 Bear Stearns Mortgage Funding Trust 2007-AR3 4.717% 25/3/2037 322,301 0.00
USD 232,058 Bear Stearns Mortgage Funding Trust 2007-AR4 4.647% 25/6/2037 223,010 0.00
USD 1,809,919 Bear Stearns Structured Products Trust 2007-EMX1 6.437% 25/3/2037 1,564,916 0.02
USD 2,187,000 Beazer Homes USA 7.25% 15/10/2029* 2,212,323 0.03
EUR 764,000 Belden 3.875% 15/3/2028 893,578 0.01
USD 1,860,000 Belton Independent School District 4% 15/2/2047 1,650,729 0.02
USD 100,000 Block 2.75% 1/6/2026 98,439 0.00
USD 191,000 Block 3.5% 1/6/2031 176,560 0.00
USD 476,000 Block Inc 6.5% 15/5/2032 492,803 0.01
USD 678,000 Blue Racer Midstream / Blue Racer Finance 7.25% 15/7/2032* 720,138 0.01
EUR 3,159,000 Booking 4% 1/3/2044 3476,788 0.04
EUR 3,507,000 Booking Holdings Inc 4.5% 9/5/2046 4,075,693 0.05
USD 985,000 Boost Newco Borrower 7.5% 15/1/2031 1,044,634 0.01
EUR 1,260,000 Boots Group Finco LP 5.375% 31/8/2032 1,515,354 0.02
GBP 628,000 Boots Group Finco LP 7.375% 31/8/2032 866,300 0.01
USD 135,000 Boyd Gaming 4.75% 15/6/2031 130,025 0.00
USD 4,543,000 Bracelet Holdings Inc 9.25% 2/7/2028 4,405,393 0.05
USD 1,810,000 BRAVO Residential Funding Trust 2024-NQM?7 7.329% 27/10/2064 1,858,434 0.02
USD 1,650,000 BRAVO Residential Funding Trust 2024-NQM?7 7.757% 27/10/2064 1,720,890 0.02
USD 3,436,000 BRAVO Residential Funding Trust 2025-NQM2 7.324% 25/11/2064 3,516,210 0.04
USD 5,756,000 BRAVO Residential Funding Trust 2025-NQM2 7.324% 25/11/2064 5708438 0.07
USD 100,000 Brink’ s 4.625% 15/10/2027 99,181 0.00
USD 329,000 Brink’ s 6.75% 15/6/2032 341,106 0.00
USD 2,522,000 Broadcom 3.75% 15/2/2051 1,890,444 0.02
USD 10,410,500 BSPRT 2024-FL11 Issuer LLC 6.001% 15/7/2039 10,418,117 0.13
USD 119,000 Buckeye P 4.125% 01/12/27 4.125% 1/12/2027 117,185 0.00
USD 422,000 Buckeye Partners 6.875% 1/7/2029 4383811 0.01
USD 190,000 Buckeye Partners LP 6.75% 1/2/2030 197,269 0.00
USD 551,000 Builders FirstSource 5% 1/3/2030 545,198 0.01
USD 583,000 Builders FirstSource 6.375% 1/3/2034* 601,361 0.01
USD 11,000 Builders FirstSource Inc 6.75% 15/5/2035 11,483 0.00
USD 588,000 Burford Capital Global Finance 9.25% 1/7/2031 626,294 0.01
USD 349,000 Burford Capital Global Finance LLC 7.5% 15/7/2033 355,439 0.00
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USD 1,002,841 BWAY 2013-1515 Mortgage Trust 3.454% 10/3/2033 958,487 0.01
USD 2,404,121 BWAY 2013-1515 Mortgage Trust 3.633% 10/3/2033 2,148,094 0.03
USD 7,331,640 BWAY 2013-1515 Mortgage Trust 3.717% 10/3/2033 6,883,102 0.08
USD 6,130,000 BX Commercial Mortgage Trust 2024-BIO2 5.594% 13/8/2041 6,246,764 0.08
USD 548,000 BXP Trust 2017-CC 3.67% 13/8/2037 456,858 0.01
USD 2,001,000 BXP Trust 2017-CC 3.67% 13/8/2037 1,620,160 0.02
USD 6,625,000 BXP Trust 2017-GM 3.379% 13/6/2039 6,461,062 0.08
USD 2,486,000 BXP Trust 2017-GM 3.539% 13/6/2039 2,372,205 0.03
USD 877,000 BXP Trust 2017-GM 3.539% 13/6/2039 830,841 0.01
USD 8,780,000 BXP Trust 2017-GM 3.539% 13/6/2039 8,519,320 0.10
USD 96,000 CACI International Inc 6.375% 15/6/2033 99,148 0.00
USD 1,133,000 Caesars Entertainment 4.625% 15/10/2029* 1,081,309 0.01
USD 585,000 Caesars Entertainment 6.5% 15/2/2032 600,982 0.01
USD 567,000 Caesars Entertainment 7% 15/2/2030 587,566 0.01
USD 809,000 California Resources 8.25% 15/6/2029 836,769 0.01
USD 1,445,000 California State Public Works Board 8.361% 1/10/2034 1,712,334 0.02
USD 200,000 Calpine 3.75% 1/3/2031 189,801 0.00
USD 177,000 Calpine 4.5% 15/2/2028 175,598 0.00
USD 328,000 Calpine 5.125% 15/3/2028 328,177 0.00
USD 910,000 Camelot Return Merger Sub 8.75% 1/8/2028 876,668 0.01
USD 1,044,000 Capital One Financial 3.95% 1/9/2026 1,024,403 0.01
USD 490,000 Carrington Mortgage Loan Trust Series 2006-NC1 5.067% 25/1/2036 432,680 0.01
USD 554,177 Carrington Mortgage Loan Trust Series 2006-NC3 4.737% 25/8/2036 535,765 0.01
USD 163,325 Carrington Mortgage Loan Trust Series 2006-NC4 4.597% 25/10/2036 159,430 0.00
USD 1,793,833 Carrington Mortgage Loan Trust Series 2007-FRE1 4.697% 25/2/2037 1,729,175 0.02
USD 762,000 CCO / CCO Capital 4.25% 1/2/2031* 704,492 0.01
USD 834,000 CCO / CCO Capital 4.25% 15/1/2034 724,386 0.01
USD 1,715,000 CCO / CCO Capital 4.5% 1/6/2033* 1,529,384 0.02
USD 1,404,000 CCO / CCO Capital 4.75% 1/3/2030 1,350,751 0.02
USD 1,164,000 CCO / CCO Capital 4.75% 1/2/2032* 1,081,003 0.01
USD 605,000 CCO / CCO Capital 5% 1/2/2028 600,553 0.01
USD 1,120,000 CCO / CCO Capital 5.125% 1/5/2027 1,116,066 0.01
USD 339,000 CCO / CCO Capital 5.375% 1/6/2029 336,995 0.00
USD 1,618,000 CCO / CCO Capital 6.375% 1/9/2029 1,643,680 0.02
USD 259,000 CCO / CCO Capital 7.375% 1/3/2031 268802 0.00
USD 874,405 CD 2017-CD6 Mortgage Trust 3.911% 13/11/2050 833,758 0.01
USD 228,000 Celanese US 6.85% 15/11/2028 237,565 0.00
USD 977,000 Celanese US 6.879% 15/7/2032 1,007,771 0.01
USD 609,000 Celanese US 7.05% 15/11/2030 634,240 0.01
USD 100,000 Celanese US Holdings LLC 6.5% 15/4/2030 101,020 0.00
USD 597,000 Celanese US Holdings LLC 6.75% 15/4/2033* 601,548 0.01
USD 6,900,000 Centene 4.25% 15/12/2027 6,743,875 0.08
USD 118,000 Central Garden & Pet 4.125% 30/4/2031 110,073 0.00
USD 219,000 Central Parent / CDK Global 7.25% 15/6/2029* 184,387 0.00
USD 1,449,000 Central Parent / CDK Global IT / CDK Financing 8% 15/6/2029 1,257,893 0.02
USD 78,000 Century Communities 3.875% 15/8/2029 72,753 0.00
USD 474,000 Century Communities 6.75% 1/6/2027 475435 0.01
USD 4,809,455 CFCRE Commercial Mortgage Trust 2016-C3 1.852% 10/1/2048 21,340 0.00
USD 4,817,427 CFCRE Commercial Mortgage Trust 2016-C4 0.858% 10/5/2058 12,773 0.00
USD 1,587,861 CFCRE Commercial Mortgage Trust 2016-C4 5.005% 10/5/2058 1,565,978 0.02
USD 1,357,092 CFCRE Commercial Mortgage Trust 2017-C8 4.199% 15/6/2050 1,306,912 0.02
USD 3,088,394 CFMT 2024-R1 LLC 4% 25/10/2054 2,947,618 0.04
USD 99,000 Charles River Laboratories International 3.75% 15/3/2029 93,831 0.00
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USD 417,000 Charles River Laboratories International 4% 15/3/2031 385,655 0.01
USD 590,000 Charles River Laboratories International 4.25% 1/5/2028 576,732 0.01
USD 316,000 Charter Communications Operating / Charter Communications Operating Capital 3.5% 1/3/2042 224,768 0.00
USD 386,000 Charter Communications Operating / Charter Communications Operating Capital 3.95% 30/6/2062 241,534 0.00
USD 1,063,000 Charter Communications Operating / Charter Communications Operating Capital 44% 1/12/2061 725903 0.01
USD 1,033,000 Charter Communications Operating / Charter Communications Operating Capital 4.8% 1/3/2050 802,719 0.01
USD 295,000 Charter Communications Operating / Charter Communications Operating Capital 5125% 1/7/2049 240,857 0.00
USD 211,000 Charter Communications Operating / Charter Communications Operating Capital 5.25% 1/4/2053* 172,951 0.00
USD 563,000 Charter Communications Operating LLC / Charter Communications Operating Capital 6.7% 1/12/2055 559,527 0.01
USD 8,815,873 Chase Mortgage Finance Trust Series 2007-S6 6% 25/12/2037 3474571 0.04
USD 441,000 Chemours 4.625% 15/11/2029 393,636 0.01
USD 246,000 Chemours 5.75% 15/11/2028 237405 0.00
USD 1,725,000 Cheniere Energy Partners LP 5.55% 30/10/2035* 1,742,247 0.02
USD 299,465 CHL Mortgage Pass-Through Trust 2006-17 6% 25/12/2036 131,109 0.00
USD 1,942,770 CHL Mortgage Pass-Through Trust 2006-OA4 5.182% 25/4/2046 534,104 0.01
USD 259,037 CHL Mortgage Pass-Through Trust 2006-OA5 4.837% 25/4/2046 250,198 0.00
USD 4,982,970 CHL Mortgage Pass-Through Trust 2007-15 6.5% 25/9/2037 1,789,260 0.02
USD 2,518557 CHL Mortgage Pass-Through Trust 2007-J1 6% 25/2/2037 904,872 0.01
USD 100,000 Chobani / Chobani Finance 7.625% 1/7/2029 104,417 0.00
USD 822,000 CHS/Community Health Systems 4.75% 15/2/2031 700,686 0.01
USD 451,000 CHS/Community Health Systems 5.25% 15/5/2030 404,204 0.01
USD 211,000 CHS/Community Health Systems 6% 15/1/2029 203,299 0.00
USD 898,000 CHS/Community Health Systems 10.875% 15/1/2032 952,207 0.01
USD 151,000 CHS/Community Health Systems Inc 9.75% 15/1/2034 152,797 0.00
USD 644,000 Churchill Downs 5.5% 1/4/2027 645,366 0.01
USD 186,000 Churchill Downs 5.75% 1/4/2030 186,355 0.00
USD 286,000 Cinemark USA 7% 1/8/2032 296,303 0.00
USD 373,000 Cinemark USA Inc 5.25% 15/7/2028 370975 0.00
USD 10,561,000 CIT Mortgage Loan Trust 2007-1 7.062% 25/10/2037 10,401,863 0.13
USD 14,172,000 CIT Mortgage Loan Trust 2007-1 7.062% 25/10/2037 13,261,861 0.16
USD 709,779 Citicorp Mortgage Trust Series 2007-9 6.25% 25/12/2037 672,972 0.01
USD 780,011 Citicorp Mortgage Trust Series 2008-2 6.5% 25/6/2038 667,242 0.01
USD 1,885,000 Citigroup 3.875% 18/2/2026 1,867,547 0.02
USD 396,657 Citigroup Commercial Mortgage Trust 2015-P1 3.225% 15/9/2048 384,113 0.00
USD 558,000 Citigroup Commercial Mortgage Trust 2016-C1 5.112% 10/5/2049 549,776 0.01
USD 2,000,000 Citigroup Global Markets 7.12% 20/6/2031 2,062,579 0.03
USD 1,000,000 Citigroup Global Markets Holdings Inc 0% 10/10/2028 1,145,469 0.01
USD 2,000,000 Citigroup Global Markets Holdings Inc 6.2% 20/12/2031 2,059,452 0.03
EUR 1,950,000 Citigroup Inc 3.75% 14/5/2032 2,325,266 0.03
EUR 3,800,000 Citigroup Inc 4.113% 29/4/2036 4,551,201 0.06
EUR 1,705,000 Citigroup Inc 4.296% 23/7/2036 2,005,151 0.03
USD 1,822,000 Citigroup Inc 6.25% 15/8/2026 1,834,437 0.02
USD 11,979,000 Citigroup Inc 6.875% 15/8/2030 12,186,329 0.15
USD 3,956,000 Citigroup Inc 6.95% 15/2/2030 4,023,695 0.05
USD 3,082,105 Citigroup Mortgage Loan Trust 2007-AHL2 4.637% 25/5/2037 2,060,944 0.03
USD 1,901,635 Citigroup Mortgage Loan Trust 2007-AHL3 4.607% 25/7/2045 1,284,581 0.02
USD 6,295,476 Citigroup Mortgage Loan Trust 2007-AMC1 4.757% 25/12/2036 3,502,256 0.04
USD 2,590,727 Citigroup Mortgage Loan Trust 2007-WFHE2 5.142% 25/3/2037 2,500,261 0.03
USD 597,000 Citigroup Mortgage Loan Trust 2014-C 4.25% 25/2/2054 583,239 0.01
USD 191,087 CitiMortgage Alternative Loan Trust Series 2007-A6 6% 25/6/2037 168,072 0.00
USD 2,660,000 City of Charlotte Airport Revenue 3% 1/7/2046 1,901,027 0.02
USD 2,215,000 City of Colorado Springs CO Ultilities System Revenue 5.25% 15/11/2055 2,287,929 0.03
USD 1,350,000 City of Corpus Christi TX Utility System Revenue 5.25% 15/7/2050 1,386,547 0.02
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USD 2,630,000 City of New York NY 5.25% 1/2/2050 2,705,655 0.03
USD 645,000 City of New York NY 6.291% 1/2/2045 678,546 0.01
USD 980,000 City of Riverside Electric Revenue 7.605% 1/10/2040 1,163,067 0.01

USD 2,800,000 City of Salt Lake City Airport Revenue 5% 1/7/2046 2,765,745 0.03

USD 2,840,000 City of San Antonio TX Electric & Gas Systems Revenue 5% 1/2/2054 2,850,847 0.03
USD 660,000 City of San Francisco CA Public Utilities Commission Water Revenue 5% 1/11/2055 673,331 0.01

USD 2,588,000 Civitas Resources 5% 15/10/2026 2,578,676 0.03

USD 1,339,000 Civitas Resources 8.375% 1/7/2028* 1,391,254 0.02

USD 1,111,000 Civitas Resources 8.625% 1/11/2030* 1,157,222 0.01
USD 982,000 Clarios Global / Clarios US Finance 6.75% 15/5/2028 1,004,721 0.01

EUR 3,311,000 Clarios Global LP / Clarios US Finance Co 4.75% 15/6/2031 3,928,187 0.05
USD 272,000 Clarivate Science 3.875% 1/7/2028 262,580 0.00
USD 288,000 Clean Harbors 6.375% 1/2/2031 295,333 0.00
USD 430,000 Clear Channel Outdoor 7.875% 1/4/2030 449,225 0.01

USD 62,000 Clear Channel Outdoor Holdings Inc 7.125% 15/2/2031 63,034 0.00
USD 114,000 Clear Channel Outdoor Holdings Inc 7.5% 15/3/2033 116,018 0.00
USD 110,000 Cleveland-Cliffs 6.75% 15/4/2030 111,377 0.00

USD 1,664,000 Cleveland-Cliffs 7% 15/3/2032 1,656,330 0.02
USD 198,000 Cleveland-Cliffs Inc 6.875% 1/11/2029 201,201 0.00
USD 413,000 Cleveland-Cliffs Inc 7.5% 15/9/2031* 418,791 0.01

USD 5,375,000 Cloud Software 6.5% 31/3/2029 5,440,038 0.07
USD 692,000 Cloud Software 8.25% 30/6/2032 740,360 0.01
USD 933,000 Cloud Software 9% 30/9/2029 970,522 0.01
USD 780,000 Clydesdale Acquisition 6.625% 15/4/2029 792,030 0.01
USD 783,000 Clydesdale Acquisition 8.75% 15/4/2030 808,052 0.01

USD 1,830,000 CMS Energy Corp 6.5% 1/6/2055 1,875,190 0.02
USD 158,000 CNX Resources 6% 15/1/2029 158,327 0.00
USD 248,000 CNX Resources 7.25% 1/3/2032* 257,534 0.00
USD 249,000 CNX Resources 7.375% 15/1/2031 258,141 0.00
USD 393,000 Cogent Communications 7% 15/6/2027 392,033 0.01
USD 333,000 Cogent Communications / Cogent Communications Finance 7% 15/6/2027 332,374 0.00

USD 1,934,000 Coinbase Global Inc 0% 1/10/2029 1,964,106 0.02

USD 1,934,000 Coinbase Global Inc 0% 1/10/2032 2,000,649 0.03
USD 234,880 Coinstar Funding LLC Series 2017-1 5.216% 25/4/2047 217,851 0.00

USD 1,285,000 Colorado Health Facilities Authority 4% 15/11/2046 1,108,444 0.01

USD 2,166,024 COLT 2024-6 Mortgage Loan Trust 7.495% 25/11/2069 2,209,623 0.03

USD 3,791,000 Colt 2024-7 Mortgage Loan Trust 7.154% 26/12/2069 3,848,223 0.05

USD 4,480,000 COLT 2024-INV4 Mortgage Loan Trust 7.214% 25/5/2069 4,557,592 0.06

USD 1,366,216 COLT 2025-1 7.145% 25/1/2070 1,391,638 0.02
USD 941,022 COLT 2025-6 Mortgage Loan Trust 7.21% 25/8/2070 953,516 0.01

USD 4,374,640 COLT 2025-7 Mortgage Loan Trust 5.47% 25/6/2070 4,409,416 0.05

USD 1,680,907 COLT 2025-8 Mortgage Loan Trust 7.101% 25/8/2070 1,695,559 0.02

USD 3,000,000 COLT 2025-9 Mortgage Loan Trust 6.825% 25/9/2070 3,019,145 0.04

USD 2,289,935 COLT 2025-INV2 Mortgage Loan Trust 7.107% 25/2/2070 2,318,887 0.03

USD 3,785,000 Columbus Regional Airport Authority 5.5% 1/1/2055 3,860,407 0.05

USD 1,174,228 COMM 2014-UBS5 Mortgage Trust 4.514% 10/9/2047 1,131,357 0.01
USD 306,678 COMM 2015-CCRE24 Mortgage Trust 4.413% 10/8/2048 306,149 0.00
USD 499,710 COMM 2015-CCRE25 Mortgage Trust 4.679% 10/8/2048 494,879 0.01
USD 521,829 COMM 2015-LC19 Mortgage Trust 3.829% 10/2/2048 512,256 0.01
USD 666,193 COMM 2015-LC23 Mortgage Trust 3.774% 10/10/2048 664,947 0.01

USD 103,332,428 COMM 2016-667M Mortgage Trust 0.145% 10/10/2036 60,005 0.00
USD 256,089 COMM 2016-667M Mortgage Trust 3.285% 10/10/2036 191,514 0.00
USD 2,701,443 COMM 2018-COR3 Mortgage Trust 1.75% 10/5/2051 107,387 0.00
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USD 800,000 COMM 2018-HOME Mortgage Trust 3.942% 10/4/2033 784,273 0.01
USD 395,000 Commonwealth Financing Authority 4.144% 1/6/2038 368,371 0.00
USD 275,000 Commonwealth of Massachusetts 2.9% 1/9/2049 183,082 0.00
USD 1,995,000 Commonwealth of Massachusetts 5% 1/6/2051 2,032,959 0.02
USD 215,000 Commonwealth of Massachusetts 5.456% 1/12/2039 218,793 0.00
USD 942,000 CommScope LLC 9.5% 15/12/2031 974,947 0.01
USD 267,000 Compass Minerals International Inc 8% 1/7/2030 279,135 0.00
USD 100,000 Comstock Resources 5.875% 15/1/2030 93,792 0.00
USD 358,000 Comstock Resources 6.75% 1/3/2029 353,271 0.01
USD 922,000 Comstock Resources 6.75% 1/3/2029 908,885 0.01
USD 217,906 Conseco Finance 6.63% 1/6/2030 221,010 0.00
USD 93,671 Conseco Finance 6.83% 1/4/2030 95,320 0.00
USD 147,067 Conseco Finance 7.21% 15/1/2029 149,633 0.00
USD 695,420 Conseco Finance 7.5% 1/3/2030 188,989 0.00
USD 276,317 Conseco Finance 7.53% 15/3/2028 281,039 0.00
USD 648459 Conseco Finance 7.86% 1/3/2030 184,080 0.00
USD 1,645,725 Conseco Finance Securitizations 7.96% 1/5/2031 321,345 0.00
USD 1,105,809 Conseco Finance Securitizations 8.06% 1/9/2029 148,421 0.00
USD 2,995,289 Conseco Finance Securitizations 8.2% 1/5/2031 602,309 0.01
USD 1,366,462 Conseco Finance Securitizations 8.31% 1/5/2032 187,639 0.00
USD 785,000 Contra Costa Community College District 6.504% 1/8/2034 844,306 0.01
USD 363,000 Core Scientific Inc 0% 15/6/2031 371,137 0.01
USD 173,000 CoreWeave Inc 9% 1/2/2031 171,729 0.00
USD 1,454,000 CoreWeave Inc 9.25% 1/6/2030 1,460,688 0.02
USD 855,000 Cornerstone Building Brands Inc 9.5% 15/8/2029 823,952 0.01
USD 3,808,314 Countrywide Asset-Backed Certificates 4.872% 25/11/2036 3,650,164 0.05
USD 1,122,052 Countrywide Asset-Backed Certificates 4.937% 25/5/2037 1,011,936 0.01
USD 785,000 County of Broward Airport System Revenue 2.914% 1/10/2032 712,670 0.01
USD 1,940,000 County of Miami-Dade FL Aviation Revenue 2.529% 1/10/2030 1,793,299 0.02
USD 2,585,000 County of Miami-Dade FL Water & Sewer System Revenue 5.25% 1/10/2054 2,653,857 0.03
USD 1,000,000 CP Atlas Buyer Inc 9.75% 15/7/2030 1,036,290 0.01
USD 250,000 CQP Holdco / BIP-V Chinook Holdco 7.5% 15/12/2033 268,679 0.00
USD 358,000 Credit Acceptance 9.25% 15/12/2028 378,329 0.01
USD 590,000 Credit Acceptance Corp 6.625% 15/3/2030 601,254 0.01
USD 308,969 Credit Suisse First Boston Mortgage 6% 25/1/2043 234,336 0.00
USD 6,969,147 Credit Suisse Mortgage Capital Certificates 6.5% 27/10/2037 2595875 0.03
USD 236,626 Credit-Based Asset Servicing and Securitization 2.998% 25/12/2036 193,834 0.00
USD 1,134,560 Credit-Based Asset Servicing and Securitization 4.774% 25/7/2037 746,392 0.01
USD 3,045,418 Credit-Based Asset Servicing and Securitization 6.056% 25/9/2036 97,037 0.00
USD 262,534 Credit-Based Asset Servicing and Securitization 6.75% 25/10/2036 261,267 0.00
USD 1,528,000 Crescent Energy Finance 7.375% 15/1/2033* 1,492,891 0.02
USD 901,000 Crescent Energy Finance 7.625% 1/4/2032 898,144 0.01
USD 448,000 Crescent Energy Finance LLC 8.375% 15/1/2034 454,906 0.01
USD 1,243,213 Cross 2024-H7 Mortgage Trust 7.048% 25/11/2069 1,258,410 0.02
USD 1,300,000 Cross 2024-H8 Mortgage Trust 6.961% 25/12/2069 1,315,213 0.02
USD 1,576,783 Cross 2025-H1 Mortgage Trust 6.828% 25/2/2070 1,591,601 0.02
USD 2,407,993 Cross 2025-H2 Mortgage Trust 7.637% 25/3/2070 2,421,406 0.03
USD 650,000 Crowley Independent School District 5.25% 1/2/2056 669,614 0.01
USD 459,000 Crown Americas / Crown Americas Capital V 4.25% 30/9/2026 456,842 0.01
USD 161,431 CSAIL 2015-C4 Commercial Mortgage Trust 3.808% 15/11/2048 161,056 0.00
USD 8,680,000 CSAIL 2015-C4 Commercial Mortgage Trust 4.65% 15/11/2048 8,510,242 0.10
USD 18,163,000 CSAIL 2017-CX10 Commercial Mortgage Trust 0.322% 15/11/2050 99,906 0.00
USD 455,200 CSAIL 2018-CX12 Commercial Mortgage Trust 4.614% 15/8/2051 435,310 0.01
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USD 2,315,039 CSAIL 2018-CX12 Commercial Mortgage Trust 4.88% 15/8/2051 2,133,064 0.03
USD 2,454,000 CSC 5.5% 15/4/2027 2,363,875 0.03
USD 525,000 CSC 11.25% 15/5/2028 525,568 0.01
USD 1,194,000 CSC 11.75% 31/1/2029 1,095,929 0.01
USD 108,288,027 CSMC 2014-USA OA 0.186% 15/9/2037 1,592 0.00
USD 670,000 CSMC 2017-TIME 3.646% 13/11/2039 632,176 0.01
USD 986,019 CSMC Series 2014-10R 4.454% 27/5/2036 346,210 0.00
USD 968,545 CSMC Series 2015-4R 3.75% 27/10/2036 663,595 0.01
USD 1,844,558 CSMC Series 2015-6R 3.815% 27/3/2036 1,434,997 0.02
USD 437,000 Cushman & Wakefield US Borrower 8.875% 1/9/2031 468,679 0.01
USD 899,000 CVR Energy 85% 15/1/2029* 908,075 0.01
USD 1,057,000 CVS Health Corp 7% 10/3/2055 1,103,268 0.01
USD 1,331,147 CWABS Asset Backed Notes Trust 2007-Sea2 5.937% 25/6/2047 1,068,163 0.01
USD 2,871,446 CWABS Asset-Backed Certificates Trust 2005-16 4.542% 25/4/2036 2,558,617 0.03
USD 2,643,845 CWABS Asset-Backed Certificates Trust 2005-17 6.547% 25/5/2036 2,176,864 0.03
USD 6,004,694 CWABS Asset-Backed Certificates Trust 2005-2 5.682% 25/8/2035 4,598,173 0.06
USD 1,481,401 CWABS Asset-Backed Certificates Trust 2006-14 4.872% 25/2/2037 1,517,126 0.02
USD 5,806,863 CWABS Asset-Backed Certificates Trust 2006-18 4.887% 25/3/2037 5,771,177 0.07
USD 1,209,389 CWABS Asset-Backed Certificates Trust 2006-22 4.782% 25/5/2047 1,038,381 0.01
USD 2,052,379 CWABS Asset-Backed Certificates Trust 2006-25 4.812% 25/6/2037 1,792,751 0.02
USD 125,163 CWABS Revolving Home Equity Loan Trust Series 2004-U 4.748% 15/3/2034 124,976 0.00
USD 83,659 CWHEQ Home Equity Loan Trust Series 2006-S3 5.345% 25/1/2029 207,667 0.00
USD 40,257 CWHEQ Home Equity Loan Trust Series 2006-S5 6.155% 25/6,/2035 62,467 0.00
USD 34,469 CWHERQ Revolving Home Equity Loan Trust Series 2005-B 4.658% 15/5/2035 34,217 0.00
USD 253,934 CWHERQ Revolving Home Equity Loan Trust Series 2006-C 4.658% 15/5/2036 251,864 0.00
USD 130,888 CWHERQ Revolving Home Equity Loan Trust Series 2006-H 4.628% 15/11/2036 128,405 0.00
USD 280,907 CWHEQ Revolving Home Equity Loan Trust Series 2006-1 4.618% 15/1/2037 261,380 0.00
USD 605,000 Dallas Fort Worth International Airport 3.144% 1/11/2045 451,714 0.01
USD 305,000 Dana 5.375% 15/11/2027 304,821 0.00
USD 542,000 Darling Ingredients 6% 15/6/2030* 548,193 0.01
USD 4,074,309 DBJPM 2017-C6 Mortgage Trust 1% 10/6/2050 61,606 0.00
USD 1,257,000 DBJPM 2017-C6 Mortgage Trust 3.328% 10/6/2050 1,232,926 0.02
USD 1,204,000 Delek Logistics Partners LP / Delek Logistics Finance Corp 8.625% 15/3/2029* 1,259,872 0.02
USD 2,281,000 DENTSPLY SIRONA Inc 8.375% 12/9/2055 2,323,123 0.03
USD 3,747,598 Deutsche Alt-A Mortgage Loan Trust Series 2007-OA4 4.777% 25/8/2047 3,445,334 0.04
USD 121,777 Deutsche Alt-B Mortgage Loan Trust Series 2006-AB3 6.364% 25/7/2036 106,582 0.00
USD 190,779 Deutsche Alt-B Mortgage Loan Trust Series 2006-AB3 6.51% 25/7/2036 166,956 0.00
USD 3,800,000 Diamondback Energy 5.75% 18/4/2054* 3524432 0.04
USD 1,034,000 Directv Financing 8.875% 1/2/2030 1,028,272 0.01
USD 100,000 Directv Financing / Directv Financing Co-Obligor 5.875% 15/8/2027 99,564 0.00
USD 1,756,000 Directv Financing LLC / Directv Financing Co-Obligor Inc 10% 15/2/2031 1,748,223 0.02
USD 3,885,000 Discovery Communications LLC 3.95% 20/3/2028* 3,756,018 0.05
USD 400,000 Discovery Communications LLC 5% 20/9/2037 295,356 0.00
USD 1,200,000 Discovery Communications LLC 6.35% 1/6/2040 939,774 0.01
USD 2,181,000 DISH Network 0% 15/12/2025 2,106,576 0.03
USD 599,000 DISH Network 3.375% 15/8/2026 507,408 0.01
USD 2,690,000 District of Columbia Income Tax Revenue 5.25% 1/6/2050 2,783,153 0.03
USD 300,000 Dotdash Meredith Inc 7.625% 15/6/2032 295,606 0.00
EUR 2,146,000 Duke Energy 3.1% 15/6/2028 2,525,551 0.03
USD 1,037,125 EchoStar Corp 6.75% 30/11/2030 1,020,160 0.01
USD 1,892,000 EchoStar Corp. 10.75% 30/11/2029 2,037,996 0.03
USD 156,000 Edgewell Personal Care 4.125% 1/4/2029 148,602 0.00
USD 125,000 Edgewell Personal Care 5.5% 1/6/2028 124,366 0.00

_74_



202647651 22H
-

T rayy-J—)V R4 AL ANTTFY—(EW  BR Win)

/)

DERDIEFWE A IC_ HEEN TS F 13 Z DthOMRH LS TG IS TV S ERER REF BIlisiSF 6 KU SRR m (i)

- , IRFAl il PE =R
17%7ﬁ‘lﬁl f’Z’fﬁ (* }‘)I/> (%)
KEHEE)

USD 5,860,000 Edison International 5.375% 9/3/2026 5,664,163 0.07
USD 363,000 Edison International 7.875% 15/6/2054 359,974 0.00
USD 778,000 Edison International 8.125% 15/6/2053 777,949 0.01

USD 2,885,137 EFMT 2024-INV2 7.169% 25/10/2069 2,902,805 0.04

USD 1,422,448 EFMT 2025-INV1 7.185% 25/3/2070 1,441,537 0.02

USD 2,166,433 EFMT 2025-NQM1 6.988% 25/1/2070 2,196,845 0.03

EUR 6,400,000 Eli Lilly 1.125% 14/9/2051 3973121 0.05

EUR 6,277,000 Eli Lilly 1.375% 14/9/2061 3,395,178 0.04

EUR 4,378,000 EMRLD Borrower / Emerald Co-Issuer 6.375% 15/12/2030 5,351,423 0.07

USD 1,070,000 EMRLD Borrower / Emerald Co-Issuer 6.625% 15/12/2030 1,100,799 0.01
USD 110,000 EMRLD Borrower / Emerald Co-Issuer 6.75% 15/7/2031 113817 0.00

USD 77,000 Encompass Health 4.5% 1/2/2028 76,338 0.00
USD 220,000 Encompass Health 4.625% 1/4/2031 213432 0.00
USD 204,000 Encompass Health 4.75% 1/2/2030 201,394 0.00

USD 1,110,000 Encore Capital Group Inc 9.25% 1/4/2029* 1,173,425 0.01

USD 1,028,000 Endo Finance 8.5% 15/4/2031 1,098,918 0.01
USD 425,000 Energizer 4.375% 31/3/2029* 407,646 0.01
USD 111,000 Entegris 4.375% 15/4/2028 108,190 0.00
USD 796,000 Entegris Escrow 5.95% 15/6/2030* 806,242 0.01
USD 512,000 EquipmentShare.com 8.625% 15/5/2032* 552,407 0.01
USD 388,000 EquipmentShare.com 9% 15/5/2028 411,980 0.01
USD 444,000 Fair Isaac 4% 15/6/2028 432,845 0.01
USD 253,000 Fair Isaac Corp 6% 15/5/2033 256,866 0.00

USD 2,916,483 Fannie Mae REMICS 3% 25/12/2050 493,143 0.01

USD 2,256,589 Fannie Mae REMICS 4% 25/5/2050 491,203 0.01

USD 8,724,231 Fannie Mae REMICS 5.298% 25/10/2054 8,721,901 0.11

USD 17,200,942 Fannie Mae REMICS 5.398% 25/6/2054 17,244,795 0.21
USD 3,919,946 Fannie Mae REMICS 5.498% 25/8/2054 3,940,906 0.05
USD 10,710,544 Fannie Mae REMICS 5.548% 25/12/2054 10,783,222 0.13
USD 7,400,920 Fannie Mae REMICS 5.598% 25/5/2055 7,425,328 0.09
USD 2,975,543 Fannie Mae REMICS 5.648% 25/7/2053 2,990,624 0.04
USD 10,689,846 Fannie Mae REMICS 5.648% 25/6/2054 10,757,114 0.13
USD 12,218,077 Fannie Mae REMICS 5.648% 25/3/2055 12,283,066 0.15
USD 15,399,699 Fannie Mae REMICS 5.648% 25/3/2055 15,477,142 0.19
USD 13,573,433 Fannie Mae REMICS 5.768% 25/12/2054 13,694,240 0.17
USD 112,000 Fertitta Entertainment / Fertitta Entertainment Finance 4.625% 15/1/2029 107,158 0.00

USD 1,587,000 Fertitta Entertainment / Fertitta Entertainment Finance 6.75% 15/1/2030 1,492,090 0.02

EUR 1,284,000 Fidelity National Information Services, Inc. 2% 21/5/2030 1,429,111 0.02

USD 4,776,000 First Citizens BancShares Inc 6.254% 12/3/2040 4,810,788 0.06
USD 742,347 First Franklin Mortgage Loan Trust 2004-FFH3 5.487% 25/10/2034 670,282 0.01

USD 1,168,805 First Franklin Mortgage Loan Trust 2006-FF13 4.677% 25/10/2036 751,396 0.01
USD 685418 First Franklin Mortgage Loan Trust 2006-FF13 4.757% 25/10/2036 447,664 0.01

USD 4,406,412 First Franklin Mortgage Loan Trust Series 2007-FF2 4.717% 25/3/2037 2,277,766 0.03

USD 25172 First Horizon Alternative Mortgage Trust 2005-AA12 4.944% 25/2/2036 15,265 0.00

USD 1,365,170 First NLC Trust 2007-1 4.617% 25/8/2037 680,946 0.01
USD 471,000 FirstCash 5.625% 1/1/2030 470,765 0.01
USD 226,000 FirstCash Inc 6.875% 1/3/2032 234,835 0.00

USD 2,398,445 Five Point Operating / Five Point Capital 10.5% 15/1/2028 2,420,532 0.03

USD 2,611,650 Flagstar Mortgage Trust 2018-6RR 4.907% 25/10/2048 2,556,173 0.03

USD 2,490,000 Flatiron CLO 23 LLC 5.562% 17/4/2036 2,497,533 0.03

USD 9,029,000 FMC Corp 845% 1/11/2055 9,423,649 0.12
USD 325,000 Focus Financial Partners LLC 6.75% 15/9/2031 336,009 0.00

USD 1,263,000 Ford Motor Credit 4.271% 9/1/2027* 1,250,854 0.02
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USD 636,000 Ford Motor Credit 6.95% 6/3/2026 641,393 0.01
USD 1,566,000 Ford Motor Credit 6.95% 10/6/2026 1,586,703 0.02
USD 623,000 Ford Motor Credit Co LLC 4.542% 1/8/2026 620,992 0.01
USD 1,260,000 Ford Motor Credit Co LLC 5.125% 5/11/2026 1,262,615 0.02
USD 1,452,000 Forestar 5% 1/3/2028 1,446,019 0.02
USD 3,814,000 Foundry JV Holdco LLC 6.2% 25/1/2037 4,026,395 0.05
USD 12,630,000 Freddie Mac Multifamily Structured Pass Through Certificates 4.543% 25/7/2029 12,854,902 0.16
USD 6,060,321 Freddie Mac REMICS 3.5% 25/6/2051 1,152,340 0.01
USD 16,036,828 Freddie Mac REMICS 5.448% 25/9/2054 16,007,243 0.20
USD 20,682,092 Freddie Mac REMICS 5.448% 25/10/2054 20,599,415 0.25
USD 14,650,115 Freddie Mac REMICS 5.498% 25/10/2054 14,652,770 0.18
USD 3,495,859 Freddie Mac REMICS 5.598% 25/3/2054 3,524,904 0.04
USD 20,533,221 Freddie Mac REMICS 5.698% 25/3/2055 20,672,208 0.25
USD 8,029,162 Freddie Mac REMICS 5.798% 25/3/2054 8,107,808 0.10
USD 8,355,234 Freddie Mac REMICS 5.798% 25/4/2054 8,409,950 0.10
USD 12,709,880 Freddie Mac REMICS 5.798% 25/2/2055 12,851,037 0.16
USD 5,197,180 Freddie Mac REMICS 5.848% 25/2/2055 5,241,523 0.06
USD 3,306,411 Freddie Mac Seasoned Credit Risk Transfer Trust Series 2017-3 0% 25/7/2056 515479 0.01
USD 4,073416 Freddie Mac Seasoned Credit Risk Transfer Trust Series 2017-3 1.448% 25/7/2056 470,194 0.01
USD 446,234 Freddie Mac Seasoned Credit Risk Transfer Trust Series 2018-1 3491% 25/5/2057 210,742 0.00
USD 12,118,959 Freddie Mac Strips 5.548% 25/5/2054 12,201,476 0.15
USD 272,000 Freedom Mortgage 9.125% 15/5/2031 285815 0.00
USD 749,000 Freedom Mortgage 12.25% 1/10/2030 830,945 0.01
USD 300,000 Freedom Mortgage Holdings LLC 8.375% 1/4/2032* 309,731 0.00
USD 726,290 FREMF 2017-KGS1 Mortgage Trust 3.715% 25/10/2027 686,634 0.01
USD 4,615,225 FREMF 2018-KWO05 Trust 3.786% 25/4/2028 4,323,416 0.05
USD 2,178,894 Fremont Home Loan Trust 2006-3 4.717% 25/2/2037 1,599,669 0.02
USD 334,000 Frontier Communications 5% 1/5/2028 333,879 0.00
USD 693,000 Frontier Communications 5.875% 15/10/2027 693,612 0.01
USD 235,000 Frontier Communications 6% 15/1/2030 237,803 0.00
USD 1,718,000 Frontier Communications 6.75% 1/5/2029 1,735,406 0.02
USD 3,005,000 Frontier Communications 8.625% 15/3/2031* 3,195,024 0.04
USD 3,644,000 Frontier Communications 8.75% 15/5/2030 3,809,782 0.05
USD 4,749,000 Frontier Florida 6.86% 1/2/2028 4,930,127 0.06
USD 1,044,000 Frontier North 6.73% 15/2/2028 1,078,582 0.01
USD 13,674,000 FS Rialto 2024-FL9 Issuer LLC 5.984% 19/10/2039 13,770,208 0.17
USD 9,940,000 FS Rialto 2025-FL10 Issuer LLC 5.738% 19/8/2042 9,923,763 0.12
USD 123,000 FTAI Aviation Investors LLC 55% 1/5/2028 123,010 0.00
USD 684,000 FTAI Aviation Investors LLC 7% 15/6/2032 713456 0.01
USD 494,000 FTAI Aviation Investors LLC 7.875% 1/12/2030 525,408 0.01
USD 540,000 Full House Resorts 8.25% 15/2/2028* 518724 0.01
USD 1,156,664 GAM Resecuritization Trust 2018-B 5.5% 27/8/2051 1,158,549 0.01
USD 640,000 Gap 3.875% 1/10/2031 575474 0.01
USD 375,000 Gen Digital 6.75% 30/9/2027 382,839 0.01
USD 388,000 Gen Digital 7.125% 30/9/2030 401,944 0.01
USD 137,000 Gen Digital Inc 6.25% 1/4/2033 141,194 0.00
EUR 934,000 General Electric 4.125% 19/9/2035 1,141,990 0.01
USD 359,000 Genesis Energy / Genesis Energy Finance 7.75% 1/2/2028 363,073 0.01
USD 445,000 Genesis Energy LP / Genesis Energy Finance Corp 8% 15/5/2033 464,427 0.01
USD 415,000 GEO Group Inc 8.625% 15/4/2029 439,870 0.01
USD 50,000 Global Atlantic Fin 7.95% 15/10/2054 52,734 0.00
USD 459,000 Global Partners / GLP Finance 825% 15/1/2032* 483,386 0.01
USD 237,000 Go Daddy Operating / GD Finance 3.5% 1/3/2029 224,656 0.00
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USD 301,000 Go Daddy Operating / GD Finance 5.25% 1/12/2027 300,148 0.00
USD 1,870,000 Goldman Sachs Group Inc 5.734% 28/1/2056 1,870,053 0.02
USD 3,597,856 GoodLeap Sustainable Home Solutions Trust 2021-3 2.1% 20/5/2048 2,380,038 0.04
USD 1,029,733 GoodLeap Sustainable Home Solutions Trust 2021-5 2.31% 20/10/2048 850,154 0.01

USD 501,000 Goodyear Tire & Rubber 5% 15/7/2029 487,803 0.01

USD 280,000 Goodyear Tire & Rubber 5.625% 30/4/2033 263,755 0.00
USD 2,538,503 GoTo 5.5% 1/5/2028 2,117,137 0.03
USD 2,753,113 GoTo 55% 1/5/2028 942,941 0.01
USD 1,866,373 Government National Mortgage Association 0.533% 16/9/2053 27,016 0.00

USD 457,941 Government National Mortgage Association 0.656% 16/8/2057 12,803 0.00
USD 2,462,898 Government National Mortgage Association 0.769% 16/12/2057 92,674 0.00
USD 2,307,363 Government National Mortgage Association 2.5% 20/10/2050 335,891 0.00
USD 1,260,792 Government National Mortgage Association 3% 20/8/2050 214,813 0.00
USD 1,226,922 Government National Mortgage Association 3% 20/4/2051 209,454 0.00

USD 12,031,442 Government National Mortgage Association 3% 20/5/2051 2,039,397 0.03
USD 1,207,183 Government National Mortgage Association 3% 20/5/2051 204,179 0.00

USD 754,840 Government National Mortgage Association 3% 20/5/2051 129,219 0.00

USD 2,042,615 Government National Mortgage Association 3% 20/6/2051 349,037 0.00
USD 20,744,242 Government National Mortgage Association 3% 20/8/2051 3,552,229 0.04
USD 3,797,220 Government National Mortgage Association 3% 20/8/2051 649913 0.01
USD 1,539,280 Government National Mortgage Association 5.345% 20/3/2054 1,542,751 0.02
USD 6,810,050 Government National Mortgage Association 5.345% 20/8/2054 6,816,428 0.08
USD 2,291,727 Government National Mortgage Association 5.495% 20/6/2054 2,297,656 0.03
USD 3,820,000 Gran Tierra Energy 9.5% 15/10/2029* 3,130,643 0.04
USD 1,952,000 Grand Canyon University 5.125% 1/10/2028 1,922,599 0.02

USD 535,000 Graphic Packaging International LLC 6.375% 15/7/2032 544,173 0.01
USD 1,808,000 Gray Media Inc 9.625% 15/7/2032 1,819,484 0.02

USD 807,000 Gray Television 10.5% 15/7/2029 879,147 0.01
USD 1,605,000 Great Lakes Water Authority Water Supply System Revenue 5.25% 1/7/2053 1,652,347 0.02

USD 725,000 Great Lakes Water Authority Water Supply System Revenue 5.25% 1/7/2055 744,514 0.01

USD 637,125 GreenPoint Mortgage Funding Trust 2006-AR2 6.222% 25/3/2036 575,073 0.01

USD 336,000 Group 1 Automotive Inc 4% 15/8/2028 326,526 0.00

USD 15,840,000 GS Finance Corp 8.75% 14/2/2030 15,944,623 0.20

USD 630,000 GS Mortgage Trust 2015-590M 3.932% 10/10/2035 625,625 0.01

USD 340,000 GS Mortgage Trust 2017-375H 3.591% 10/9/2037 3283873 0.00
USD 1,756,479 GS Mortgage Trust 2017-GPTX 2.856% 10/5/2034 1,477,322 0.02

USD 359,642 GS Mortgage-Backed Securities Trust 2025-NQM2 7.411% 25/6/2065 370,554 0.00
USD 1,475,040 GS Mortgage-Backed Securities Trust 2025-NQM3 6.873% 25/11/2065 1,479,444 0.02
USD 1,407,634 GSAA Home Equity Trust 2006-18 5.772% 25/11/2036 384,239 0.01
USD 8,385,531 GSAA Home Equity Trust 2006-5 4.797% 25/3/2036 2,377,484 0.03

USD 406,850 GSAA Home Equity Trust 2007-2 5.917% 25/3/2037 72,850 0.00
USD 1,200,000 GSAMP Trust 2006-HE4 4.887% 25/6/2036 1,022,128 0.01

USD 707,849 GSAMP Trust 2007-H1 4.837% 25/1/2047 347,363 0.00
USD 1,856,486 GSAMP Trust 2007-HSBC1 7.812% 25/2/2047 1,823,373 0.02
USD 3,756,279 GSMPS Mortgage Loan Trust 2004-4 4.837% 25/6/2034 3,376,786 0.04

USD 576,738 GSMPS Mortgage Loan Trust 2005-RP1 4.787% 25/1/2035 516,161 0.01
USD 2,159,938 GSMPS Mortgage Loan Trust 2005-RP2 4.787% 25/3/2035 2,029,879 0.03

USD 550,923 GSMPS Mortgage Loan Trust 2006-RP1 4.787% 25/1/2036 445,376 0.01
USD 1,514,845 GSR Mortgage Loan Trust 2006-7F 6.5% 25/8/2036 395,366 0.01

USD 136,118 GSR Mortgage Loan Trust 2007-1F 5.5% 25/1/2037 281,759 0.00
USD 3,011,355 GSR Mortgage Loan Trust 2007-OA2 2.83% 25/6/2047 1,743712 0.02
USD 5,864,584 HarborView Mortgage Loan Trust 2006-12 4.878% 19/12/2036 4,609,990 0.06
USD 1,951,931 HarborView Mortgage Loan Trust 2007-3 4.868% 19/5/2037 1,547,543 0.02
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USD 276,733 HarborView Mortgage Loan Trust 2007-4 4.718% 19/7/2037 264,652 0.00
USD 808,000 Harvest Midstream I 7.5% 1/9/2028* 816,680 0.01
USD 2,600,000 Hays Consolidated Independent School District 4% 15/2/2047 2,346,073 0.03
USD 1,090,000 Hays Consolidated Independent School District 5.25% 15/2/2050 1,131,092 0.01
USD 5,226,000 HCA 4.625% 15/3/2052 4,166,449 0.05
EUR 6,578,000 Helios Software / ION Corporate Solutions Finance 7.875% 1/5/2029* 8,013,749 0.10
USD 208,000 Herc 5.5% 15/7/2027 208,097 0.00
USD 281,000 Herc 6.625% 15/6/2029 289,737 0.00
USD 780,000 Herc Holdings Inc 7% 15/6/2030 813,388 0.01
USD 566,000 Hess Midstream Operations 6.5% 1/6/2029 585,828 0.01
USD 100,000 Hess Midstream Operations LP 5.5% 15/10/2030 100,647 0.00
USD 100,000 Hess Midstream Operations LP 5.875% 1/3/2028 101,784 0.00
USD 402,000 Hilcorp Energy I / Hilcorp Finance 6% 1/2/2031 387,672 0.01
USD 458,000 Hilcorp Energy I / Hilcorp Finance 6.875% 15/5/2034 441,293 0.01
USD 428,000 Hilcorp Energy I / Hilcorp Finance 8.375% 1/11/2033 447,295 0.01
USD 769,000 Hilcorp Energy I LP / Hilcorp Finance Co 7.25% 15/2/2035* 752,680 0.01
USD 329,000 Hillenbrand Inc 6.25% 15/2/2029 336,719 0.00
USD 660,000 Hillsborough County Aviation Authority 5.5% 1/10/2049 683,496 0.01
USD 1,305,000 Hillsborough County Industrial Development Authority 5.25% 15/11/2049 1,338,734 0.02
USD 552,000 Hilton Domestic Operating 3.625% 15/2/2032* 503,114 0.01
USD 153,000 Hilton Domestic Operating 4% 1/5/2031 144,356 0.00
USD 301,000 Hilton Domestic Operating 5.875% 1/4/2029 307,052 0.00
USD 30,000 Hilton Domestic Operating 6.125% 1/4/2032 30,865 0.00
USD 689,000 Hilton Domestic Operating Co Inc 5.75% 15/9/2033 695,514 0.01
USD 628,000 Hilton Grand Vacations Borrower Escrow / Hilton Grand Vacations Borrower Esc 5% 1/6/2029 607,761 0.01
USD 206,000 Hilton Grand Vacations Borrower Escrow / Hilton Grand Vacations Borrower Esc 6.625% 15/1/2032 210,374 0.00
USD 6,318,000 Hilton USA Trust 2016-HHV 3.719% 5/11/2038 6,234,905 0.08
USD 3,201,000 Hilton USA Trust 2016-HHV 4.333% 5/11/2038 3,162,324 0.04
USD 313,000 Hilton Worldwide Finance / Hilton Worldwide Finance 4.875% 1/4/2027 312,245 0.00
USD 592,000 Hologic 3.25% 15/2/2029 565,903 0.01
USD 1,104,609 Home Equity Asset Trust 2006-3 5.037% 25/7/2036 1,044,595 0.01
USD 1,215,972 Home Equity Asset Trust 2007-1 4.737% 25/5/2037 1,118,711 0.01
USD 5,287,739 Home Equity Mortgage Loan Asset-Backed Trust Series INABS 2006-E 4.777% 25/4/2037 3,748,905 0.05
USD 5,609,777 Home Equity Mortgage Loan Asset-Backed Trust Series INABS 2007-A 4.677% 25/4/2037 3,789,196 0.05
USD 198,123 Home Equity Mortgage Loan Asset-Backed Trust Series SPMD 2004-A 3.525% 25/7/2034 190,517 0.00
USD 2,553,773 Homes 2024-Ngm2 Trust 7.101% 25/10/2069 2,592,196 0.03
USD 1,116,613 HOMES 2025-AFC1 Trust 7.045% 25/1/2060 1,116,322 0.01
USD 2,590,500 HOMES 2025-NQM1 Trust 7.28% 25/1/2070 2,613,825 0.03
USD 62,000 Howard Hughes 4.125% 1/2/2029 59413 0.00
USD 387,000 Howard Hughes 4.375% 1/2/2031 360,333 0.00
USD 2,570,000 Howard Hughes 5.375% 1/8/2028* 2,572,316 0.03
USD 223,000 Howard Midstream Energy Partners 7.375% 15/7/2032 232,776 0.00
USD 295,000 HUB International 7.25% 15/6/2030 309,044 0.00
USD 300,000 HUB International 7.375% 31/1/2032 315,749 0.00
USD 14,345,000 Hudson Yards 2016-10HY Mortgage Trust 2.835% 10/8/2038 14,060,179 0.17
USD 3,797,000 Hudson Yards 2016-10HY Mortgage Trust 3.076% 10/8/2038 3,704,521 0.05
USD 100,000 Huntsman International 2.95% 15/6/2031 85,118 0.00
USD 110,000 Huntsman International 4.5% 1/5/2029 105,802 0.00
USD 1,360,000 Hutto Independent School District 5% 1/8/2050 1,380,131 0.02
USD 2,500,000 Hyundai Capital America 5.718% 27/3/2030 2,518,560 0.03
USD 27,000 iHeartCommunications Inc 7.75% 15/8/2030 21,525 0.00
USD 1,665,000 iHeartCommunications Inc 9.125% 1/5/2029 1,432,794 0.02
USD 348,000 Imola Merger 4.75% 15/5/2029 339,868 0.00
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USD 426,321 Impac CMB Trust Series 2007-A 4.937% 25/5/2037 414,181 0.01
USD 1,571,656 Impac Secured Assets Trust 2006-3 4.777% 25/11/2036 1,432,484 0.02
USD 5,000,000 INCREF 2025-FL1 LLC 6.082% 19/10/2042 5,003,838 0.06
USD 1,793,110 IndyMac IMSC Mortgage Loan Trust 2007-HOA1 0% 25/7/2047 1,694 0.00
USD 1411,711 IndyMac INDX Mortgage Loan Trust 2005-AR23 3.955% 25/11/2035 1,337,970 0.02
USD 3,981,927 IndyMac INDX Mortgage Loan Trust 2005-AR31 4.834% 25/1/2036 3,954,722 0.05

USD 350,388 IndyMac INDX Mortgage Loan Trust 2006-AR15 4.677% 25/7/2036 343,246 0.00

USD 707,311 IndyMac INDX Mortgage Loan Trust 2006-AR35 4.777% 25/1/2037 634,690 0.01
USD 2,872,313 IndyMac INDX Mortgage Loan Trust 2006-AR35 4.797% 25/1/2037 2,535,483 0.03

USD 729,993 IndyMac INDX Mortgage Loan Trust 2006-AR41 4.797% 25/2/2037 692,238 0.01
USD 3,498,716 IndyMac INDX Mortgage Loan Trust 2007-AR19 3.835% 25/9/2037 2,276,549 0.03
USD 1,172,954 IndyMac INDX Mortgage Loan Trust 2007-AR9 3.311% 25/4/2037 1,029,181 0.01

USD 372,145 IndyMac INDX Mortgage Loan Trust 2007-FLX5 4.917% 25/8/2037 334,573 0.00

USD 546,000 Inversion Escrow Issuer LLC 6.75% 1/8/2032 541,311 0.01

USD 419,000 IQVIA 5% 15/10/2026 419,311 0.01

USD 896,000 IQVIA 5% 15/5/2027 892,611 0.01

USD 200,000 IQVIA 6.5% 15/5/2030 207,578 0.00

USD 300,000 Iron Mountain 4.5% 15/2/2031 285,714 0.00

USD 348,000 Iron Mountain 4.875% 15/9/2027 346,097 0.00

USD 50,000 Tron Mountain 4.875% 15/9/2029 49,187 0.00
USD 26,000 Iron Mountain 5.25% 15/3/2028 25,949 0.00

USD 364,000 Tron Mountain 5.25% 15/7/2030 360,298 0.00

USD 570,000 Iron Mountain 5.625% 15/7/2032 566,047 0.01

USD 937,000 Iron Mountain 7% 15/2/2029 966,236 0.01

USD 292,000 Tron Mountain, Inc., 144A 6.25% 15/1/2033 298,584 0.00

USD 58,493 Irwin Home Equity Loan Trust 2006-3 6.53% 25/9/2037 58,706 0.00
USD 39,223 Irwin Home Equity Loan Trust 2006-P1 4.717% 25/12/2036 38,110 0.00

USD 983,000 ITT 6.5% 1/8/2029 963,569 0.01
USD 8,840,234 IXIS Real Estate Capital Trust 2007-HE1 4.667% 25/5/2037 1,812,645 0.02
USD 1,095,000 J.P. Morgan Chase Commercial Mortgage Trust 2016-NINE 2.949% 6/9/2038 1,073,925 0.01
USD 3,540,000 J.P. Morgan Chase Commercial Mortgage Trust 2016-NINE 2.949% 6/9/2038 3,443,933 0.04
USD 1,350,000 J.P. Morgan Chase Commercial Mortgage Trust 2018-AON 4.128% 5/7/2031 1,231,374 0.02
USD 1,987,595 J.P. Morgan Chase Commercial Mortgage Trust 2018-PHH 5.62% 15/6/2035 1,707,441 0.02

USD 838,000 Jane Street Group / JSG Finance Inc 6.125% 1/11/2032 842,708 0.01

USD 483,000 Jane Street Group / JSG Finance Inc 6.75% 1/5/2033 500,373 0.01

USD 734,000 Jane Street Group / JSG Finance Inc 7.125% 30/4/2031 767,279 0.01

USD 382,000 Jefferies Finance / JFIN Co-Issuer 5% 15/8/2028 370,886 0.01

USD 390,000 Jefferies Finance LLC / JFIN Co-Issuer Corp 6.625% 15/10/2031 391472 0.01

USD 648,000 Jefferson Capital Holdings LLC 8.25% 15/5/2030 679,394 0.01

USD 505,886 JetBlue 2019-1 Class AA Pass Through Trust 2.75% 15/5/2032 448,036 0.01
USD 1,400,000 JetBlue Airways / JetBlue Loyalty 9.875% 20/9/2031* 1,387,846 0.02

USD 820,000 JobsOhio Beverage System 3.985% 1/1/2029 819,303 0.01
EUR 1,960,000 Johnson & Johnson 1.65% 20/5/2035 1,987,722 0.03

EUR 826,000 Johnson & Johnson 3.35% 26/2/2037 950,183 0.01

USD 880,000 Johnson County Unified School District No 231 Gardner - Edgerton 5.25% 1/10/2050 901,025 0.01

USD 141,064 JP Morgan Alternative Loan Trust 2007-A2 4.78% 25/5/2037 124,451 0.00

USD 10,620,000 JP Morgan Chase Commercial Mortgage Trust 2016-JP3 0.75% 15/8/2049 58,781 0.00

USD 388,717 JP Morgan Mortgage Acquisition Trust 2006-CW1 4.842% 25/5/2036 387,478 0.01
USD 4,016,570 JP Morgan Mortgage Acquisition Trust 2007-CH1 4.441% 25/11/2036 4,141,873 0.05
USD 2,825,640 JP Morgan Mortgage Trust 2025-VIS2 7.254% 25/1/2063 2842831 0.04

USD 69,879 JPMBB Commercial Mortgage Trust 2014-C22 0.551% 15/9/2047 3 0.00
USD 59,414 JPMBB Commercial Mortgage Trust 2014-C23 0.502% 15/9/2047 312 0.00
USD 7,006,000 JPMBB Commercial Mortgage Trust 2015-C27 0.5% 15/2/2048 45,480 0.00
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USD 623,000 JPMBB Commercial Mortgage Trust 2015-C33 4.299% 15/12/2048 569,413 0.01
USD 4,150,000 JPMDB Commercial Mortgage Trust 2016-C4 0.75% 15/12/2049 28,430 0.00
USD 289,611 JPMDB Commercial Mortgage Trust 2018-C8 4.421% 15/6/2051 285,521 0.00
USD 833,000  JPMorgan Chase 3.65% 1/6/2026* 822,198 0.01
USD 2115000  JPMorgan Chase & Co 5.576% 23/7/2036 2,161,566 0.03
USD 167,000  JPMorgan Chase & Co 6.5% 1/4/2030 171,730 0.00
USD 341,000 Kaiser Aluminum 4.5% 1/6/2031 320,431 0.00
USD 955,000 KeHE Distributors LLC / KeHE Finance Corp / NextWave Distribution Inc 9% 15/2/2029 1,006,161 0.01
USD 2,690,402 KeyCorp Student Loan Trust 2004-A 5.825% 28/7/2042 2,593,705 0.03
USD 2,586,858 KeyCorp Student Loan Trust 2005-A 5.864% 27/12/2038 2,537,648 0.03
USD 263,000 Kinetik 5.875% 15/6/2030* 265,189 0.00
USD 390,000 Kinetik 6.625% 15/12/2028 400,763 0.01
USD 1,166,000 Kohl' s 5.125% 1/5/2031 932,387 0.01
EUR 239,000 Kronos International 3.75% 15/9/2025 278,677 0.00
EUR 2,106,000 Kronos International 9.5% 15/3/2029 2,611,124 0.03
USD 1,702,428 Ladder Capital Commercial Mortgage 2013-GCP Mortgage Trust 1.303% 15/2/2036 40,947 0.00
USD 79,000 Lamar Media 3.75% 15/2/2028 76,856 0.00
USD 298,000 Lamar Media 4.875% 15/1/2029 294,292 0.00
USD 450,000 Lamb Weston 4.125% 31/1/2030 431,888 0.01
USD 404,000 Lamb Weston 4.375% 31/1/2032 380,317 0.01
USD 2,041,000 LBM Acquisition 6.25% 15/1/2029 1,388,101 0.02
USD 46,000 LCM Investments IT 4.875% 1/5/2029 45,195 0.00
USD 950,000 LCM Investments IT 8.25% 1/8/2031* 1,008,343 0.01
USD 118,266 Lehman ABS Manufactured Housing Contract Trust 2002-A 0% 15/6/2033 117,487 0.00
USD 232,674 Lehman ABS Mortgage Loan Trust 2007-1 4.527% 25/6/2037 154,235 0.00
USD 452,511 Lehman Brothers Small Balance Commercial Mortgage Trust 2006-2 4.887% 25/9/2036 425,333 0.01
USD 6,040,691 Lehman Brothers Small Balance Commercial Mortgage Trust 2007-3 6437% 25/10/2037 5,204,182 0.06
USD 695,147 Lehman XS Trust Series 2007-16N 6.337% 25/9/2047 1,017,651 0.01
USD 322,108 Lehman XS Trust Series 2007-20N 6.737% 25/12/2037 314,603 0.00
USD 446478 Level 3 Financing 10.75% 15/12/2030 506,355 0.01
USD 678,000 Level 3 Financing Inc 6.875% 30/6/2033 685,448 0.01
USD 108,000 Level 3 Financing Inc 7% 31/3/2034 109,340 0.00
EUR 871,000 Levi Strauss & Co 4% 15/8/2030 1,031,747 0.01
USD 1,175,000 LGI Homes 8.75% 15/12/2028* 1,231,303 0.02
USD 2,325,000 LGI Homes Inc 7% 15/11/2032* 2,276,001 0.03
USD 1,000,000 LifePoint Health 11% 15/10/2030 1,103,708 0.01
USD 416,000 LifePoint Health Inc 8.375% 15/2/2032 440,114 0.01
USD 570,000 Light & Wonder International 7.5% 1/9/2031 595,100 0.01
USD 181,000 Lightning Power 7.25% 15/8/2032 192,166 0.00
USD 39,000 Lithia Motors 3.875% 1/6/2029 37409 0.00
USD 631,000 Lithia Motors 4.375% 15/1/2031 600,386 0.01
USD 122,000 Live Nation Entertainment 3.75% 15/1/2028 119,270 0.00
USD 642,000 Live Nation Entertainment 4.75% 15/10/2027 637,056 0.01
USD 13,164,000 LoanCore 2025 2025-CRES Issuer LLC 5.745% 17/8/2042 13,141,203 0.16
USD 6,479,465 Loanpal Solar Loan 2.47% 20/12/2047 5,487,046 0.07
USD 3,041,500 Long Beach Mortgage Loan Trust 2006-2 4.797% 25/3/2046 2,381,783 0.03
USD 2,377,935 Long Beach Mortgage Loan Trust 2006-5 4.737% 25/6/2036 1,106,467 0.01
USD 648,102 Long Beach Mortgage Loan Trust 2006-6 4.737% 25/7/2036 254,919 0.00
USD 5,144,901 Long Beach Mortgage Loan Trust 2006-7 4.757% 25/8/2036 2,056,134 0.03
USD 650,000 Long Island Power Authority 5% 1/9/2049 656,247 0.01
USD 1,720,000 Louisiana Public Facilities Authority 3% 15/5/2047 1,203,956 0.01
USD 1,755,962 LSTAR Commercial Mortgage Trust 2017-5 1.003% 10/3/2050 14,401 0.00
USD 1,750,000 Lyford Consolidated Independent School District 4% 15/8/2047 1,542,995 0.02
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USD 533,000 Magnera Corp 4.75% 15/11/2029 471,505 0.01
USD 362,000 Magnera Corp 7.25% 15/11/2031 343,308 0.00
USD 1,345,000 Mansfield Independent School District 5.25% 15/2/2055 1,390,899 0.02
USD 1,375,000 Maricopa County Industrial Development Authority 7.375% 1/10/2029 1,442,867 0.02
USD 3,647,000 Mars Inc 5.7% 1/5/2055 3572111 0.04
USD 120,000 Massachusetts Housing Finance Agency 4.5% 1/12/2039 114,521 0.00
USD 3,270,000 Massachusetts School Building Authority 2.866% 15/10/2031 3,048,986 0.04
USD 2,360,000 Massachusetts School Building Authority 2.966% 15/10/2032 2172961 0.03
USD 1,301,253 Mastr Asset Backed Trust 2007-HE1 4.997% 25/5/2037 1,104,983 0.01
USD 265972 MASTR Resecuritization Trust 2008-3 4.395% 25/8/2037 82,119 0.00
USD 153,377 Mastr Specialized Loan Trust 4.957% 25/6/2046 150,248 0.00
USD 300,000 Matador Resources 6.5% 15/4/2032* 304,584 0.00
USD 223,000 Matador Resources 6.875% 15/4/2028 228,077 0.00
USD 200,000 Match IT 5% 15/12/2027 199,067 0.00
USD 334,000 Match II 4.125% 1/8/2030 314,970 0.00
USD 270,000 Match IT 4.625% 1/6/2028* 266,075 0.00
USD 965,000 Mauser Packaging Solutions 7.875% 15/4/2027 976,022 0.01
USD 2,905,000 Mauser Packaging Solutions 9.25% 15/4/2027 2,896,790 0.04
USD 1,728,000 McAfee 7.375% 15/2/2030 1,598,352 0.02
USD 831,000 McGraw-Hill Education Inc 7.375% 1/9/2031* 873508 0.01
USD 254,000 Medline Borrower 3.875% 1/4/2029 244,094 0.00
USD 2,511,000 Medline Borrower 5.25% 1/10/2029 2,488,522 0.03
USD 658,000 Medline Borrower/Medline Co-Issuer 6.25% 1/4/2029 676,964 0.01
USD 669,919 Merrill Lynch Alternative Note Asset Trust Series 2007-OAR2 4.857% 25/4/2037 538,648 0.01
USD 2,063,274 Merrill Lynch First Franklin Mortgage Loan Trust Series 2007-2 4.917% 25/5/2037 1,490,216 0.02
USD 3,216,221 Merrill Lynch First Franklin Mortgage Loan Trust Series 2007-H1 7.937% 25/10/2037 3,040,448 0.04
USD 869,821 Merrill Lynch Mortgage Investors Trust Series 2006-AF2 4.757% 25/9/2037 435,169 0.01
USD 726,110 Merrill Lynch Mortgage Investors Trust Series 2006-RM3 4.617% 25/6/2037 153,943 0.00
USD 1,065,000 Mesa County Valley School District No 51 Grand Junction 5.25% 1/12/2049 1,105,474 0.01
USD 1,690,000 Mesquite Independent School District 5.25% 15/8/2052 1,758,503 0.02
USD 3,622,000 Meta Platforms 4.45% 15/8/2052 3,028,211 0.04
USD 2,680,000 Meta Platforms 5.4% 15/8/2054 2,579,879 0.03
USD 302,000 Methanex US Operations Inc 6.25% 15/3/2032* 305,005 0.00
USD 6,226,000 MF1 2024-FL14 6.09% 19/3/2039 6,256,715 0.08
USD 10,385,000 MF1 2025-FL19 LLC 5.848% 18/5/2042 10,393,377 0.13
USD 10,576,000 MF1 2025-FL20 LLC 5.8% 18/8/2037 10,589,513 0.13
USD 2,256,000 MFRA 2024-NQM3 Trust 7.614% 25/12/2069 2,288,791 0.03
USD 595,000 MGM Resorts International 4.625% 1/9/2026 594,816 0.01
USD 201,000 MGM Resorts International 6.125% 15/9/2029 205,502 0.00
USD 660,000 Michigan State Building Authority 5% 15/10/2050 670,449 0.01
USD 1,020,000 Michigan State University 5% 15/2/2055 1,027,421 0.01
USD 1,305,000 Midwest Gaming Borrower / Midwest Gaming Finance 4.875% 1/5/2029* 1,264,445 0.02
USD 19,000 Millrose Properties Inc 6.375% 1/8/2030 19,203 0.00
USD 170,000 Miter Brands Acquisition Holdco Inc / MIWD Borrower LLC 6.75% 1/4/2032 175,577 0.00
USD 1,237,000 Mohegan Tribal Gaming Authority / MS Digital Entertainment Holdings LLC 11.875% 15/4/2031 1,300,735 0.02
USD 256,000 Molina Healthcare 3.875% 15/11/2030 235,346 0.00
USD 523,000 Molina Healthcare 3.875% 15/5/2032 468,145 0.01
USD 201,000 Molina Healthcare 4.375% 15/6/2028 195,905 0.00
EUR 3,800,000 Moody" s 0.95% 25/2/2030 4,059,383 0.05
EUR 1,853,000 Morgan Stanley 0.495% 26/10/2029 2,011,240 0.03
USD 1,929,000 Morgan Stanley 5.516% 19/11/2055 1,885,440 0.02
USD 3,368,170 Morgan Stanley ABS Capital I Inc Trust 2006-HE8 4.507% 25/10/2036 1,463,362 0.02
USD 2,128,759 Morgan Stanley ABS Capital I Trust 2005-HE5 5.307% 25/9/2035 1,760,196 0.02
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USD 150,363 Morgan Stanley ABS Capital I Trust 2007-SEA1 8.237% 25/2/2047 142,678 0.00
USD 3,392,305 Morgan Stanley Bank of America Merrill Lynch Trust 2014 C19 1.379% 15/12/2047 38,859 0.00
USD 9,765,940 Morgan Stanley Bank of America Merrill Lynch Trust 2014 C19 1.379% 15/12/2047 1,086 0.00
USD 3,050,808 Morgan Stanley Bank of America Merrill Lynch Trust 2015-C21 0.094% 15/3/2048 38 0.00

USD 805 Morgan Stanley Bank of America Merrill Lynch Trust 2015-C24 4.304% 15/5/2048 797 0.00
USD 4,738,597 Morgan Stanley Bank of America Merrill Lynch Trust 2015-C26 1.354% 15/10/2048 21,948 0.00

USD 468,000 Morgan Stanley Capital I Trust 2017-ASHF 9.011% 15/11/2034 446,459 0.01

USD 910,000 Morgan Stanley Capital I Trust 2017-ASHF 11.561% 15/11/2034 864,793 0.01
USD 2,419,058 Morgan Stanley Capital I Trust 2017-H1 2.295% 15/6/2050 78,712 0.00
USD 1,059,000 Morgan Stanley Capital I Trust 2018-H3 4.177% 15/7/2051 1,050,847 0.01
USD 2,557,000 Morgan Stanley Capital I Trust 2018-MP 4.419% 11/7/2040 1,915,268 0.02

USD 205,000 Morgan Stanley Capital I Trust 2018-MP 4.419% 11/7/2040 193,123 0.00

USD 581,261 Morgan Stanley Home Equity Loan Trust 2006-3 4.757% 25/4/2036 405,497 0.01
USD 2,429,071 Morgan Stanley Mortgage Loan Trust 2006-12XS 6.512% 25/10/2036 523,848 0.01

USD 328,403 Morgan Stanley Mortgage Loan Trust 2006-16AX 4.937% 25/11/2036 90,495 0.00
USD 1,160,425 Morgan Stanley Resecuritization Trust 2013-R7 4.787% 26/12/2046 1,083,910 0.01
USD 2,373,000 Morgan Stanley Resecuritization Trust 2015-R3 4.102% 26/4/2047 1,868,205 0.02

USD 630,775 Morgan Stanley Residential Mortgage Loan Trust 2014-1 5.884% 25/6/2044 637,866 0.01

USD 887,567 Morgan Stanley Residential Mortgage Loan Trust 2024-NQM3 6.505% 25/7/2069 888,771 0.01
USD 7,342,679 Morgan Stanley Residential Mortgage Loan Trust 2025-DSC2 5.443% 25/7/2070 7,399,826 0.09

USD 600,000 Morgan Stanley Residential Mortgage Loan Trust 2025-DSC2 6.967% 25/7/2070 596,412 0.01
USD 2,143,647 Morgan Stanley Residential Mortgage Loan Trust 2025-NQM1 6.944% 25/11/2069 2,176,476 0.03
USD 7,893,020 Morgan Stanley Residential Mortgage Loan Trust 2025-NQMS5 5.439% 25/7/2070 7,957,533 0.10
USD 1,110,250 Mortgage Loan Resecuritization Trust 4.808% 16/4/2036 1,090,850 0.01

USD 970,065 Mosaic Solar Loan Trust 2018-1 4.01% 22/6/2043 912,743 0.01
USD 3,632,385 Mosaic Solar Loan Trust 2018-2-GS 4.2% 22/2/2044 3,404,397 0.04

USD 442,146 Mosaic Solar Loan Trust 2018-2-GS 5.97% 22/2/2044 392,576 0.01
USD 3,016,571 Mosaic Solar Loan Trust 2019-1 4.37% 21/12/2043 2,848,403 0.04

EUR 621,000 MPT Operating Partnership / MPT Finance 0.993% 15/10/2026* 694,217 0.01
EUR 2,523,000 MPT Operating Partnership LP / MPT Finance Corp 7% 15/2/2032 3,058,092 0.04

USD 242,000 Murphy Oil USA 3.75% 15/2/2031 223,999 0.00

USD 21,000 Murphy Oil USA 4.75% 15/9/2029 20,693 0.00
USD 1,052,122 NACC Reperforming Loan REMIC Trust 2004-R1 6.5% 25/3/2034 962,526 0.01

USD 241,567 NACC Reperforming Loan REMIC Trust 2004-R1 7.5% 25/3/2034 227,643 0.00

EUR 501,000 National Grid North America 3.631% 3/9/2031 596,909 0.01
EUR 1,142,000 National Grid North America 4.668% 12/9/2033 1,426,698 0.02

EUR 707,000 National Grid North America Inc 1.054% 20/1/2031 739474 0.01
USD 1,504,000 Nationstar Home Equity Loan Trust 2007-B 5.052% 25/4/2037 1,444,377 0.02
USD 1,003,000 Nationstar Mortgage 5.125% 15/12/2030 1,018,045 0.01

USD 169,000 Nationstar Mortgage 5.75% 15/11/2031 171,267 0.00

USD 75,000 Nationstar Mortgage 6% 15/1/2027 75,120 0.00

USD 617,000 Nationstar Mortgage 6.5% 1/8/2029 634,979 0.01

USD 370,000 Nationstar Mortgage 7.125% 1/2/2032 385,409 0.01
USD 2,568,399 Navient Private Education Loan Trust 2014-A 3.5% 15/8/2044 2,535,714 0.03
USD 4,953,000 Navient Private Education Loan Trust 2015-A 3.5% 15/12/2044 4,831,960 0.06

USD 326,197 Navient Private Education Loan Trust 2015-A 6.178% 15/11/2030 326,736 0.00
USD 3,024,000 Navient Private Education Loan Trust 2016-A 3.5% 16/12/2058 2,960,513 0.04

USD 290,676 Navient Private Education Loan Trust 2016-A 6.628% 15/12/2045 291,562 0.00
USD 1,000,000 Navient Private Education Loan Trust 2020-A 3.16% 15/11/2068 909,961 0.01
USD 1,910,000 Navient Private Education Refi Loan Trust 2020-H 2.95% 15/4/2069 1,671,797 0.02
USD 2,156,000 NCR Atleos 9.5% 1/4/2029* 2,336,232 0.03
USD 1,459,000 NCR Voyix 5% 1/10/2028* 1,447,782 0.02

USD 492,000 Neogen Food Safety 8.625% 20/7/2030 514,851 0.01
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EUR 872,000 Netflix 3.625% 15/5/2027 1,038,278 0.01
USD 1,463,165 New Century Home Equity Loan Trust Series 2005-B 5.157% 25/10/2035 1,439,557 0.02
USD 2,483,503 New Century Home Equity Loan Trust Series 2005-C 5.112% 25/12/2035 2,132,224 0.03
USD 1,070,000 New Jersey Health Care Facilities Financing Authority 3% 1/7/2051 743276 0.01
USD 1,960,000 New Jersey Transportation Trust Fund Authority 5.25% 15/6/2050 1,984,270 0.02

USD 760,000 New Jersey Turnpike Authority 5.25% 1/1/2055 789,133 0.01
USD 3,110,000 New Residential Mortgage Loan Trust 2025-NQM1 6.918% 25/1/2065 3,186,218 0.04
USD 2452573 New Residential Mortgage Loan Trust 2025-NQM1 7.044% 25/1/2065 2412564 0.03
USD 1,900,000 NEW Residential Mortgage Loan Trust 2025-Nqm2 7.277% 25/4/2065 1,951,234 0.02
USD 3,893,000 New Residential Mortgage Loan Trust 2025-NQM3 7.064% 25/5/2065 3,884,122 0.05
USD 1,913,000 New Residential Mortgage Loan Trust 2025-NQM4 7.054% 25/7/2065 1,934,084 0.02
USD 1,420,000 New York City Municipal Water Finance Authority 5.25% 15/6/2047 1,470,502 0.02
USD 1,405,000 New York City Municipal Water Finance Authority 544% 15/6/2043 1,376,349 0.02

USD 405,000 New York City Municipal Water Finance Authority 5.75% 15/6/2041 412,856 0.01
USD 2,415,000 New York City Transitional Finance Authority 5.25% 1/5/2048 2,496,091 0.03
USD 1,955,000 New York State Dormitory Authority 5% 15/3/2053 1,979,772 0.02
USD 1,615,000 New York State Thruway Authority 5% 15/3/2049 1,633,184 0.02

USD 109,000 Newell Brands 6.375% 15/9/2027 110,631 0.00

USD 100,000 Newell Brands 6.625% 15/9/2029 100,693 0.00

USD 532,000 Newell Brands Inc 6.375% 15/5/2030 525914 0.01

USD 340,000 Nexstar Media 4.75% 1/11/2028 333,980 0.00

USD 219,000 Nissan Motor Acceptance 1.85% 16/9/2026 210575 0.00

USD 100,000 Nissan Motor Acceptance 2.75% 9/3/2028 93,243 0.00

USD 476,000 Nissan Motor Acceptance 7.05% 15/9/2028* 493,043 0.01
USD 1,530,000 Noble Finance II 8% 15/4/2030 1,585,476 0.02

USD 132,342 Nomura Asset Acceptance Alternative Loan Trust Series 2001-R1A 7% 19/2/2030 131,716 0.00

USD 479,614 Nomura Asset Acceptance Alternative Loan Trust Series 2005-AP1 6.046% 25/2/2035 463,852 0.01

USD 396,736 Nomura Asset Acceptance Alternative Loan Trust Series 2006-AF1 7.134% 25/5/2036 70,733 0.00

USD 39916 Nomura Asset Acceptance Alternative Loan Trust Series 2006-S5 4.837% 25/10/2036 78,950 0.00
USD 1,002,740 Nomura Asset Acceptance Alternative Loan Trust Series 2007-2 5.277% 25/6/2037 840,240 0.01

USD 169,000 Nordstrom 4.25% 1/8/2031 149,717 0.00

USD 200,000 Nordstrom 4.375% 1/4/2030 186,209 0.00

USD 665,000 North Texas Municipal Water District 5% 1/6/2055 668,394 0.01

USD 338,000 Northern Oil & Gas 8.125% 1/3/2028 340,923 0.00

USD 561,000 Northern Oil & Gas 8.75% 15/6/2031 575,929 0.01
USD 1,330,000 Northwest Independent School District 5.25% 15/2/2055 1,376,042 0.02

USD 431,000 Novelis 3.875% 15/8/2031 391,109 0.00

USD 426,000 Novelis 4.75% 30/1/2030 409,869 0.01

USD 293,000 Novelis Inc 6.875% 30/1/2030 304,437 0.00

USD 147,000 NRG Energy 3.375% 15/2/2029 139,591 0.00

USD 565,000 NRG Energy 3.625% 15/2/2031 521,638 0.01

USD 462,000 NRG Energy 5.25% 15/6/2029 461,074 0.01

USD 407,000 NRG Energy Inc 5.75% 15/7/2029 409,050 0.01

USD 100,000 NRG Energy Inc 6% 1/2/2033 101,435 0.00

USD 444,000 NRG Energy Inc 6.25% 1/11/2034 455,924 0.01

USD 324,000 NuStar Logistics 5.625% 28/4/2027 325,943 0.00

USD 362,182 Oakwood Mortgage Investors 5.26% 15/1/2019 118,590 0.00

USD 301,183 Oakwood Mortgage Investors 6.93% 15/9/2031 124,486 0.00

USD 524,499 Oakwood Mortgage Investors 7.475% 15/8/2027 397,466 0.01
USD 1,786,000 OBX 2024-NQM17 Trust 6.648% 25/11/2064 1,818,752 0.02

USD 840,000 Occidental Petroleum Corp 5.2% 1/8/2029 851,544 0.01
USD 1,965,000 Oklahoma Capitol Improvement Authority 5.25% 1/7/2050 2,046,031 0.03

USD 699,000 Olin Corp 6.625% 1/4/2033* 698,211 0.01

_83_



20264761 22H
-]

TIv a7 T=V R A AL AT TV —(FEF  BR Win)

PEROIESFIG IFFIC BT NTV S F e d Z Dt DFRFIME TS | SN TV EREA AL BIfiEE s S L U BRI (R E)

_84_

- ' IRFAl il PE =R
17%7ﬁ‘lﬁl f’ZW‘i (* }‘)I/> (%)
KEHEE)

USD 26,051,142 Olympic Tower 2017-OT Mortgage Trust 0.511% 10/5/2039 128,802 0.00
USD 3,023,225 Olympic Tower 2017-OT Mortgage Trust 3.566% 10/5/2039 2,736,854 0.03
USD 2,032,301 Olympic Tower 2017-OT Mortgage Trust 4.077% 10/5/2039 1,753,854 0.02

EUR 373,000 Olympus Water US 5.375% 1/10/2029 402,792 0.01
USD 706,000 Olympus Water US 7.125% 1/10/2027 718762 0.01
USD 795,000 Olympus Water US 7.25% 15/6/2031 813,118 0.01
EUR 4,841,000 Olympus Water US 9.625% 15/11/2028 5,945,164 0.07
USD 1,728,000 Olympus Water US 9.75% 15/11/2028* 1,812,010 0.02
USD 409,000 Olympus Water US Holding Corp. 6.25% 1/10/2029 399,198 0.01
EUR 1,690,000 Oncor Electric Delivery Co LLC 3.625% 15/6/2034 1,981,485 0.02

USD 32,290,303 One Market Plaza Trust 2017-1MKT 0% 10/2/2032 103,045 0.00
USD 7,291,318 One Market Plaza Trust 2017-1MKT 0.219% 10/2/2032 19,622 0.00
USD 3,700,000 OneMain Financial Issuance Trust 2019-2 4.05% 14/10/2036 3,581,418 0.04
USD 1,170,000 OneMain Financial Issuance Trust 2020-2 2.76% 14/9/2035 1,123,053 0.01
USD 2,985,000 OneMain Financial Issuance Trust 2020-2 3.45% 14/9/2035 2,857,825 0.04

USD 250,000 OneMain Financial Issuance Trust 2021-1 2.22% 16/6/2036 235,002 0.00
USD 100,000 Open Text 4.125% 15/2/2030 94,577 0.00
USD 151,000 Open Text 4.125% 1/12/2031 139,063 0.00
USD 1,856,486 Option One Mortgage Loan Trust 2005-4 Asset-Backed Certificates Series 2005-4 5.172% 25/11/2035 1,603,242 0.02
USD 1,810,075 Option One Mortgage Loan Trust 2007-CP1 4.647% 25/3/2037 1,573,001 0.02
USD 376,469 Option One Mortgage Loan Trust 2007-FXD1 5.86% 25/1/2037 368,991 0.01
USD 3,809,526 Option One Mortgage Loan Trust 2007-FXD1 5.866% 25/1/2037 3,276,961 0.04
USD 3,969,776 Option One Mortgage Loan Trust 2007-FXD1 5.866% 25/1/2037 3445117 0.04
USD 5,715,000 Oracle Corp 5.375% 27/9/2054 5,114,232 0.06
USD 2,250,000 Oracle Corp 6% 3/8/2055* 2,205,821 0.03
USD 409,804 Oregon School Boards Association 4.759% 30/6/2028 413,170 0.01
USD 1,074,975 Oregon School Boards Association 5.55% 30/6/2028 1,097,111 0.01
EUR 3,000,000 Organon & Co / Organon Foreign Debt Co-Issuer 2.875% 30/4/2028 3,399,842 0.04
USD 1,467,000 Organon & Co / Organon Foreign Debt Co-Issuer 5.125% 30/4/2031* 1,257,068 0.02
USD 1,124,000 Organon & Co / Organon Foreign Debt Co-Issuer 7.875% 15/5/2034 1,012,159 0.01
USD 265,725 Origen Manufactured Housing Contract Trust 2001-A 7.82% 15/3/2032 266,998 0.00
USD 117,297 Origen Manufactured Housing Contract Trust 2007-B 5.678% 15/10/2037 116,217 0.00
USD 2,667,000 OT Midco Ltd 10% 15/2/2030* 1,833,177 0.02
USD 649,000 Outfront Media Capital / Outfront Media Capital 5% 15/8/2027 644,810 0.01
USD 447,000 Owens-Brockway Glass Container 7.25% 15/5/2031 455,449 0.01
USD 3,900,000 Owl Rock CLO XVIII 6.019% 24/7/2036 3926,871 0.05
USD 1,123,758 Ownit Mortgage Loan Trust Series 2006-2 6.5% 25/1/2037 1,035,000 0.01
USD 1,016,000 Pacific Gas and Electric 4.95% 1/7/2050 842,325 0.01
USD 452,000 Pacific Gas and Electric 5.25% 1/3/2052 387,843 0.01
USD 2,539,000 Pacific Gas and Electric Co 5.9% 1/10/2054 2,383,468 0.03
USD 337,000 PacifiCorp 7.375% 15/9/2055 350,203 0.00
USD 250,000 Palomino Funding Trust I 7.233% 17/5/2028 265,703 0.00
USD 1,053,000 Panther Escrow Issuer 7.125% 1/6/2031 1,093,892 0.01
USD 1,415,000 Paramount Global 6.25% 28/2/2057 1,379,127 0.02
USD 367,000 Paramount Global 6.375% 30/3/2062 368,940 0.01
USD 2,220,000 Park Intermediate / PK Domestic Property / PK Finance Co-Issuer 4.875% 15/5/2029 2,159,246 0.03
USD 988,000 Park Intermediate / PK Domestic Property / PK Finance Co-Issuer 5.875% 1/10/2028 987,337 0.01
USD 1,317,000 PennyMac Financial Services 7.125% 15/11/2030 1,366,872 0.02
USD 209,000 PennyMac Financial Services 7.875% 15/12/2029 222,671 0.00
USD 725,000 PennyMac Financial Services Inc 6.875% 15/5/2032 741,919 0.01
USD 107,000 Performance Food 5.5% 15/10/2027 107,068 0.00
USD 460,000 Performance Food Group Inc 6.125% 15/9/2032* 471,511 0.01
USD 2,453,000 Periama 5.95% 19/4/2026 2,463,425 0.03
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USD 2,366,000 Permian Resources Operating 5.375% 15/1/2026 2,367,206 0.03
USD 2,055,000 Permian Resources Operating 8% 15/4/2027 2,094,631 0.03
USD 1,250,000 PetSmart LLC / PetSmart Finance Corp 10% 15/9/2033 1,232,654 0.02
USD 297,000 PG&E 5.25% 1/7/2030 289,584 0.00
USD 2,227,000 PG&E Corp 7.375% 15/3/2055 2,209,020 0.03
USD 100,000 Pike 5.5% 1/9/2028 100,049 0.00
USD 584,000 Pilgrim’ s Pride 4.25% 15/4/2031 563,782 0.01
USD 3,717,000 Pitney Bowes 6.875% 15/3/2027 3,729,931 0.05
USD 2,975,000 PNC Financial Services Group Inc 5.373% 21/7/2036 3,024,334 0.04
USD 2,965,000 Port of Beaumont Navigation District 10% 1/7/2026 2982842 0.04
USD 726,000 Post 5.5% 15/12/2029 723,856 0.01
USD 510,000 Post 6.375% 1/3/2033 516,725 0.01
USD 283,000 Post Holdings Inc 6.25% 15/10/2034 285,318 0.00
USD 262,000 Prestige Brands 3.75% 1/4/2031 240,994 0.00
USD 112,000 Prestige Brands 5.125% 15/1/2028 111,493 0.00
USD 112,169 Prime Mortgage Trust 2006-DR1 5.5% 25/5/2035 105,658 0.00
USD 782,000 Prime Security Services Borrower / Prime Finance 3.375% 31/8/2027* 758,899 0.01
USD 370,000 Primo Water Holdings Inc / Triton Water Holdings Inc 4.375% 30/4/2029 356,513 0.01
CNH 16,000,000 Prologis LP 3.25% 11/9/2029 2,289,108 0.03
USD 2,699,000 PRPM 2024-NQM4 Trust 6.965% 26/12/2069 2,732,476 0.03
USD 1,983,000 PRPM 2024-NQM4 Trust 7.62% 26/12/2069 2,025,137 0.03
USD 6,175,233 PRPM 2025-NQM3 Trust 5.606% 25/5/2070 6,243,498 0.08
USD 1,034,535 PRPM 2025-NQM3 Trust 6.859% 25/5/2070 1,035,616 0.01
USD 628,720 Quest Trust 7.662% 25/6/2034 569,580 0.01
USD 834,000 Quikrete Holdings Inc 6.375% 1/3/2032* 912,845 0.01
USD 1,137,000 Quikrete Holdings Inc 6.75% 1/3/2033* 1,179,856 0.01
USD 700,000 QXO Building Products Inc 6.75% 30/4/2032 726,644 0.01
USD 486,598 RALI Series 2007-QH9 Trust 4.193% 25/11/2037 396,241 0.01
USD 281,290 RALI Series 2007-QO2 Trust 4.587% 25/2/2047 85,626 0.00
USD 570,827 RAMP Series 2004-RS7 Trust 4.801% 25/7/2034 450,104 0.01
USD 4,467,250 RAMP Series 2007-RS1 Trust 4.997% 25/2/2037 1,027,713 0.01
USD 100,000 Range Resources 4.75% 15/2/2030 97,533 0.00
USD 248,000 Range Resources 8.25% 15/1/2029 254,593 0.00
USD 2446,225 RASC Series 2006-EMX9 Trust 4.917% 25/11/2036 2,003,652 0.03
USD 491,000 RB Global Holdings Inc 7.75% 15/3/2031 515,973 0.01
USD 40,315 Reperforming Loan REMIC Trust 2005-R3 4.837% 25/9/2035 32,902 0.00
USD 782,836 Residential Asset Securitization Trust 2005-A5 4.837% 25/5/2035 466,895 0.01
USD 2,300,000 Resorts World Las Vegas / RWLV Capital 4.625% 16/4/2029 2,082,087 0.03
USD 1,200,000 Resorts World Las Vegas / RWLV Capital 8.45% 27/7/2030 1,207,686 0.02
USD 500,000 Resorts World Las Vegas LLC / RWLV Capital Inc 4.625% 16/4/2029* 452,628 0.01
USD 974,000 Reworld 4.875% 1/12/2029* 941,944 0.01
USD 1,951,705 RFEMSI Series 2006-SA2 Trust 5.551% 25/8/2036 1,380,542 0.02
USD 241,505 REMSI Series 2006-SA4 Trust 5.487% 25/11/2036 203,938 0.00
USD 1,559,241 RFEMSI Series 2007-SA4 Trust 5.766% 25/10/2037 953,461 0.01
USD 561,000 RHP Hotel Properties / RHP Finance 4.75% 15/10/2027 559,781 0.01
USD 227,000 RHP Hotel Properties / RHP Finance 6.5% 1/4/2032 233,463 0.00
USD 601,000 RHP Hotel Properties LP / RHP Finance Corp 6.5% 15/6/2033 620977 0.01
USD 3,236,000 RingCentral 85% 15/8/2030* 3458757 0.04
USD 670,000 RLJ Lodging Trust 3.75% 1/7/2026 662,177 0.01
USD 142,000 RL] Lodging Trust 4% 15/9/2029 132,962 0.00
USD 107,000 ROBLOX Corp. 3.875% 1/5/2030 101,781 0.00
USD 100,000 Rocket Cos Inc 6.125% 1/8/2030 102,885 0.00
USD 312,000 Rocket Cos Inc 6.375% 1/8/2033 324,383 0.00
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USD 567,000 Rocket Mortgage / Rocket Mortgage Co-Issuer 2.875% 15/10/2026 555,496 0.01
USD 100,000 Rocket Mortgage / Rocket Mortgage Co-Issuer 3.625% 1/3/2029 95,349 0.00
USD 172,000 Rocket Mortgage / Rocket Mortgage Co-Issuer 3.875% 1/3/2031 160,808 0.00
USD 437,000 Rocket Mortgage / Rocket Mortgage Co-Issuer 4% 15/10/2033* 393,928 0.01
USD 183,000 Rockies Express Pipeline 4.95% 15/7/2029 185,259 0.00
USD 100,000 Rockies Express Pipeline LLC 6.75% 15/3/2033 104,531 0.00
USD 1,619,000 RR Donnelley & Sons Co 10.875% 1/8/2029 1,577,659 0.02
USD 1,968,000 RTX Corp 5.375% 27/2/2053* 1,869,113 0.02
USD 995,000 Rutgers The State University of New Jersey 3.27% 1/5/2043 791,612 0.01
USD 472,000 Ryan Specialty 4.375% 1/2/2030 456,896 0.01
USD 438,000 Sabre GLBL 8.625% 1/6/2027 442,719 0.01
USD 3,308,000 Sabre GLBL Inc 10.75% 15/11/2029 3,685,614 0.05
USD 1,464,000 Sabre GLBL Inc 11.125% 15/7/2030* 1,440,942 0.02
USD 805,000 Salt River Project Agricultural Improvement & Power District 5% 1/1/2047 822,666 0.01
USD 2,225,000 San Francisco City & County Airport Comm-San Francisco International Airport 5% 1/5/2052 2,251,974 0.03
USD 1,670,000 Sanger Independent School District 4% 15/8/2047 1,472,458 0.02
USD 2,871,000 Santander Mortgage Asset Receivable Trust 2025-NQM1 7.317% 25/1/2065 2,343,636 0.04
USD 4,152,000 Santander Mortgage Asset Receivable Trust 2025-NQM3 7.237% 25/5/2065 4,181,258 0.05
USD 64,000 Sasol Financing USA 6.5% 27/9/2028 62,640 0.00
USD 467,000 SBA Communications 3.125% 1/2/2029 439,229 0.01
USD 1,549,000 SBA Communications 3.875% 15/2/2027 1,526,321 0.02
USD 745,000 SCIH Salt 4.875% 1/5/2028* 729,428 0.01
EUR 478,000 SCIL IV / SCIL USA 4.375% 1/11/2026 561,336 0.01
EUR 1,300,000 SCIL IV / SCIL USA 6.392% 1/11/2026* 1,524,022 0.02
EUR 1,246,000 SCIL IV / SCIL USA 9.5% 15/7/2028* 1,529,163 0.02
USD 214,000 Scotts Miracle-Gro 4% 1/4/2031* 196,902 0.00
USD 406,000 Scotts Miracle-Gro 4.375% 1/2/2032 374,311 0.00
USD 362,000 Sealed Air 4% 1/12/2027 354,382 0.00
USD 335,000 Sealed Air 5% 15/4/2029* 332,425 0.00
USD 105,000 Sealed Air Corp/Sealed Air US 6.125% 1/2/2028 106,571 0.00
USD 170,000 Securitized Asset Backed Receivables Trust 2006-OP1 5.442% 25/10/2035 135,461 0.00
USD 481,575 Securitized Asset Backed Receivables Trust 2007-BR1 4.657% 25/2/2037 202,912 0.00
USD 5,240,127 Securitized Asset Backed Receivables Trust 2007-BR1 4.977% 25/2/2037 2,207,329 0.03
USD 747,648 Securitized Asset Backed Receivables Trust 2007-NC2 4.877% 25/1/2037 549,684 0.01
USD 1,341,000 Select Medical Corp., 144A 6.25% 1/12/2032* 1,854,579 0.02
USD 509,000 Sensata Technologies 3.75% 15/2/2031 468,074 0.01
USD 462,000 Sensata Technologies 4.375% 15/2/2030 444,940 0.01
USD 230,000 Sensata Technologies 6.625% 15/7/2032 237,607 0.00
USD 602,000 Service Corp International 5.75% 15/10/2032 608,990 0.01
USD 247,000 Service International 4.625% 15/12/2027 245,991 0.00
USD 700,000 Service Properties Trust 4.375% 15/2/2030 596,322 0.01
USD 334,000 Service Properties Trust 4.75% 1/10/2026 331,213 0.00
USD 890,000 Service Properties Trust 4.95% 1/10/2029 790,693 0.01
USD 367,000 Service Properties Trust 55% 15/12/2027 361,590 0.01
USD 4,358,000 Service Properties Trust 8.375% 15/6/2029 4,504,355 0.06
USD 255,000 Service Properties Trust 8.625% 15/11/2031 272,189 0.00
USD 4,067,000 Service Properties Trust 8.875% 15/6/2032 4,190,275 0.05
USD 2,842,000 Sesac Finance LLC 5.5% 25/7/2055 2,846,639 0.04
USD 1,214,924 SG Mortgage Trust 2006-FRE2 4.757% 25/7/2036 251,441 0.00
USD 484,000 Shift4 Payments / Shift4 Payments Finance Sub 6.75% 15/8/2032 502,077 0.01
EUR 2,303,000 Shift4 Payments LLC / Shift4 Payments Finance Sub Inc 55% 15/5/2033* 2,798 435 0.04
USD 198,000 Sirius XM Radio 3.875% 1/9/2031 178,381 0.00
USD 511,000 Sirius XM Radio 4% 15/7/2028 493311 0.01
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USD 1,289,000 Sirius XM Radio 4.125% 1/7/2030* 1,200,701 0.02
USD 1,643,000 Sirius XM Radio 5% 1/8/2027 1,636,401 0.02
USD 317,000 Six Flags Entertainment 7.25% 15/5/2031 319,132 0.00
USD 900,000 Six Flags Entertainment / Six Flags Theme Parks 6.625% 1/5/2032 914,842 0.01
USD 668,000 SLM 3.125% 2/11/2026 655,219 0.01
USD 140,000 SLM Corp 6.5% 31/1/2030 146,663 0.00
USD 1,072,778 SLM Private Credit Student Loan Trust 2005-B 4.91% 15/6/2039 1,048,616 0.01
USD 5,015,157 SLM Private Education Loan Trust 2010-C 9.228% 15/10/2041 5,267,021 0.07
USD 116,000 SM Energy 6.625% 15/1/2027 116,092 0.00
USD 1,209,000 SM Energy 6.75% 1/8/2029 1,221,745 0.02
USD 886,000 SM Energy 7% 1/8/2032* 891,986 0.01
USD 1,285,000 SMB Private Education Loan Trust 2014-A 4.5% 15/9/2045 1,193,450 0.02
USD 5,000,000 SMB Private Education Loan Trust 2015-A 4.5% 15/10/2048 4,970,627 0.06
USD 1,179,981 SMB Private Education Loan Trust 2015-B 3.5% 17/12/2040 1,174,324 0.02
USD 281,315 SMB Private Education Loan Trust 2015-C 35% 15/9/2043 280,123 0.00
USD 26,103 SMB Private Education Loan Trust 2017-A 2.88% 15/9/2034 26,079 0.00
USD 1,288,476 SMB Private Education Loan Trust 2018-A 3.5% 15/2/2036 1,276,544 0.02
USD 2,360,000 SMB Private Education Loan Trust 2018-C 4% 17/11/2042 2,309,681 0.03
USD 1,600,000 SMB Private Education Loan Trust 2020-A 3% 15/8/2045 1,481,710 0.02
USD 3,169,107 SMB Private Education Loan Trust 2020-PT-A 2.5% 15/9/2054 2,836,068 0.04
USD 1,090,000 SMB Private Education Loan Trust 2020-PT-A 3.2% 15/9/2054 967,491 0.01
USD 3,344,742 SMB Private Education Loan Trust 2020-PTB 2.5% 15/9/2054 2,956,675 0.04
USD 4,508,613 SMB Private Education Loan Trust 2021-A 2.99% 15/1/2053 3,950,576 0.05
USD 833,358 SMB Private Education Loan Trust 2021-A 3.86% 15/1/2053 760,498 0.01
USD 572,510 SMB Private Education Loan Trust 2021-A 3.86% 15/1/2053 520,076 0.01
USD 1,282,000 Smyrna Ready Mix Concrete 8.875% 15/11/2031 1,369,149 0.02
USD 362,000 Snap Inc 6.875% 1/3/2033 366,411 0.01
USD 713,000 Sofi Professional Loan Program 2018-A 3.61% 25/2/2042 690,863 0.01
USD 337,000 Sofi Professional Loan Program 2018-B Trust 3.83% 25/8/2047 326,475 0.00
USD 148,000 Sofi Professional Loan Program 2018-D Trust 4.14% 25/2/2048 143,254 0.00
USD 3,535,000 Solaris Energy Infrastructure Inc 4.75% 1/5/2030 5,231,159 0.06
USD 29,000 Somnigroup International Inc 3.875% 15/10/2031 26,559 0.00
USD 354,000 Somnigroup International Inc 4% 15/4/2029* 340,668 0.00
USD 367,000 Sonic Automotive, Inc. 4.875% 15/11/2031 350,550 0.00
USD 24,510 Soundview Home Loan Trust 2004-WMCI 5.232% 25/1/2035 20,843 0.00
USD 732,284 Soundview Home Loan Trust 2005-OPT3 5.457% 25/11/2035 592,803 0.01
USD 420,000 Southern California Edison 5.45% 1/6/2052 374,873 0.01
USD 4,355,000 Southern California Edison Co 5.9% 1/3/2055 4,177,324 0.05
USD 2,015,000 Spirit AeroSystems 9.375% 30/11/2029* 2,136,585 0.03
USD 5,387,000 Spirit AeroSystems 9.75% 15/11/2030 5,950,249 0.07
USD 58,406 Spirit Airlines Pass Through Trust 2015-1A 4.1% 1/4/2028 54,272 0.00
USD 1,732477 Spirit Airlines Pass Through Trust 2017-1A 3.65% 15/2/2030 1,511,024 0.02
USD 660,336 Spirit Airlines Pass Through Trust 2017-1AA 3.375% 15/2/2030 597,571 0.01
USD 206,250 Sprint Spectrum / Sprint Spectrum II / Sprint Spectrum IIT 5.152% 20/3/2028 207,737 0.00
USD 340,000 SS&C Technologies 6.5% 1/6/2032 354,184 0.00
USD 449,000 Stagwell Global 5.625% 15/8/2029 433914 0.01
USD 526,000 Standard Building Solutions 6.5% 15/8/2032 542,917 0.01
USD 608,000 Standard Industries 4.375% 15/7/2030 583,713 0.01
USD 617,000 Standard Industries 4.75% 15/1/2028 611,806 0.01
USD 978,000 Star Parent 9% 1/10/2030* 1,035,344 0.01
USD 1,209,000 Starwood Property Trust 3.625% 15/7/2026 1,189,611 0.02
USD 214,000 Starwood Property Trust Inc 6% 15/4/2030 217,969 0.00
USD 7,433,000 Starz Capital Holdings 1 Inc 6% 15/4/2030 6,819,257 0.08
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USD 565,000 Starz Capital Holdings LLC 5.5% 15/4/2029 444,107 0.01
USD 1,070,000 State of California 7.3% 1/10/2039 1,237,262 0.02
USD 585,000 State of California 7.35% 1/11/2039 682,113 0.01
USD 455,000 State of California 7.5% 1/4/2034 528,326 0.01
USD 1,205,000 State of California 7.55% 1/4/2039 1,447,493 0.02
USD 785,000 State of Georgia 4% 1/7/2040 774,224 0.01
USD 1,575,000 State of Georgia 4% 1/7/2041 1,538,311 0.02
USD 1,750,000 State of Minnesota 4% 1/9/2038 1,739,512 0.02
USD 2,860,000 State of New York 2.8% 15/2/2032 2,633,391 0.03
USD 890,000 State of Ohio 5% 1/3/2039 938,216 0.01
USD 549,136 State of Oregon 5.892% 1/6/2027 561,645 0.01
USD 5,724,000 State Street 5.58% 15/6/2047 5,081,836 0.06
USD 361,000 Station Casinos 6.625% 15/3/2032* 371,987 0.00
USD 275,000 Stem 0.5% 1/12/2028 72875 0.00
USD 200,000 Stillwater Mining Co 4.5% 16/11/2029 184,000 0.00
USD 800,000 STL 8.75% 15/2/2029 840,003 0.01
USD 65,000 Stonex Escrow Issuer LLC 6.875% 15/7/2032 66,713 0.00
USD 658511 Structured Adjustable Rate Mortgage Loan Trust Series 2006-3 4.065% 25/4/2036 365,894 0.00
USD 382,003 Structured Asset Mortgage Investments II Trust 2006-AR2 4.897% 25/2/2036 355,375 0.00
USD 223,289 Structured Asset Mortgage Investments II Trust 2006-AR5 4.857% 25/5/2046 157,752 0.00
USD 2,740,083 Structured Asset Mortgage Loan Trust 2007-GEL2 5.487% 25/5/2037 2,184,822 0.03
USD 2,407,653 Structured Asset Mortgage Loan Trust 2007-WF1 5.097% 25/2/2037 4,392,175 0.05
USD 3,533,611 Structured Asset Mortgage Loan Trust Series 2006-RF3 6% 25/10/2036 1,863,849 0.02
USD 2,182,902 Structured Asset Mortgage Loan Trust Series 2006-RF4 6% 25/10/2036 1,094,426 0.01
USD 1,333,392 Structured Asset Securities Corp Mortgage Loan Trust 2006-BC6 4.757% 25/1/2037 1,263,504 0.02
USD 705,000 Sumter Landing Community Development District 4.172% 1/10/2047 609,787 0.01
USD 284,000 Sunoco / Sunoco Finance 4.5% 15/5/2029 276,990 0.00
USD 114,000 Sunoco / Sunoco Finance 6% 15/4/2027 114,248 0.00
USD 178,000 Sunoco LP 6.25% 1/7/2033 182,274 0.00
USD 609,000 Sunoco LP 7% 1/5/2029 632,882 0.01
USD 121,000 Sunoco LP 7.25% 1/5/2032 128,024 0.00
USD 2,015,000 Synchrony Financial 6% 29/7/2036 2,037,444 0.03
USD 151,000 Synchrony Financial 7.25% 2/2/2033 159,298 0.00
USD 1,516,000 Talen Energy Supply 8.625% 1/6/2030* 1,619,079 0.02
USD 627,000 Tallgrass Energy Partners / Tallgrass Energy Finance 55% 15/1/2028 626,096 0.01
USD 630,000 Tallgrass Energy Partners / Tallgrass Energy Finance 6% 31/12/2030 621,666 0.01
USD 176,000 Tallgrass Energy Partners / Tallgrass Energy Finance 6% 1/9/2031 173,032 0.00
USD 100,000 Tallgrass Energy Partners / Tallgrass Energy Finance 7.375% 15/2/2029 102,934 0.00
USD 1,970,000 Tampa Bay Water 5.25% 1/10/2054 2,035,151 0.02
USD 169,000 Taylor Morrison Communities 5.875% 15/6/2027 170,671 0.00
USD 196,000 TEGNA 4.625% 15/3/2028 195,012 0.00
USD 418,000 Teleflex 4.25% 1/6/2028 409,878 0.01
USD 478,000 Teleflex 4.625% 15/11/2027 473,152 0.01
USD 147,000 Tenet Healthcare 4.25% 1/6/2029 143,186 0.00
USD 1,009,000 Tenet Healthcare 4.375% 15/1/2030 980,148 0.01
USD 326,000 Tenet Healthcare 4.625% 15/6/2028 322,646 0.00
USD 798,000 Tenet Healthcare 5.125% 1/11/2027 796,532 0.01
USD 687,000 Tenet Healthcare 6.125% 1/10/2028 687,848 0.01
USD 787,000 Tenet Healthcare 6.125% 15/6/2030 800,277 0.01
USD 2,860,000 Tenneco 8% 17/11/2028* 2,864,873 0.04
USD 215,000 Tennessee Housing Development Agency 3.85% 1/7/2043 191,665 0.00
USD 180,000 Tennessee Housing Development Agency 3.95% 1/1/2049 153,349 0.00
USD 5,495,000 Tennessee Valley Authority 5.25% 1/2/2055 5,321,273 0.07
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USD 458,000 Terex Corp 6.25% 15/10/2032* 464,493 0.01
USD 708,225 Terwin Mortgage Trust Series TMTS 2005-10HE 5.457% 25/6/2036 632,729 0.01
USD 1,580,000 Texas A&M University 2.836% 15/5/2027 1,555,986 0.02
USD 2,420,000 Texas Capital Bancshares 4% 6/5/2031 2,381,720 0.03
EUR 103,000 Thermo Fisher Scientific 1.875% 1/10/2049 75,384 0.00
USD 804,857 Thornburg Mortgage Trust 2006-3 3.924% 25/6/2046 481,946 0.01
USD 731,000 TK Elevator US Newco 5.25% 15/7/2027 729,671 0.01
USD 200,000 TKC 10.5% 15/5/2029 204,849 0.00
EUR 4,822,000 T-Mobile USA Inc 3.8% 11/2/2045 5,150,608 0.06
USD 2,850,000 T-Mobile USA Inc 5.25% 15/6/2055 2,570,988 0.03
USD 2,525,000 Tobacco Settlement Financing 6.706% 1/6/2046 1,892,069 0.02
USD 2,913,000 Toucan FinCo Ltd/Toucan FinCo Can Inc/Toucan FinCo US LLC 9.5% 15/5/2030" 2,908,347 0.03
USD 571,000 Travel + Leisure 6.625% 31/7/2026 576,310 0.01
USD 1,235,000 Triborough Bridge & Tunnel Authority 5.25% 15/5/2047 1,272,131 0.02
USD 1,020,000 Triborough Bridge & Tunnel Authority 55% 15/11/2053 1,074,038 0.01
USD 2,150,000 Tronox 4.625% 15/3/2029* 1,594,861 0.02
USD 353,000 Twilio 3.625% 15/3/2029 336,408 0.00
USD 641,416 UBS Commercial Mortgage Trust 2018-C12 4.788% 15/8/2051 609,778 0.01
USD 2,929,000 UBS Commercial Mortgage Trust 2018-C15 4.923% 15/12/2051 2,869,160 0.04
USD 1,222,000 UKG 6.875% 1/2/2031 1,264,155 0.02
USD 289,090 United Airlines 2019-2 Class A Pass Through Trust 2.9% 1/5/2028* 274,176 0.00
USD 610,000 United Nations Development Corp 6.536% 1/8/2055 633,836 0.01
USD 947,000 United Rentals North America 3.75% 15/1/2032 873,148 0.01
USD 168,000 United Rentals North America 3.875% 15/11/2027 165,287 0.00
USD 296,000 United Rentals North America 3.875% 15/2/2031 278440 0.00
USD 83,000 United Rentals North America 4.875% 15/1/2028 82,613 0.00
USD 10,045,200 United States Treasury Inflation Indexed Bonds 2.125% 15/4/2029 10,878,492 0.13
USD 5,603,900 United States Treasury Inflation Indexed Bonds 2.125% 15/2/2054 5,287,394 0.06
USD 1,730,000 United States Treasury Note/Bond 0.875% 15/11/2030 1,498,038 0.02
USD 12,283,100 United States Treasury Note/Bond 1.375% 15/11/2031* 10,605,689 0.13
USD 7,960,400 United States Treasury Note/Bond 1.625% 15/11/2050 4,116,397 0.05
USD 6,347,300 United States Treasury Note/Bond 1.875% 15/2/2051 3,499,693 0.04
USD 8,624,800 United States Treasury Note/Bond 2.25% 15/8/2049* 5,330,868 0.07
USD 12,675,300 United States Treasury Note/Bond 2.375% 15/11/2049* 8,034,952 0.10
USD 27,705,700 United States Treasury Note/Bond 2.875% 15/5/2052 19,150,483 0.24
USD 487,100 United States Treasury Note/Bond 3% 15/8/2048* 356,002 0.00
USD 9,281,400 United States Treasury Note/Bond 3% 15/8/2052 6,578,555 0.08
USD 28,025,100 United States Treasury Note/Bond 3.25% 30/6/2029 27,630,449 0.34
USD 5,082,500 United States Treasury Note/Bond 3.75% 30/4/2027 5,086,768 0.06
USD 4,536,000 United States Treasury Note/Bond 3.875% 31/3/2027 4,547,074 0.06
USD 8,648,900 United States Treasury Note/Bond 4.125% 28/2/2027* 8,697,043 0.11
USD 28,024,700 United States Treasury Note/Bond 4.5% 15/11/2025* 28,035,969 0.34
USD 20,907,200 United States Treasury Note/Bond 4.625% 15/2/2035* 21,611,185 0.27
USD 8,912,200 United States Treasury Note/Bond 4.625% 15/2/2055 8,509,758 0.10
USD 28,025,100 United States Treasury Note/Bond 5% 30/9/2025* 28,036,624 0.34
USD 5,377,700 United States Treasury Notes 4.25% 15/5/2035* 5,391,985 0.07
USD 1,101,000 United Wholesale Mortgage 55% 15/4/2029* 1,084,913 0.01
USD 88,000 United Wholesale Mortgage 5.75% 15/6/2027 88,023 0.00
USD 330,000 UnitedHealth Group, Inc. 5.95% 15/6/2055 331,447 0.00
USD 1,834,000 Uniti Group / Uniti Finance / CSL Capital 4.75% 15/4/2028* 1,789,482 0.02
USD 3,241,000 Uniti Group / Uniti Finance / CSL Capital 10.5% 15/2/2028 3413271 0.04
USD 467,000 Univision Communications 4.5% 1/5/2029 438,785 0.01
USD 1,699,000 Univision Communications 8.5% 31/7/2031* 1,754,393 0.02
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EUR 2,413,000 US Bancorp 4.009% 21/5/2032 2,917,293 0.04
USD 316,000 US Foods 4.625% 1/6/2030 308,903 0.00
USD 185,000 US Foods 4.75% 15/2/2029 182,349 0.00
USD 569,000 US Foods 6.875% 15/9/2028 586,844 0.01
USD 389,000 US Foods 7.25% 15/1/2032 408,999 0.01
USD 307,000 USA Compression Partners / USA Compression Finance 6.875% 1/9/2027 307,336 0.00
USD 323,000 USA Compression Partners / USA Compression Finance 7.125% 15/3/2029 331,031 0.00
USD 997,000 UWM Holdings LLC 6.625% 1/2/2030* 1,013,871 0.01
USD 630,116 Velocity Commercial Capital Loan Trust 2017-2 4.24% 25/11/2047 592,500 0.01
USD 109,684 Velocity Commercial Capital Loan Trust 2017-2 5% 25/11/2047 100,091 0.00
USD 103,627 Velocity Commercial Capital Loan Trust 2018-1 4.26% 25/4/2048 98,198 0.00
USD 412,000 Venture Global Calcasieu Pass 4.125% 15/8/2031* 387,215 0.01
USD 862,000 Venture Global Calcasieu Pass 6.25% 15/1/2030* 8983812 0.01

USD 1,487,000 Venture Global LNG 7% 15/1/2030* 1,534,268 0.02

USD 81,000 Venture Global LNG 8.125% 1/6/2028 84,037 0.00

USD 1,362,000 Venture Global LNG 8.375% 1/6/2031 1,430,304 0.02
USD 286,000 Venture Global LNG 9.5% 1/2/2029 315,173 0.00

USD 1,794,000 Venture Global LNG 9.875% 1/2/2032* 1,956,147 0.02

USD 1,173,000 Venture Global LNG Inc 9% 30/9/2029* 1,165,376 0.01
USD 196,000 Venture Global Plaqguemines LNG LLC 6.5% 15/1/2034 204,892 0.00
USD 149,000 Venture Global Plaquemines LNG LLC 6.75% 15/1/2036 156,382 0.00
USD 847,000 Venture Global Plaqguemines LNG LLC 7.5% 1/5/2033* 928,828 0.01
USD 428,000 Venture Global Plaquemines LNG LLC 7.75% 1/5/2035 476,941 0.01

USD 3,476,000 Verus Securitization Trust 20234 8.073% 25/5/2068 3,498,276 0.04

USD 2,360,000 Verus Securitization Trust 2023-8 8.079% 25/12/2068 2,405,666 0.03

USD 2,025,000 Verus Securitization Trust 2024-2 8.675% 25/2/2069 2,060,245 0.03

USD 1,500,000 Verus Securitization Trust 2024-3 8.381% 25/4/2069 1,516,989 0.02

USD 3,670,932 Verus Securitization Trust 2024-8 7.032% 25/10/2069 3,722,092 0.05

USD 3,477,000 Verus Securitization Trust 2025-2 6.966% 25/3/2070 3,520,346 0.04

USD 1,784,616 Verus Securitization Trust 2025-5 7.058% 25/6/2070 1,809,604 0.02

USD 8,626,419 Verus Securitization Trust 2025-6 5417% 25/7/2070 8,697,943 0.11

USD 2,163,542 Verus Securitization Trust 2025-INV1 7.311% 25/2/2070 2,150,257 0.03
USD 194,500 Verus Securitization Trust 2025-R1 6.4% 25/5/2065 192,825 0.00
USD 707,000 Viasat 5.625% 15/4/2027* 705,578 0.01

USD 3,685,000 Viper Energy Partners LLC 4.9% 1/8/2030 3,716,636 0.05

USD 3,470,000 Viper Energy Partners LLC 5.7% 1/8/2035 3,479,855 0.04
USD 100,000 Vistra Operations 4.375% 1/5/2029 97,893 0.00
USD 512,000 Vistra Operations 5% 31/7/2027 511415 0.01
USD 707,000 Vistra Operations 5.625% 15/2/2027 708,208 0.01
USD 554,000 Vistra Operations 6.875% 15/4/2032 581,958 0.01
USD 100,000 Vistra Operations 7.75% 15/10/2031 106,312 0.00
USD 743,000 Vital Energy 7.875% 15/4/2032 732,781 0.01

USD 11,888,025 Voyager OPTONE Delaware Trust 2.509% 25/2/2038 2,601,584 0.03
USD 795,000 Voyager Parent LLC, 144A 9.25% 1/7/2032 838,279 0.01

USD 3,423,669 WaMu Mortgage Pass-Through Certificates Series 2006-AR3 Trust 5.222% 25/2/2046 2997192 0.04
USD 427,696 WaMu Mortgage Pass-Through Certificates Series 2006-AR5 Trust 5.212% 25/6/2046 393,347 0.01
USD 976,263 WaMu Mortgage Pass-Through Certificates Series 2006-AR8 Trust 4.54% 25/8/2046 923,072 0.01

USD 32,574 WaMu Mortgage Pass-Through Certificates Series 2007-HY3 Trust 5.05% 25/3/2037 30,112 0.00

USD 1,271,581 WaMu Mortgage Pass-Through Certificates Series 2007-OA5 Trust 4.972% 25/6/2047 1,060,499 0.01
USD 177,000 Wand NewCo 3 7.625% 30/1/2032* 187817 0.00

USD 7,228,000 Warnermedia Holdings Inc 3.755% 15/3/2027 7,106,340 0.09
USD 400,000 Warnermedia Holdings Inc 4.279% 15/3/2032* 345,326 0.00

USD 2,995,000 Washington Health Care Facilities Authority 4% 1/10/2045 2,687,056 0.03
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USD 575,958 Washington Mutual Mortgage Pass-Through Certificates WMALT Series 2005-9 Trust 4987% 25/11/2035 430,473 0.01
USD 235,430 Washington Mutual Mortgage Pass-Through Certificates WMALT Series 2005-9 Trust 5.5% 25/11/2035 192481 0.00
USD 1,249,485 Washington Mutual Mortgage Pass-Through Certificates WMALT Series 20059 Trust 5.787% 25/11/2035 986,168 0.01
USD 4783822 Washington Mutual Mortgage Pass-Through Certificates WMALT Series 2006-1 Trust 6.5% 25/2/2036 385,265 0.01
USD 1,823,382 Washington Mutual Mortgage Pass-Through Certificates WMALT Series 20064 Trust 6% 25/4/2036 1,721,660 0.02
USD 154,049 Washington Mutual Mortgage Pass-Through Certificates WMALT Series 20064 Trust 6.85% 25/5/2036 136,269 0.00
USD 673,901 Washington Mutual Mortgage Pass-Through Certificates WMALT Series 20064 Trust 7% 25/5/2036 596,046 0.01
USD 3,568,734 Washington Mutual Mortgage Pass-Through Certificates WMALT Series 20069 Trust 4.178% 25/10/2036 1,083,657 0.01
USD 3,793,518 Washington Mutual Mortgage Pass-Through Certificates WMALT Series 2006-AR3 Trust 5.192% 25/5/2046 3327871 0.04
USD 1,511,648 Washington Mutual Mortgage Pass-Through Certificates WMALT Series 2007-0A3 Trust 5472% 25/4/2047 1,311,799 0.02
USD 1,072,520 Washington Mutual Mortgage Pass-Through Certificates WMALT Series 2007-0C2 Trust 5.057% 25/6/2037 989,942 0.01
USD 3,154,843 Washington Mutural Asset-Backed Certificates WMABS Series 2006-HE4 Trust 4.797% 25/9/2036 794,445 0.01
USD 3,600,830 Washington Mutural Asset-Backed Certificates WMABS Series 2006-HE5 Trust 4.133% 25/10/2036 2722578 0.03
USD 446,383 Washington Mutural Asset-Backed Certificates WMABS Series 2007-HE1 Trust 4.557% 25/11/2036 140,404 0.00
USD 3,962,565 Washington Mutural Asset-Backed Certificates WMABS Series 2007-HEL Trust 4.777% 25/11/2036 1,252,321 0.02
USD 535,000 Wayfair LLC 7.25% 31/10/2029 546,183 0.01
USD 200,000 Wayfair LLC 7.75% 15/9/2030 207,204 0.00
USD 888,000 Weekley Homes / Weekley Finance 4.875% 15/9/2028* 866,702 0.01
GBP 2,196,000 Wells Fargo 3.473% 26/4/2028 2,903,329 0.04
USD 1,893,000 Wells Fargo 3.9% 15/3/2026 1,875,741 0.02
EUR 4,000,000 Wells Fargo 3.9% 22/7/2032 4,810,100 0.06
USD 2,081,000 Wells Fargo 5.013% 4/4/2051 1,883,599 0.02
USD 531,431 Wells Fargo Commercial Mortgage Trust 2015-NXS4 4.224% 15/12/2048 526,826 0.01
USD 2,444,585 Wells Fargo Commercial Mortgage Trust 2016-BNK1 1.368% 15/8/2049 25,066 0.00
USD 2,215,000 Wells Fargo Commercial Mortgage Trust 2016-C35 3.184% 15/7/2048 2,175,345 0.03
USD 7,575,980 Wells Fargo Commercial Mortgage Trust 2016-C35 3.438% 15/7/2048 7413110 0.09
USD 5,140,000 Wells Fargo Commercial Mortgage Trust 2016-LC25 3.64% 15/12/2059 5,070,375 0.06
USD 247,000 Wells Fargo Commercial Mortgage Trust 2016-LC25 4.471% 15/12/2059 239,361 0.00
USD 416,288 Wells Fargo Commercial Mortgage Trust 2016-NXS5 5.085% 15/1/2059 413,830 0.01
USD 262,000 Wells Fargo Commercial Mortgage Trust 2018-1745 3.874% 15/6/2036 240,331 0.00
USD 2,203,000 Wells Fargo Commercial Mortgage Trust 2018-AUS 4.194% 17/8/2036 2,163,791 0.03
USD 873477 Wells Fargo Commercial Mortgage Trust 2018-C46 4.633% 15/8/2051 841,278 0.01
USD 392,000 WESCO Distribution 6.375% 15/3/2029 404,296 0.00
USD 629,000 WESCO Distribution 6.625% 15/3/2032 653,380 0.01
USD 357,000 Whirlpool Corp 6.125% 15/6/2030 361,627 0.00
USD 172,000 Whirlpool Corp 6.5% 15/6/2033 173,223 0.00
USD 696,000 Wildfire Intermediate Holdings LLC 7.5% 15/10/2029 707,081 0.01
USD 318,000 Williams Scotsman 4.625% 15/8/2028 312,336 0.00
USD 255,000 Williams Scotsman 6.625% 15/6/2029 261,810 0.00
USD 97,000 Williams Scotsman 7.375% 1/10/2031 101,533 0.00
USD 272,000 Williams Scotsman Inc 6.625% 15/4/2030 281,721 0.00
USD 1,461,000 WinWater Mortgage Loan Trust 2014-3 4% 20/11/2044 1,060,803 0.01
USD 3,665,902 WinWater Mortgage Loan Trust 2015-5 3.753% 20/8/2045 2,235,103 0.03
USD 760,000 Wolfspeed 1.75% 1/5/2026 277400 0.00
USD 394,000 WR Grace 4.875% 15/6/2027 391,183 0.01
USD 353,000 Wynn Resorts Finance / Wynn Resorts Capital 5.125% 1/10/2029 352,654 0.00
USD 100,000 Wynn Resorts Finance / Wynn Resorts Capital 7.125% 15/2/2031 107,693 0.00
USD 66,000 Wynn Resorts Finance LLC / Wynn Resorts Capital Corp 6.25% 15/3/2033 66,891 0.00
USD 755,000 Xerox 5.5% 15/8/2028 496,846 0.01
USD 1,659,000 Xerox 8875% 30/11/2029 1,020,764 0.01
USD 1,804,000 Xerox Corp 10.25% 15/10/2030 1,874,432 0.02
USD 1,407,000 Xerox Corp 135% 15/4/2031 1,413,859 0.02
USD 281,000 XHR 4.875% 1/6/2029 273,698 0.00
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USD 135,000 XPLR Infrastructure Operating Partners LP 3.875% 15/10/2026 133,776 0.00
USD 287,000 XPLR Infrastructure Operating Partners LP 45% 15/9/2027* 281,899 0.00
USD 999,000 XPLR Infrastructure Operating Partners LP 7.25% 15/1/2029 1,020,046 0.01
USD 841,000 XPLR Infrastructure Operating Partners LP 8.375% 15/1/2031 880,805 0.01
USD 371,000 XPO Inc 7.125% 1/2/2032 389,530 0.00
USD 450,000 Yum! Brands 4.625% 31/1/2032 435,778 0.01
USD 351,000 Yum! Brands 4.75% 15/1/2030 349,125 0.00
USD 541,000 Zayo 4% 1/3/2027 524,196 0.01
USD 346,000 ZF North America Capital 6.75% 23/4/2030* 337,185 0.00
USD 150,000 ZF North America Capital 7.125% 14/4/2030 149,374 0.00
USD 471,000 ZF North America Capital Inc 6.875% 23/4/2032* 452,177 0.01
2,285,880,543 28.10
IIWITA
USD 251,000 Oriental Republic of Uruguay 5.25% 10/9/2060 229,163 0.00
UYU 40,226,549 Uruguay Government International Bond 9.75% 20/7/2033 1,106,542 0.02
1,335,705 0.02
DARFRTY
USD 812,000 Navoi Mining & Metallurgical Combinat 6.7% 17/10/2028 841,638 0.01
USD 973,000 Navoi Mining & Metallurgical Combinat 6.95% 17/10/2031 1,028,948 0.01
EUR 1,423,000 Republic of Uzbekistan International Bond 5.375% 29/5/2027 1,710,840 0.02
EUR 1,382,000 Republic of Uzbekistan International Bond 5.375% 29/5/2027 1,661,546 0.02
USD 93,000 Republic of Uzbekistan International Bond 7.85% 12/10/2028 99,626 0.00
USD 328,000 Republic of Uzbekistan International Bond 7.85% 12/10/2028 351,370 0.01
5,693,968 0.07
v
USD 165,288 Zambia Government International Bond 0.5% 31/12/2053 111,124 0.00
USD 36,288 Zambia Government International Bond 5.75% 30/6/2033 33,955 0.00
145,079 0.00
AR 6,859,702,631 84.25
AROFEHG IS Y SN T2 F 72132 0o BT G S hTn s
FEVE T RE A AR ZR B X OV ARl v AR 7,034,047,158 86.39
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16,405 WOM New Holdco Common Npv 377,315 0.00
WotevIIWG
1,388,384 ADLER Group SA 16 0.00
RE
30,887 Anduril Industries Series G 1,262,660 0.02
23,009 Anthropic Series 3,243,523 0.04
726,076 Bright Machines S Usd Npv 94,390 0.00
348,567 Bright Machines S Usd Npv 118,513 0.00
3,646,000 Coreweave Convert Usd Npv 8495,180 0.10
7,664 Epic Games 5,879,897 0.07
462,000 ESC Contra Contra 5 0.00
97,804 Fanatics 5,982,671 0.08
105,440 Hawkeye 360 (Wts 7/7/2033) 1,013,278 0.01
16,736 Hawkeye 360 ATM (Wts 7/7/2033) 98,073 0.00
41,841 Hawkeye 360 MGR (Wts 7/7/2033) 402,092 0.01
344,760 Hawkeye 360 Series D1 4,874,906 0.06
128,640 Latch (Wts 4/6/2026) 13 0.00
112,358 Lessen 53932 0.00
2,068,381 RapidSOS 2,316,587 0.03
1,146,847 RapidSOS (Wts 13/12/2033) 1,273,000 0.02
247879 Versa Networks (Wts 7/10/2032) 1,125,371 0.01
2,011,152 Versa Networks Series E 11,423,343 0.14
47,657,434 0.59
Wl BB LT 7 v MG 48,034,765 0.59
&35
F—ZAR3U7
USD 187,500 Linc Energy 0% 10/4/2018 - 0.00
N=a—%
USD 744,943 Digicel 0% 31/12/2030 67,045 0.00
HKD 348,254 REXLot 6% 28/4/2017 - 0.00
HKD 4,062,966 REXLot 4.5% 17/4/2019 - 0.00
67,045 0.00
TARVES
USD 4,065,000 ALM VII 0% 15/10/2116 - 0.00
USD 3,710,000 Apidos Clo LIV 0% 20/10/2038 3,710,000 0.04
USD 1,000,000 Apidos Clo LIV 0% 20/10/2038 1,000,000 0.01
USD 1,000,000 Flatiron CLO 28 Ltd 0% 15/7/2036 1,000,000 0.01
USD 1,000,000 Flatiron CLO 28 Ltd 0% 15/7/2036 1,000,000 0.01
USD 1,000,000 Flatiron CLO 28 Ltd 0% 15/7/2036 1,000,000 0.01
USD 750,000 Flatiron CLO 28 Ltd 0% 15/7/2036 750,000 0.01
USD 1,500,000 Flatiron CLO 28 Ltd 0% 15/7/2036 1,500,000 0.02
USD 850,000 Flatiron CLO 28 Ltd 0% 15/7/2036 850,000 0.01
USD 3,000,000 Trinitas CLO XIV Ltd 5.333% 25/1/2034 3,000,000 0.04
USD 590,000 Trinitas CLO XIV Ltd 5.933% 25/1/2034 590,000 0.01
USD 1,500,000 Wellington Management Clo 5 Ltd 0% 18/10/2038 1,500,000 0.02
15,900,000 0.19
TS5VR
EUR 2,910,000 Figeac Aero 7.793% 28/6/2030 3,396,114 0.04
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CNH 917,253 China City Construction International 5.35% 3/7/2017 - 0.00
1R
INR 400,000,000 Porteast Investment Pvt Ltd 0% 29/5/2028 4,505,848 0.05
LISV R
EUR 120,000 Aurium CLO VII DAC 0% 15/10/2038 140,046 0.00
EUR 110,000 Signal Harmonic CLO I DAC 0% 15/7/2038 128,375 0.00
EUR 1,930,000 Signal Harmonic CLO I DAC 0% 15/7/2038 2,252,405 0.03
EUR 1,500,000 Signal Harmonic CLO I DAC 0% 15/7/2038 1,750,574 0.02
4,271,400 0.05
Jy—IJ—
USD 2,000,000 Goldman Sachs Finance Corp International Ltd 0% 28/2/2028 2,076,400 0.03
USD 1,000,000 Goldman Sachs Finance Corp International Ltd 0% 18/8/2028 1,007,300 0.01
3,083,700 0.04
E-UYvR
USD 11,089,936 Acropolis Trade and Investments Ltd 11.035% 2/4/2028 11,492,501 0.14
TS5
USD 4,000,000 AM Green Power B.V. 0% 31/3/2027 3,910,000 0.05
USD 1,515,965 JP Morgan Structured Products 10% 21/5/2026 1,540,676 0.02
USD 2,999,421 JP Morgan Structured Products BV 13% 3/2/2028 3,256,471 0.04
USD 1,863,237 JP Morgan Structured Products BV 10% 21/5/2026 1,893,608 0.02
10,600,755 0.13
I VHAR=IL
USD 2,291,000 Bayfront Infrastructure Capital Pte Ltd 5.676% 11/4/2045 2,289,854 0.03
USD 1,914,000 Bayfront Infrastructure Capital Pte Ltd 5.686% 11/4/2045 1,913,426 0.02
4,203,280 0.05
HE
GBP 202,973 Thames Water Super Senior Issuer Plc 9.75% 10/10/2027 302,101 0.00
KE
USD 7,211,050 American Airlines Pass Through Trust 3.5% 15/12/2027 7,120912 0.09
HKD 16,000,000 Citigroup Global Markets Holdings Inc 0% 2/3/2028 2,099,933 0.02
USD 1,402,292 Contiuum Energy PTE 9.85% 11/9/2027 1,402,292 0.02
USD 20 CWABS Asset-Backed Certificates Trust 2007-4 4.363% 25/4/2047 - 0.00
USD 423,000 ESC 0% 1/5/2030 - 0.00
USD 213,000 ESC Contra Contra 0% 15/7/2027 - 0.00
USD 250,000 Expand Energy Corp 5.375% 15/6/2021 - 0.00
USD 5,581,000 Expand Energy Corp 6.125% 15/2/2021 1 0.00
USD 528,000 Expand Energy Corp 6.625% 15/8/2020 - 0.00
USD 1,567,720 GS Mortgage-Backed Securities Trust 2025-NQM3 7.509% 25/11/2065 1,543,277 0.02
USD 8,960,589 Lessen 32.353% 5/1/2028 8,333,348 0.10
USD 5,046,659 New Genera 0% 30/9/2029 5,008,309 0.06
AUD 2,380,000 Oceana 12.5% 31/7/2026 1,592,835 0.02
AUD 3,967,000 Oceana 12.5% 31/7/2027 2,719,780 0.03
AUD 3,340,000 Oceana 10.5% 31/07/28 10.5% 31/7/2028 2,224,407 0.03
USD 7,516,184 Pioneer Midco 10.5% 18/11/2030 7,713,859 0.10
USD 546,108 Sun Country 4.7% 15/12/2025 542,722 0.00
USD 1,391,388 Sun Country 4.84% 15/3/2031 1,365,369 0.02
USD 10,387,000 Washington Mutual Bank / Debt not acquired by JPMorgan 0% 6/11/2009 1 0.00
USD 7,220,000 Washington Mutual Bank / Debt not acquired by JPMorgan 0% 1/5/2009 1 0.00
USD 630,000 Washington Mutual Bank / Debt not acquired by JPMorgan 5.55% 16/6/2010 - 0.00
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USD 3,780,000 Washington Mutual Bank / Debt not acquired by JPMorgan 0% 4/2/2011 - 0.00
USD 3,399,000 Washington Mutual Bank / Debt not acquired by JPMorgan 0% 16/6/2010 - 0.00
41,667,546 0.51
g 99,490,290 1.20
Z DML FEIET] e 72 A RS At 147,525,055 1.79
PGS A R 7,181,572,213 88.19
Z DO 961,856,502 11.81
HMBFEERTCR V) 8,143,428,715 100.00
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ARS 1,340,831,099 USD 900,491 JP Morgan 26/1/2026 (29,791)
ARS 2,156,056,266 USD 1,459,309 Citibank 26/1/2026 (59,224)
ARS 2,236,248,000 USD 1,512,000 Goldman Sachs 11/12/2025 (14,430)
AUD 4,283,000 USD 2,778,120 Citibank 17/9/2025 22417
AUD 13,584,518 JPY 1,264,000,000 RBS 18/9/2025 274,078
AUD 6,820,000 NZD 7,347,100 Barclays 17/9/2025 128,224
AUD 2,250,000 USD 1,467,939 Royal Bank of Canada 17/9/2025 3274
AUD 14,230,000 USD 9,263,269 Bank of America 17/9/2025 41,341
AUD 28,383,467 USD 18,494,952 JP Morgan 17/9/2025 64,223
AUD 4,520,000 USD 2,927,609 State Street 17/9/2025 27,896
AUD 5,906,857 JPY 551,913,090 Barclays 17/9/2025 103,878
AUD 21,285,545 JPY 2,032,147,195 JP Morgan 17/9/2025 79,387
AUD 10,680,019 EUR 5,915,034 JP Morgan 17/9/2025 73,586
AUD 3,064,060 USD 1,992,316 ANZ 17/9/2025 11,189
AUD 5,884,149 JPY 563,657,343 Morgan Stanley 17/9/2025 9,053
AUD 2,958,824 JPY 283,446,462 BNP Paribas 17/9/2025 4,462
AUD 3,810,000 USD 2,467,365 Morgan Stanley 17/9/2025 23890
AUD 5,749,898 JPY 548,500,000 Deutsche Bank 17/9/2025 24,490
AUD 2,910,000 USD 1,884,007 Barclays 17/9/2025 18,762
AUD 2,910,000 USD 1,875,745 RBS 17/9/2025 27,024
AUD 10,410,000 USD 6,754,599 HSBC Bank 17/9/2025 52,214
AUD 6,000,000 USD 3,863,250 Deutsche Bank 17/9/2025 59,986
BRL 23,719,780 USD 4,193,487 Bank of America 17/9/2025 167,878
BRL 8,290,000 USD 1,466,369 HSBC Bank 18/9/2025 57,523
BRL 101,735,410 USD 18,397,000 Morgan Stanley 17/9/2025 309,127
BRL 58,262,362 USD 10,343,790 Goldman Sachs 3/9/2025 407,720
BRL 15,275,089 USD 2,776,000 Citibank 3/9/2025 42,782
BRL 38,842,582 USD 7.164,400 Barclays 3/9/2025 3,397
BRL 4,165,611 USD 755,187 State Street 17/9/2025 10,746
BRL 1,665,326 USD 301,931 JP Morgan 17/9/2025 4,365
BRL 1,505,924 USD 274,370 Deutsche Bank 3/9/2025 3,525
BRL 109,517,876 USD 20,049,681 Barclays 2/10/2025 9,456
CAD 19,328,638 USD 14,254,841 Royal Bank of Canada 17/9/2025 (198,200)
CAD 3,618,534 USD 2,660,570 JP Morgan 17/9/2025 (29,013)
CAD 711,169 EUR 446,060 JP Morgan 17/9/2025 (3.382)
CAD 1,424,928 USD 1,029,855 Morgan Stanley 17/9/2025 6,416
CHF 1,810,000 JPY 320,054,625 Nomura 17/9/2025 84,223
CHF 720,000 JPY 127,985,832 JP Morgan 17/9/2025 28,932
CHF 3,674,000 USD 4,577,565 Credit Agricole 17/9/2025 17,476
CHF 1,189,613 USD 1475913 JP Morgan 17/9/2025 11,927
CHF 297,544 USD 370,000 Goldman Sachs 17/9/2025 2,136
CHF 296,397 USD 370,000 HSBC Bank 17/9/2025 1,326
CHF 1,150,000 USD 1,442,603 Deutsche Bank 17/9/2025 (4,308)
CHF 1,160,000 USD 1,446,871 Barclays 17/9/2025 3931
CHF 1,200,000 USD 1,487,944 Morgan Stanley 17/9/2025 12,886
CLP 22,112,000 USD 23446 Morgan Stanley 17/9/2025 (532)
CLP 779,545,119 USD 807,270 JP Morgan 26/9/2025 544
CNH 159,941,000 USD 22,393,848 JP Morgan 17/9/2025 86,897
CNH 41,710,000 USD 5,847,028 State Street 18/9/2025 16,130
CNH 93,903,000 USD 13,168,333 State Street 17/9/2025 30,343
CNH 71,149,640 USD 9,942,010 State Street 26/9/2025 66,926
CNH 137,822,006 USD 19,303,997 JP Morgan 26/9/2025 84,038
CNH 20,915,819 USD 2,942,682 BNP Paribas 26/9/2025 (361)
COP 388,938,215 USD 95,112 BNY Mellon 17/9/2025 1,693
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COP  36,499,491,951 USD 8,994,897 JP Morgan 26/9/2025 81,535
COP  12818216,757 GBP 2,351,440 Morgan Stanley 26/9/2025 19,546
CZK 10,882,794 USD 518,011 UBS 21/10/2025 2,023
CZK 160,103,907 USD 7,654,030 State Street 26/9/2025 (8504)
CZK 304,202,879 USD 14,455,480 BNP Paribas 26/9/2025 71,281
CZK 46,244,595 USD 2,203,579 UBS 26/9/2025 4,764
DKK 1,541,000 USD 240,366 State Street 17/9/2025 354
EGP 153,054,482 USD 2,830,490 Citibank 20/11/2025 213,653
EGP 6,243,620 USD 118,700 Bank of America 20/11/2025 5481
EUR 2,550,000 USD 2934475 Royal Bank of Canada 17/9/2025 44,368
EUR 1,938,164 SEK 21,300,000 JP Morgan 17/9/2025 18,045
EUR 23,830,000 USD 27,949,538 Barclays 17/9/2025 (111,961)
EUR 3,850,000 USD 4,463,469 Bank of America 18/9/2025 29,288
EUR 642,403 NOK 7,400,000 Bank of America 17/9/2025 14,697
EUR 67,979,318 USD 79,769,957 Bank of America 17/9/2025 (358,310)
EUR 25,626,560 USD 29,922,366 JP Morgan 17/9/2025 13,406
EUR 33,697,571 USD 39,596,023 Citibank 17/9/2025 (231,410)
EUR 6,233,501 USD 7,326,984 HSBC Bank 17/9/2025 (45,173)
EUR 3,760,000 USD 4,464,756 Goldman Sachs 17/9/2025 (72,423)
EUR 1,815,864 USD 2,149,361 State Street 17/9/2025 (28,117)
EUR 5915,034 AUD 10,686,506 JP Morgan 17/9/2025 (77,828)
EUR 1,263,617 SEK 14,100,000 Toronto-Dominion 17/9/2025 (10,709)
EUR 41,340,000 USD 48,715,652 Morgan Stanley 17/9/2025 (423,354)
EUR 174,789,367 USD 205,526,543 BNP Paribas 17/9/2025 (1,342,215)
EUR 2,037,458 NOK 24,200,000 Nomura 17/9/2025 (25,969)
EUR 2,053,607 USD 2415133 Morgan Stanley 16/10/2025 (11,655)
EUR 508,458,641 USD 594,059,334 Deutsche Bank 17/9/2025 (91,359)
EUR 7,660,000 USD 9,036,392 Société Générale 17/9/2025 (88,182)
EUR 446,060 CAD 716,178 JP Morgan 17/9/2025 239
EUR 774,503 NOK 9,300,000 Morgan Stanley 17/9/2025 (19,895)
EUR 6,684,158 USD 7,851,643 Credit Agricole 26/9/2025 (38,876)
EUR 1,299,000 MXN 28472,562 JP Morgan 26/9/2025 (4,116)
EUR 2,098,000 USD 2,441,759 Barclays 26/9/2025 10,485
EUR 2,003,710 USD 2,339,404 Bank of America 26/9/2025 2,629
EUR 3,688,533 USD 4,310,355 UBS 16/10/2025 6,586
EUR 330,623 USD 385,999 State Street 16/10/2025 951
EUR 2,098,000 USD 2,440,245 JP Morgan 26/9/2025 11,999
GBP 4,390,000 USD 5926912 HSBC Bank 17/9/2025 (12,955)
GBP 5,007,000 USD 6,817,298 Commonwealth Bank of Australia 17/9/2025 (72,156)
GBP 1,080,000 USD 1,459,492 BNP Paribas 17/9/2025 (4,578)
GBP 1,080,000 USD 1,455,001 UBS 17/9/2025 (87)
GBP 2,720,000 USD 3,697,943 JP Morgan 17/9/2025 (33716)
GBP 2,730,000 USD 3,724,007 Barclays 17/9/2025 (46,308)
GBP 1,620,000 USD 2,202,066 Deutsche Bank 17/9/2025 (19,695)
GBP 3,260,000 USD 4,456,886 Citibank 17/9/2025 (65,202)
GBP 28,000,000 USD 37,971,083 BNY Mellon 17/9/2025 (251,093)
GBP 2,389,140 USD 3233591 Credit Agricole 26/9/2025 (14,803)
HKD 157,700,000 USD 20,315,924 BNP Paribas 17/12/2025 (18,119)
HKD 17,536,709 USD 2,245,884 Bank of America 17/9/2025 5,136
HUF 1,612,826,540 USD 4,774,370 State Street 26/9/2025 (38,564)
HUF 3,604,588 846 USD 10,584,607 BNP Paribas 26/9/2025 (311)
HUF 548,730,012 USD 1,613,507 Bank of America 26/9/2025 (2,249)

IDR 235,548,258,649 USD 14,432,024 HSBC Bank 17/9/2025 (147,678)

IDR  11,633,643,096 USD 715,212 Deutsche Bank 17/9/2025 (9,714)
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IDR 157,749,600,416 USD 9,644,584 BNP Paribas 17/9/2025 (78.179)
IDR 7,240,134,042 USD 447521 Royal Bank of Canada 17/9/2025 (8458)
IDR  471,526,095,067 USD 28,796,366 Citibank 26/9/2025 (201,079)
IDR  32,940,717,223 USD 2,026,418 Citibank 22/9/2025 (28,744)
IDR 5,826,031,960 USD 358,424 JP Morgan 17/9/2025 (5,116)
IDR 103,082,055,230 USD 6,327,158 Barclays 22/9/2025 (75,798)
IDR 24424578144 USD 1,492,818 State Street 22/9/2025 (11,601)
IDR  56,848,979,520 USD 3,449,574 BNP Paribas 26/9/2025 (2,017)
INR 400,674,388 USD 4,632,080 Bank of America 17/9/2025 (94,117)
INR 1,301,112,488 USD 15,050,463 Morgan Stanley 17/9/2025 (314,326)
INR 395,979,459 USD 4,589,093 HSBC Bank 17/9/2025 (104,310)
INR 1,220,660,761 USD 13,941,522 BNP Paribas 17/9/2025 (116,566)
INR 407,460,688 USD 4,630,240 JP Morgan 17/9/2025 (15423)
INR 190,793,561 USD 2,170,000 Deutsche Bank 26/9/2025 (10,153)
INR 145,875,870 USD 1,663,351 Standard Chartered Bank 17/9/2025 (11,190)
INR 419,322,104 USD 4,777,372 State Street 17/9/2025 (28,215)
INR 145,302,026 USD 1,660,222 Credit Agricole 17/9/2025 (8.398)
INR 12,060,812 USD 138,320 Royal Bank of Canada 26/9/2025 (1,788)
INR 2,412,626,047 USD 27,590,054 Citibank 26/9/2025 (278,315)
JPY 541,831,873 USD 3802,519 UBS 17/9/2025 (112,717)
JPY 3,460,000,000 USD 24,092,059 State Street 17/9/2025 (529,924)
JPY 9,261,948,731 USD 65,321,457 Royal Bank of Canada 17/9/2025 (2,248,.830)
JPY 319,857,335 CHF 1,810,000 State Street 17/9/2025 (85,567)
JPY 126,835,704 CHF 720,000 UBS 17/9/2025 (36,764)
JPY 778,200,000 USD 5,311,989 Deutsche Bank 17/9/2025 (12,551)
JPY 3,502,055,074 USD 24,153,857 JP Morgan 17/9/2025 (305,333)
JPY 1,098,301,953 USD 7,488,266 Citibank 17/9/2025 (8978)
JPY 1,487,844,182 AUD 15,655,357 JP Morgan 17/9/2025 (104,590)
JPY 2,432,000,000 USD 16,841,768 Toronto-Dominion 17/9/2025 (280,174)
JPY 554,918,852 AUD 5,884,149 Citibank 17/9/2025 (68,561)
JPY 278,049,411 AUD 2,942,074 ANZ 17/9/2025 (30,263)
JPY 1,074,000,000 USD 7,500,262 Barclays 17/9/2025 (186,466)
JPY 1,264,000,000 AUD 13,310,447 UBS 18/9/2025 (94,868)
JPY 148,786,576 USD 1,009,272 Commonwealth Bank of Australia 17/9/2025 3945
JPY 138,512,100 USD 935,800 BNP Paribas 17/9/2025 7,449
JPY 94,173,892 USD 629,000 HSBC Bank 17/9/2025 12,312
JPY 498,257,000 USD 3392432 Goldman Sachs 17/9/2025 631
JPY 545,325,000 AUD 5,672,350 Deutsche Bank 17/9/2025 4,595
JPY 68,382,158 USD 464,261 Morgan Stanley 17/9/2025 1,412
JPY 284,917,182 USD 1,948,640 Commonwealth Bank of Australia 26/9/2025 (6.459)
JPY 285,516,773 USD 1,940,900 Bank of America 26/9/2025 5,368
JPY 952,079,778 USD 6,503,000 Morgan Stanley 26/9/2025 (13,006)
JPY 134,184,895 USD 915,381 JP Morgan 26/9/2025 (690)
KRW 542,829,563 USD 393,246 Royal Bank of Canada 17/9/2025 (2,758)
MXN 56,500,000 USD 2914,345 State Street 18/9/2025 109,335
MXN 435,055,000 USD 22,762,524 State Street 17/9/2025 522,564
MXN 27,363,000 JPY 204,478,226 Citibank 26/9/2025 69,264
MXN 7,818,000 JPY 58,412,187 Morgan Stanley 26/9/2025 19,859
MXN 211,823,737 USD 11,052,000 Citibank 17/9/2025 285,266
MXN 33,495,181 USD 1,763,949 Bank of America 17/9/2025 28,786
MXN 201,203,204 USD 10,783,853 Standard Chartered Bank 26/9/2025 (25,362)
MXN 424,639,089 USD 22,692,356 Morgan Stanley 26/9/2025 13,424
MYR 24,380,000 USD 5770414 Barclays 17/9/2025 3,740
MYR 33,277,773 USD 7857427 Goldman Sachs 17/9/2025 24,075
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MYR 14,728,742 USD 3,486,093 Morgan Stanley 17/9/2025 2,260
MYR 34,649,031 USD 8,211,930 Royal Bank of Canada 17/9/2025 (5,660)
MYR 128,520,353 USD 30,383,062 Credit Agricole 26/9/2025 67,622
MYR 11,813439 USD 2,795419 Morgan Stanley 22/9/2025 3,084
MYR 15,031,607 USD 3,573,169 Barclays 26/9/2025 (11,689)
NGN 2,819,057,300 USD 1,775,225 Citigroup 4/9/2025 59,956
NGN 2,638,568,900 USD 1,578,520 Morgan Stanley 4/9/2025 139,164
NGN 554,797,800 USD 347,400 JP Morgan 4/9/2025 13,768
NGN 272,552,000 USD 173,600 Bank of America 4/9/2025 3829
NGN 268,366,500 USD 173,700 Citibank 4/9/2025 1,004
NGN 3,229,850,219 USD 2,024,223 Citibank 5/12/2025 (9,330)
NOK 32,400,000 SEK 30,595,871 RBS 17/9/2025 (4,954)
NOK 37,050,000 SEK 34,970,205 BNP Paribas 17/9/2025 (3.899)
NOK 2,821,000 USD 285,107 Barclays 17/9/2025 (4,630)
NOK 7,400,000 EUR 638,420 Toronto-Dominion 17/9/2025 (10,044)
NOK 29,100,000 USD 2,874,069 UBS 17/9/2025 19,186
NOK 7,500,000 USD 744,206 Deutsche Bank 17/9/2025 1,478
NOK 9,000,000 EUR 754,916 Morgan Stanley 17/9/2025 12,948
NOK 142,719,742 SEK 133,657,150 Citibank 17/9/2025 95,811
NOK 15,400,000 USD 1,505,998 BNY Mellon 17/9/2025 25,140
NOK 16,567,339 USD 1,636,768 JP Morgan 17/9/2025 10,432
NOK 15,200,000 EUR 1,269,228 Nomura 17/9/2025 28574
NOK 16,200,000 SEK 15,289,220 Morgan Stanley 17/9/2025 (1,558)
NOK 79,200,000 SEK 74,591,563 JP Morgan 17/9/2025 8,806
NOK 9,300,000 EUR 778,908 Citibank 17/9/2025 14,749
NOK 3,850,000 USD 377,210 Morgan Stanley 17/9/2025 5,574
NOK 3,850,000 USD 376,529 HSBC Bank 17/9/2025 6,255
NOK 15,600,000 SEK 14,595,188 Standard Chartered Bank 17/9/2025 11,973
NZD 4,661,000 USD 2,775,723 HSBC Bank 17/9/2025 (28,018)
NZD 3,720,000 USD 2,253,022 RBS 17/9/2025 (60,045)
NZD 2,340,000 USD 1,399,602 Toronto-Dominion 17/9/2025 (20,149)
NZD 7415778 AUD 6,820,000 Deutsche Bank 17/9/2025 (87,738)
NZD 53,739 USD 32,301 Goldman Sachs 17/9/2025 (622)
NZD 8,130,000 USD 4,789,388 Deutsche Bank 17/9/2025 3,326
NZD 3,347,463 USD 1,992,792 ANZ 17/9/2025 (19.429)
NZD 3,830,000 USD 2,270,780 JP Morgan 17/9/2025 (12,958)
NZD 2,790,000 USD 1,626,335 Bank of America 17/9/2025 17,897

PEN 9,442,433 USD 2,642,141 Citibank 5/11/2025 21,150

PEN 12,659,233 USD 3,546,202 Citibank 22/9/2025 28,341

PHP 7,220,000 USD 127,385 Royal Bank of Canada 17/9/2025 (1,178)

PHP 611,482,149 USD 10,693,027 Citibank 17/9/2025 (4171)

PHP 764,927,396 USD 13,396,291 Bank of America 17/9/2025 (25,174)

PLN 28,212,000 USD 7,625,028 State Street 17/9/2025 90,663

PLN 4,005,461 USD 1,101,498 JP Morgan 17/9/2025 (6,045)

PLN 5477231 USD 1,505,910 UBS 26/9/2025 (8,153)

PLN 44,545,016 USD 12,178,509 Morgan Stanley 26/9/2025 2,389

PLN 6,779,702 USD 1,856,480 Bank of America 26/9/2025 (2,561)
RON 17,357,614 USD 3,994,654 Goldman Sachs 26/9/2025 (7,198)

SEK 13,900,000 USD 1,468,354 Citibank 17/9/2025 (2,610)

SEK 113,027,615 NOK 119,750,000 Citibank 17/9/2025 12,577

SEK 74,699,000 USD 7.938,149 Morgan Stanley 17/9/2025 (61,201)

SEK 17,866,200 EUR 1,622,541 Morgan Stanley 17/9/2025 (11,433)

SEK 3,433,800 EUR 311,844 Goldman Sachs 17/9/2025 (2,196)

SEK 183,247,827 USD 19,069,839 JP Morgan 17/9/2025 253,495
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SEK 63,007,667 USD 6,631,874 State Street 17/9/2025 12,233
SEK 14,100,000 EUR 1,256,952 UBS 17/9/2025 18,495
SEK 14,000,000 USD 1,459,157 Barclays 17/9/2025 17,131
SEK 28,461,139 NOK 30,300,000 Barclays 17/9/2025 (11,360)
SEK 14,948,576 NOK 15,900,000 Standard Chartered Bank 17/9/2025 (4,536)
SEK 29,100,000 NOK 30,851,600 Morgan Stanley 17/9/2025 1,164
SGD 8,183,066 USD 6,416,710 JP Morgan 17/9/2025 (40,506)
THB 178,150,000 USD 5,506,274 Barclays 17/9/2025 (312)
THB 135,075,000 USD 4,181,300 BNP Paribas 17/9/2025 (6,628)
THB 298,579,111 USD 9,174,065 JP Morgan 17/9/2025 53919
THB 28,719,194 USD 891,457 UBS 17/9/2025 (3353)
THB 400,546,725 USD 12,334,005 Barclays 26/9/2025 54,405
THB 789,210,974 USD 24,356,360 HSBC Bank 26/9/2025 52,450
TRY 6,987,000 USD 162,226 Citibank 17/9/2025 5333
TRY 886,500 USD 20,587 HSBC Bank 18/9/2025 654
TRY 160,225,408 USD 3,752,000 Barclays 17/9/2025 90,429
TRY 492,072,214 USD 11,248,908 Société Générale 24/10/2025 172,819
TRY 18,485,803 USD 423,660 HSBC Bank 24/10/2025 5423
TRY 22,695,189 USD 542,134 HSBC Bank 17/9/2025 2,128
TWD 80,073,000 USD 2,790,486 HSBC Bank 17/9/2025 (168,235)
TWD 66,575,892 USD 2,281,950 Société Générale 10/9/2025 (102,822)
TWD 225,900,000 USD 7,573,497 Bank of America 17/9/2025 (175,665)
USD 20,379416 HKD 157,700,000 Royal Bank of Canada 17/12/2025 81,612
USD 33,796,066 HKD 261,590,000 BNP Paribas 14/1/2026 101,558
USD 31,361,714 HKD 242,920,000 BNP Paribas 11/2/2026 48937
USD 1,059,500 TRY 48,331,265 UBS 26/9/2025 (90,267)
USD 1,299,901 TRY 57,999,000 Barclays 3/9/2025 (108,323)
USD 716,342,565 EUR 615,921,739 Standard Chartered Bank 17/9/2025 (3,160,968)
USD 7,619,588 TRY 338,296,481 Barclays 24/10/2025 (232,777)
USD 5115422 IDR  85719,134,000 JP Morgan 17/9/2025 (82,840)
USD 5,891,086 PHP 330,431,000 BNP Paribas 17/9/2025 115,072
USD 5,389,612 THB 178,477,000 Standard Chartered Bank 17/9/2025 (126,456)
USD 11,477,292 MYR 48,970,000 Barclays 17/9/2025 (120,754)
USD 1,642,510 AUD 2,529,000 Citibank 17/9/2025 (11,134)
USD 2,421,292 SGD 3,098,000 Société Générale 17/9/2025 7,346
USD 3528442 KRW 5,000,155,000 Goldman Sachs 17/9/2025 (68.452)
USD 594,400 TRY 26,754,479 Barclays 26/9/2025 (42,070)
USD 6,130,511 CNH 43,683,490 RBS 17/9/2025 (9,486)
USD 5613470 IDR 92942175420 Citibank 17/9/2025 (22,819)
USD 4,122,074 IDR  68,104,902,260 Goldman Sachs 17/9/2025 (8,010)
USD 11,801,317 MYR 50,250,000 Morgan Stanley 17/9/2025 (99,883)
USD 6,636,031 INR 570,403,360 Standard Chartered Bank 17/9/2025 175,758
USD 10,952,506 INR 942,190,800 Barclays 17/9/2025 281,444
USD 2,924,000 TRY 126,196,916 Barclays 2/9/2025 (142,772)
USD 205,758,939 EUR 177,045,495 Deutsche Bank 17/9/2025 (1,060,938)
USD 2,729,141 TWD 80,073,000 Citibank 17/9/2025 106,890
USD 6,556,327 JPY 945,528,149 Standard Chartered Bank 17/9/2025 117,407
USD 3,637,652 THB 118,060,000 Barclays 17/9/2025 (11,149)
USD 5,005,408 NZD 8,371,000 Morgan Stanley 17/9/2025 70,622
USD 437,385 CNH 3,121,000 BNP Paribas 17/9/2025 (1,292)
USD 6,101,423 HKD 47,504,000 Goldman Sachs 17/9/2025 3788
USD 26,744,330 INR 2,323,460,000 Morgan Stanley 17/9/2025 429,793
USD 9,971,483 SGD 12,764,000 Morgan Stanley 17/9/2025 25,839
USD 4,579,290 EUR 3,994,897 Deutsche Bank 18/9/2025 (87742)
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USD 63,060,994 EUR 54,287,869 JP Morgan 17/9/2025 (356,663)
USD 18,315,674 AUD 28,033,376 HSBC Bank 17/9/2025 (14,583)
USD 13,180,281 INR 1,150,473,594 Citibank 17/9/2025 150,250
USD 2,242,797 CNH 16,000,000 Citibank 17/9/2025 (6,107)
USD 1,900,980 SGD 2,430,000 HSBC Bank 17/9/2025 7536
USD 153,177,299 EUR 131,490,347 Morgan Stanley 17/9/2025 (426,257)
USD 2,119,670 HKD 16,516,000 Barclays 17/9/2025 (332)
USD 19,857,670 SEK 189,625,536 JP Morgan 17/9/2025 (138,188)
USD 1,454,297 NOK 14,700,000 Royal Bank of Canada 17/9/2025 (7,244)
USD 2,992,371 CHF 2,430,000 Royal Bank of Canada 17/9/2025 (46,810)
USD 5,408,323 SGD 6,893,919 Royal Bank of Canada 17/9/2025 36,616
USD 860,292 HKD 6,703,678 UBS 17/9/2025 (195)
USD 953,812 THB 30,761,305 Goldman Sachs 17/9/2025 3,093
USD 6,783,937 KRW 9,207,904,369 Citibank 17/9/2025 160,170
USD 15,405,885 IDR  251,069,865,360 Bank of America 17/9/2025 180,263
USD 7,166,925 IDR 116,934,134,676 Morgan Stanley 17/9/2025 75,693
USD 14,701,000 JPY 2,091,023,196 Morgan Stanley 17/9/2025 461,413
USD 11,996,639 MXN 225,991,828 Morgan Stanley 17/9/2025 (98,934)
USD 3,674,799 MYR 15,430,481 Credit Agricole 17/9/2025 20,247
USD 5,587,630 ZAR 99,801,423 Morgan Stanley 17/9/2025 (50,002)
USD 441,683 CAD 598,858 HSBC Bank 17/9/2025 6,167
USD 1,827,016 IDR  29,695,897,850 HSBC Bank 17/9/2025 26,169
USD 12,808,682 MXN 244,332,372 Bank of America 17/9/2025 (268,517)
USD 7,944,004 BRL 44,924,296 Deutsche Bank 17/9/2025 (316,243)
USD 7,580,338 INR 651,145,728 Deutsche Bank 17/9/2025 205,594
USD 68,178,808 EUR 58,360,999 Bank of America 17/9/2025 3,028
USD 5,941,682 KRW 8,000,000,000 State Street 17/9/2025 186,830
USD 15,704,098 CNH 111,803,335 Nomura 17/9/2025 (10,656)
USD 8,499,640 GBP 6,262,853 Morgan Stanley 17/9/2025 62,685
USD 70,567,498 EUR 60,833,979 Barclays 17/9/2025 (497,151)
USD 6,364,415 AUD 9,761,217 Morgan Stanley 17/9/2025 (18,178)
USD 656,962,859 GBP 484,792,794 Barclays 17/9/2025 3,877,883
USD 44,777,416 JPY 6,511,979,244 Deutsche Bank 17/9/2025 431,710
USD 17,978,008 MYR 75,700,000 Royal Bank of Canada 17/9/2025 49,236
USD 13,212,299 JPY 1,889,352,581 HSBC Bank 17/9/2025 346,062
USD 23,455,301 PHP 1,314,177,053 Barclays 17/9/2025 483,167
USD 2,218,887 CAD 3,002,443 Citibank 17/9/2025 35,377
USD 26,852,199 JPY 3,827,821,000 Société Générale 18/9/2025 782,368
USD 26,472,099 AUD 40,475,144 JP Morgan 17/9/2025 6,509
USD 12,050,841 INR 1,054,489,401 HSBC Bank 17/9/2025 107,908
USD 86,305,743 AUD 133,054,000 UBS 17/9/2025 (694,632)
USD 5,193,616 GBP 3,820,000 JP Morgan 17/9/2025 47,530
USD 20,525,012 AUD 31,440,000 Bank of America 17/9/2025 (32,747)
USD 751,666,722 EUR 644,079,656 State Street 17/9/2025 (730,148)
USD 13,490,921 ZAR 239,416,718 JP Morgan 17/9/2025 (33,369)
USD 351,662,419 EUR 301,534,172 Toronto-Dominion 17/9/2025 (581,849)
USD 4,516,211 SGD 5,748,000 State Street 17/9/2025 37,399
USD 14,116,015 CAD 19,084,000 Standard Chartered Bank 17/9/2025 237,286
USD 12,190,740 HKD 94,984,000 Toronto-Dominion 17/9/2025 (1,449)
USD 8,713,307 PHP 497,950,000 Citibank 17/9/2025 9,021
USD 9,062,911 CNH 64,740,201 Bank of America 17/9/2025 (36,743)
USD 3,155,346 INR 273,622,751 UBS 17/9/2025 56,350
USD 25,404,742 JPY 3,682,290,000 Barclays 17/9/2025 328,841
USD 2,905,124 GBP 2,160,000 Deutsche Bank 17/9/2025 (4,703)
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USD 2,264,542 NOK 22727843 JP Morgan 17/9/2025 4,836
USD 9,973,256 AUD 15,263,000 State Street 17/9/2025 (6,303)
USD 279,500 TRY 12,499,799 UBS 24/10/2025 (10,639)
USD 320,600 TRY 13,642,171 UBS 2/9/2025 (10,925)
USD 32,017,344 ZAR 572,653,355 Bank of America 17/9/2025 (330,979)
USD 3,941,034 CHF 3,191,000 Morgan Stanley 17/9/2025 (49,924)
USD 1,423,236 CHF 1,139,432 Deutsche Bank 17/9/2025 (1,843)
USD 1,468,600 SEK 14,100,000 UBS 17/9/2025 (18,233)
USD 11,459,110 JPY 1,670,494,000 UBS 17/9/2025 83,270
USD 9,537,330 THB 313,225,000 BNP Paribas 17/9/2025 (143,304)
USD 27,360,465 JPY 4,066,943,218 JP Morgan 17/9/2025 165,128
USD 1475913 CHF 1,188,233 JP Morgan 17/9/2025 (10,200)
USD 678,060 CHF 540,000 Toronto-Dominion 17/9/2025 2,686
USD 12,507,352 EUR 10,714,000 RBS 17/9/2025 (8,460)
USD 777828 SGD 990,000 Barclays 17/9/2025 6,425
USD 6,831,357 GBP 5,031,000 HSBC Bank 17/9/2025 53,883
USD 301,771 TRY 13,128,161 Citibank 26/9/2025 (10,539)
USD 6,753,497 SEK 64,013,442 Citibank 17/9/2025 3333
USD 139,700 TRY 6,219,945 Morgan Stanley 24/10/2025 (4,674)
USD 160,300 TRY 6,807,072 Morgan Stanley 2/9/2025 (5,122)
USD 148,700 TRY 6,454,116 Morgan Stanley 26/9/2025 (4,839)
USD 8,934,639 JPY 1,295,000,000 Toronto-Dominion 17/9/2025 115,864
USD 2,310,064 EGP 118,506,255 Citibank 2/10/2025 (98,599)
USD 24,757,524 EUR 21,076,735 HSBC Bank 17/9/2025 136,239
USD 5,859,018 CNH 41,710,000 Barclays 18/9/2025 (4,139)
USD 3,736,300 JPY 533,000,000 State Street 17/9/2025 106,641
USD 2,075,266 IDR  333812,315,380 Royal Bank of Canada 17/9/2025 24,787
USD 4,436,900 GBP 3,240,000 Bank of America 17/9/2025 72,158
USD 735,994 NZD 1,210,000 JP Morgan 17/9/2025 22,687
USD 46,556,821 EUR 40,056,090 Goldman Sachs 17/9/2025 (235,647)
USD 2,373,143 EUR 2,000,000 Citibank 17/9/2025 36,796
USD 2,206,556 SEK 20,971,329 Deutsche Bank 17/9/2025 (4,853)
USD 1,501,181 BRL 8,290,000 Citibank 18/9/2025 (22712)
USD 126,877 CNH 905,700 Société Générale 17/9/2025 (425)
USD 2932 GBP 2,158 Standard Chartered Bank 17/9/2025 25
USD 20,874 TWD 596,800 Royal Bank of Canada 17/9/2025 1,330
USD 60,368 MXN 1,133,600 State Street 17/9/2025 (305)
USD 2,281,950 TWD 65,446,326 Citibank 10/9/2025 139,794
USD 35,634 HUF 12,168,900 Morgan Stanley 17/9/2025 (116)
USD 184,386 Cop 753,134,416 Deutsche Bank 17/9/2025 (3,066)
USD 741,516 NOK 7,500,000 Citibank 17/9/2025 (4,168)
USD 10,430,788 HKD 81,456,000 Citibank 17/9/2025 (24,942)
USD 1,490,781 KRW 2,040,730,000 Bank of America 17/9/2025 22,768
USD 16,999,492 INR 1,474,650,000 Bank of America 17/9/2025 297,905
USD 1,470,210 ZAR 26,247,071 Citibank 17/9/2025 (12,447)
USD 5,023,951 MXN 93,961,718 JP Morgan 17/9/2025 (5,084)
USD 22,086,577 PLN 80,211,490 UBS 17/9/2025 149,560
USD 189,945,802 EUR 158,110,952 BNP Paribas 16/9/2026 1,711,839
USD 3,762,565 HKD 29,396,920 HSBC Bank 17/9/2025 (10,837)
USD 377,729 EUR 320,475 RBS 16/10/2025 2,655
USD 118,804 HKD 928,000 Standard Chartered Bank 17/9/2025 (314)
USD 27,049,286 AUD 41,189,315 Goldman Sachs 17/9/2025 116,718
USD 8,083,389 EUR 6,873,309 Deutsche Bank 16/10/2025 39,086
USD 189,942,641 EUR 158,110,953 Deutsche Bank 16/9/2026 1,708,727
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USD 1,419,127 NZD 2,360,000 UBS 17/9/2025 27,884
USD 5,669,122 JPY 832,140,000 BNP Paribas 17/9/2025 2,360
USD 53978,024 EUR 46,214,243 BNP Paribas 17/9/2025 (8,238)
USD 3,583,659 HKD 27,993,000 State Street 17/9/2025 (9,535)
USD 8,620,546 AUD 13,222,000 Commonwealth Bank of Australia 17/9/2025 (24,959)
USD 4,941,250 PHP 282,572,280 HSBC Bank 22/9/2025 3,616
USD 9,887,569 MYR 41942867 Morgan Stanley 22/9/2025 (48,338)
USD 27,737,203 IDR 453,198,167,017 Bank of America 22/9/2025 253,224
USD 15,837,323 COP  64,624,988,617 Citibank 22/9/2025 (239,596)
USD 972,792 UYU 39,536,515 Citibank 22/9/2025 (15,189)
USD 7183424 PEN 25,587,676 Société Générale 22/9/2025 (41,679)
USD 4,923,505 AUD 7,540,000 BNP Paribas 17/9/2025 (6,695)
USD 409,343 AUD 626,000 Deutsche Bank 17/9/2025 18
USD 37,570,853 EUR 32,353,205 Royal Bank of Canada 17/9/2025 (223,307)
USD 17,755,082 CZK 376,675,464 JP Morgan 21/10/2025 (244,337)
USD 13,779,250 THB 447274444 Citibank 22/9/2025 (49,933)
USD 1,520,082 EUR 1,306,443 HSBC Bank 22/9/2025 (6,560)
USD 29,981,656 MXN 568,589,838 Credit Agricole 22/9/2025 (434,271)
USD 25,915,096 PLN 95,315,220 Goldman Sachs 22/9/2025 (150,608)
USD 3,091.477 HUF 1,068,990,215 HSBC Bank 22/9/2025 (48,166)
USD 3,210,774 CNH 22,968,875 State Street 22/9/2025 (19,156)
USD 12,673,333 CZK 268,916,719 State Street 22/9/2025 (166,993)
USD 3,046,609 PHP 174,799,787 JP Morgan 17/10/2025 (5,063)
USD 40,582,934 ZAR 729,130,234 Morgan Stanley 22/9/2025 (590,795)
USD 752,653 GBP 560,000 Royal Bank of Canada 17/9/2025 (1,747)
USD 1,516,605 NOK 15,400,000 Goldman Sachs 17/9/2025 (14,533)
USD 1,471,409 ZAR 26,109,204 BNP Paribas 17/9/2025 (3,460)
USD 3,152,430 IDR  51,576,905,549 Goldman Sachs 23/10/2025 26,854
USD 1,822,199 ZAR 32,098,085 Barclays 17/9/2025 9,026
USD 818463 NOK 8,243,387 Barclays 17/9/2025 (1,132)
USD 1,368,500 PHP 78,025,000 Standard Chartered Bank 17/9/2025 4,604
USD 5,194,568 ZAR 91,385,136 UBS 17/9/2025 32,360
USD 1,982,115 TRY 86,705,652 Société Générale 24/10/2025 (30,452)
USD 1,499,763 CNH 10,748,876 HSBC Bank 17/9/2025 (11,061)
USD 1,500,698 NZD 2,520,000 Deutsche Bank 17/9/2025 15,133
USD 12,925,852 BRL 72,780,305 Goldman Sachs 3/9/2025 (504,627)
USD 5,086,286 PEN 18,137,797 Citibank 5/11/2025 (29,553)
USD 3,751,000 BRL 21,097,500 Morgan Stanley 3/9/2025 (142,217)
USD 1,869,574 EUR 1,630,000 Société Générale 17/9/2025 (34,549)
USD 1,486,504 MXN 28,250,000 Goldman Sachs 18/9/2025 (25,336)
USD 1,216,904 THB 39,391,156 Barclays 22/9/2025 (1,024)
USD 3,274,026 MYR 13,786,892 Barclays 22/9/2025 8,028
USD 3,916,703 IDR  64,197,618,722 BNP Paribas 22/9/2025 23470
USD 7,362,090 INR 655,741,394 BNP Paribas 18/6/2026 60,192
USD 2,504,682 MXN 47,443,003 UBS 22/9/2025 (33,216)
USD 1,068,404 BRL 5,944,278 State Street 3/9/2025 (28521)
USD 160,300 TRY 6,677,248 HSBC Bank 2/9/2025 (1,967)
USD 148,700 TRY 6,329,671 HSBC Bank 26/9/2025 (1878)
USD 266,494 CNH 1,907,642 UBS 22/9/2025 (1,762)
USD 404,822 EUR 347,725 UBS 22/9/2025 (1,511)
USD 3,374933 ZAR 60,755,756 Goldman Sachs 22/9/2025 (55,923)
USD 257981 HUF 89,210,101 Deutsche Bank 22/9/2025 (4,030)
USD 1,990,940 PLN 7,361,450 Deutsche Bank 22/9/2025 (22,185)
USD 1,043445 CZK 22,129,682 Deutsche Bank 22/9/2025 (13211)
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USD 115,156 TRY 4,882,250 Citibank 22/9/2025 (1407)
USD 2,764,364 IDR 45344416414 Barclays 17/9/2025 14544
USD 1,286,903 IDR  21,081,273,400 BNP Paribas 17/9/2025 8472
USD 5482810 COP  22,295,709,313 BNY Mellon 22/9/2025 (63,749)
USD 2,170,960 PHP 124,192,111 Barclays 22/9/2025 842
USD 2510686 TWD 74,246,000 Goldman Sachs 17/9/2025 79,258
USD 6,323,606 MYR 26,697,000 Goldman Sachs 17/9/2025 694
USD 1512644 MXN 28,250,000 HSBC Bank 18/9/2025 804
USD 3,831,000 ZAR 68,519,561 UBS  14/11/2025 (23610)
USD 3,909,000 PLN 14,327,669 Standard Chartered Bank 14/11/2025 (5,847)
USD 5,387,000 MXN 101,771,948 State Street 14/11/2025 (26,414)
USD 5,397,000 CNH 38,497,605 Bank of America 14/11/2025 (36,059)
USD 1,214,000 HUF 416401235 State Street  14/11/2025 (5,207)
USD 2,733,000 CZK 57,320,532 State Street 14/11/2025 (7,594)
USD 5,361,000 INR 471009955 UBS  14/11/2025 43657
USD 944,000 CLP 916,300,727 Citibank 14/11/2025 (5,560)
USD 3,793,000 BRL 21,254,531 Goldman Sachs ~ 14/11/2025 (60,182)
USD 975,000 PEN 3462967 Citibank 14/11/2025 (1,546)
USD 5,403,000 IDR  88,355,259,000 Goldman Sachs 14/11/2025 52,021
USD 4,824,000 THB 155048280 Nomura  14/11/2025 8,728
USD 5,479,000 MYR 23,113,162 Royal Bank of Canada ~ 14/11/2025 (10455)
USD 1,383,662 PHP 79,020919 JP Morgan 22/9/2025 2,860
USD 750,979 NOK 7,700,000 Morgan Stanley 17/9/2025 (14,590)
USD 1,919,000 COP  7,823264,060 JP Morgan  14/11/2025 (14,906)
USD 4,867,938 EUR 4,163,466 Deutsche Bank 13/11/2025 (13,286)
USD 4,337,806 EUR 3,729,069 UBS 17/9/2025 (18,394)
USD 4,678,555 INR 407,460,000 JP Morgan 17/9/2025 63,745
USD 608,238 HKD 4,740,000 Bank of America 17/9/2025 (190)
USD 3,754,000 BRL 20,657,136 HSBC Bank 3/9/2025 (57955)
USD 13,604,527 COP  55104,456,272 Citibank 25/9/2025 (99.809)
USD 311,659 CNH 2234875 Barclays 17/9/2025 (2.467)
USD 1,359,409 GBP 1,006,506 BNP Paribas 17/9/2025 3,502
USD 265,490 MYR 1119571 State Street 17/9/2025 331
USD 397485 IDR 6,473440,710 State Street 17/9/2025 4917
USD 547,649 INR 47,715,562 State Street 17/9/2025 7,232
USD 173824 AUD 270,000 Barclays 17/9/2025 2721)
USD 58,143,660 EUR 49,785,000 Credit Agricole 17/9/2025 (13,864)
USD 1,620,000 TWD 49,330,620 UBS 26/9/2025 3444
USD 409,319,894 EUR 347,747,688 Deutsche Bank 18/3/2026 (1,192,195)
USD 612,047 CLP 591026858 JP Morgan 26/9/2025 (413)
USD 4427950 PEN 15,647,379 Société Générale 26/9/2025 10,205
USD 3,518,290 COP  14,276,517,162 JP Morgan 26/9/2025 (31,892)
USD 810,000 THB 26,324,919 Citibank 26/9/2025 (4,197)
USD 809,494 JPY 118,750,000 Royal Bank of Canada 17/9/2025 822
USD 3,393,087 EUR 2,888,397 UBS 26/9/2025 16,989
USD 2,305,562 AUD 3,551,800 UBS 26/9/2025 (17,230)
USD 769,563 NZD 1,310,000 Barclays 17/9/2025 (2,694)
USD 8,082,006 MXN 151,397,811 Goldman Sachs 22/9/2025 (16,810)
USD 3,489,782 BRL 18,921,946 JP Morgan 3/9/2025 (1,971)
USD 1,584,738 EUR 1,359,000 Barclays 26/9/2025 (3,727)
USD 1,951,368 PHP 110974273 Bank of America  22/9/2025 12217
USD 4,087 454 THB 132515257 Bank of America 22/9/2025 (9.757)
USD 4,362,952 AUD 6,721,428 Morgan Stanley 26/9/2025 (32,701)
USD 1,019,900 CHF 817,200 State Street 26/9/2025 (3,294)
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USD 2,831,309 EUR 2423151 JP Morgan 26/9/2025 (987)
USD 972,711 PEN 3437075 Deutsche Bank 22/9/2025 2196
USD 122,372 EUR 104,771 BNY Mellon 22/9/2025 (58)
USD 525975 CNH 3,757,195 Deutsche Bank 22/9/2025 (2,370)
USD 10,817,159 ZAR 190,827,928 UBS 22/9/2025 41172
USD 6,708.736 PLN 24,527,387 Barclays 22/9/2025 1.270
USD 3,327,952 CZK 70,021,341 Morgan Stanley 22/9/2025 (15.450)
USD 829,997 HUF 282,566,955 Goldman Sachs 22/9/2025 93
USD 364,621 TRY 15,722,621 Goldman Sachs  24/10/2025 (324)
USD 243466 UYU 9,760,543 Goldman Sachs 22/9/2025 (441)
USD 3743163 EUR 3,206,162 JP Morgan  16/10/2025 (9.227)
USD 1,618,683 SEK 15,500,000 Morgan Stanley 17/9/2025 (15,780)
USD 7,690,108 EUR 6,612,700 HSBC Bank 26/9/2025 (39,136)
USD 984,167 GBP 729,000 State Street 17/9/2025 2,100
USD 17,923,207 BRL 97,646,529 Barclays 2/10/2025 38,409
USD 2,024,223 NGN 3111230751 Citibank 4/9/2025 (1.159)
USD 669,423 AUD 1,024,608 Barclays 26/9/2025 (646)
USD 155473 CHF 124,277 Citibank 26/9/2025 (131)
USD 1,264,903 IDR  20837,120,832 Credit Agricole 17/9/2025 1.278
ZAR 391,170,680 USD 22,064,026 JP Morgan 17/9/2025 32,615
ZAR 26,601,856 USD 1475913 Citibank 17/9/2025 26,786
ZAR 19,808,920 USD 1,088,813 Barclays 17/9/2025 30,163
ZAR 39,715,741 USD 2,270,490 State Street 26/9/2025 (28,355)
ZAR 241,233,615 USD 13632811 BNP Paribas 26/9/2025 (14,069)
ZAR 114,762,993 USD 6,503,000 Morgan Stanley 26/9/2025 (24,103)
ZAR 47,770,588 USD 2,697,684 Citibank 26/9/2025 (816)
R BUREEAII TR (5,068,733)
HRIL-ANY UREIISF IS
AUD 17,843,456 USD 11,651,507 BNY Mellon 12/9/2025 14,815
RIEBMETAT AR 14315
HF5 R~y IIREINEHEIS R
CAD 187,136,561 USD 136,523,585 BNY Mellon 12/9/2025 (461,718)
USD 9,149 CAD 12,700 BNY Mellon 12/9/2025 (84)
R FEBUMETAMR (461,802)
AAR TSV Ny IIRENFI SR
CHF 164,061,671 USD 203,869,190 BNY Mellon 12/9/2025 1,194,014
USD 525291 CHF 422746 BNY Mellon 12/9/2025 (3.107)
RIS 1,190,907
F 7V a7HEARTAY IREHIEFI SR
CNY 28,099 USD 3919 BNY Mellon 12/9/2025 29
R I BURERTAll £ 29
d—0O-Ny JIHEIHF ISR
EUR 804,509,732 USD 938,064,033 BNY Mellon 12/9/2025 1,440,565
USD 2,356,547 EUR 2,017,520 BNY Mellon 12/9/2025 490
RIEBLHETAI 4 1.441,055
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GBP 53,837,833 USD 72,400,033 BNY Mellon 12/9/2025 123734

USD 7974875 GBP 5,890,542 BNY Mellon 12/9/2025 39,849
I BUREEAll 25 163,583
HEERIL- ANy IBEIIF ISR

HKD 2,997,218 USD 383,004 BNY Mellon 12/9/2025 1,654
TR I BUMEEAMG 5 1,654
BEAANY JIREIHFI SR

JPY  68157,184,840 USD 462,751,539 BNY Mellon 12/9/2025 1,131,549

USD 68413 JPY 10,084,148 BNY Mellon 12/9/2025 (220)
I HA AT 2 1,131,329
=5V R-XOF ANy IREIFHF ISR

PLN 71,627,311 USD 19,596,187 BNY Mellon 12/9/2025 (5.332)

USD 265503 PLN 969,137 BNY Mellon 12/9/2025 434
R IZBUMEETA TR (4.898)
291 —FV-o0—F "Ny IBEIAHISR

SEK 2,585 USD 270 BNY Mellon 12/9/2025 3
K FEBLREEEAM 25 3
IUHR=I RIb Ay IIREIIEIS A

SGD 111,857,439 USD 87,259,913 BNY Mellon 12/9/2025 (137,256)

USD 727,662 SGD 932,976 BNY Mellon 12/9/2025 993
ARFEIMFFIR (136.263)
KRIZBUEHA TR A 5T
CEFIVEOIREE 2 5 T2 A F— Y v —:10,102,014,053% F L) (1,728,321)
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777 EUR Euro BOBL 202549 H 106,503,348 (129.254)
(2,180) EUR Euro Bund 20254E9 H 329,596,909 1,111,264
(124) EUR Euro BUXL 202549 H 16,497,410 219,650
(541) EUR Euro Schatz 202549 H 67,591,711 90,791
(361) EUR Euro-BTP 202549 H 50,645,052 216,322
(494) EUR Euro-OAT 202549 H 70,266,547 367,586
(19) JPY Nikkei 225 (SGX) 202549 H 2,724,251 94,755
2 JPY Nikkei 225 Index (OSE) 202549 H 573,662 56,013
19 JPY Japanese 10 Year Bond (OSE) 202549 H 17771571 34,967
568 AUD Australian 10 Year Bond 202549 H 42,184,539 (28671)
(81) AUD Australian 3 Year Bond 202549 H 5682917 (2531)
31 KRW Korean 10 Year Bond 202549 H 2,646,567 11,595
87 USD CBOE Market Volatility Index 202549 H 1,474,650 (206,468)
(20) EUR EURO STOXX 50 Index 202549 H 1,255,278 25,568
1) USD NASDAQ 100 E-Mini Index 202549 H 470,365 (13237)
(246) USD Russell 2000 E-Mini Index 202549 H 29,267,850 (2965,814)
(286) USD S&P 500 E-Mini Index 202549 H 92,653,275 (387,658)
286 EUR EURO STOXX Banks Index 202549 H 3,739,127 353,024
(2) USD CBOE Market Volatility Index 20254101 38,320 4430
(5) USD CBOE Market Volatility Index 20254F11H 100,700 5,560
7 USD CBOE Market Volatility Index 20254121 142,870 (5,880)
166 CAD Canadian 10 Year Bond 20254E12H 14,513,776 67,128
56 USD US Long Bond (CBT) 20254121 6,399,750 21,531
(4,588) USD US Treasury 10 Year Note (CBT) 20254E12H 515,863,250 (2,960,447)
(3,560) USD US Ultra 10 Year Note 20254121 407,119,375 (2,761,066)
1,367 USD US Ultra Bond (CBT) 2025%E12H 159,469,094 (305,020)
412 GBP Long Gilt 20254E12H 50,266,773 78,333
2443 USD US Treasury 2 Year Note (CBT) 20254121 509,346,410 60,918
9,038 USD US Treasury 5 Year Note (CBT) 2025412 H 988,743,074 4,367,743
(5) USD CBOE Market Volatility Index 20264 1 H 106,500 4910
(101) USD 3 Month SOFR 20264 3 H 24,296,812 10,387
6 USD CBOE Market Volatility Index 20264 3 H 131,100 (2,240)
6 USD CBOE Market Volatility Index 20264F 4 H 131,700 (2,670)
94 USD 3 Month SOFR 20264 6 H 22,671,625 6,512
(227) GBP 3 Month SONIA 202646 A 73,599,688 122,303
(39) EUR 3 Month EURIBOR 202649 H 11,164,242 (759)
245 USD 3 Month SOFR 202649 A 59,253,250 54,025
457 GBP 3 Month SONTA 20264E9 H 148,295,171 (128,347)
62 CAD 3 Month CORRA 20264E12H 10,985,460 7494
88 USD 3 Month SOFR 20264¢12H 21,321,300 42,274
227 GBP 3 Month SONIA 202743 H 73,710,525 (118481)
&t 3,939,215,794 (2,583,460)
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CDS EUR (26,683) 77 FIZCMA CGMIZARAT 74V b -

TarryareEfftl, 5% O E & EZITIS Barclays  20/6/2027 1,556 2,413
CDS EUR (900,000 77 FIZCMA CGMIZfRAT 74V b -

TurrsyareEfftl,. 5% O E &M EZITIS Barclays  20/6/2027 61,264 81,402
CDS EUR (159,806) 77 Fix Adler Real Estate 50024257 74V b -

TarryarERML. 5% O E SN ZITIA Barclays 20/12/2027 50,873 11,637
CDS EUR (100,709) 77 Fix Adler Real Estate 50024257 74V b -

TarryarERaL. 5% 0 E &N ZITIA Barclays 20/12/2027 32,060 7,333
CDS EUR (283,073) 77 Fix Adler Real Estate 500124857 74V b -

TarryarERatL, 5% DR E & EZITIS Barclays 20/12/2027 90,114 20,612
CDS USD 240,000 77> FiZPitney Bowes AR5 T 74V | -

TaFr Y arkZ ). 1% E &R %L Barclays 20/12/2027 (28,485) 327
CDS EUR (1,079,000 77V FIXSESIARATF 74NV - Tasrsvark

L. 1%0REEE&MEZ TS Barclays 20/12/2029 45,797 (31,947)
CDS JPY 107,927,909 7 7~ Fix Honda Motor {24257 74V | -

TuFsyariZm . 1% E SR % L) Barclays 20/12/2029 1,356 (16,683)
CDS USD (3,996,0000 77> Fi& Capital One Financial (2257 74V b -

TurrsyareEfftl, 1% oM &M% 23S Barclays  20/6/2030 44,906 57,586
CDS  USD 1,304,348 77> FIZITRAXX.ASIA X]IG43 V12425

FIHANE - TaT Iy ar k2T,

1% D 2 4 F % 40 Barclays  20/6/2030  (15,596)  (19,371)
CDS USD 1,747,000 77~ Fix Republic Of Colombia 2tz 7 74V b -

TuFs Y areZ . 1% E &R % L) Barclays  20/6/2030 (63,070) 68,223
CDS USD 346,000 77> KiZUnited Mexican States 2457 7+l | -

TuFs Y areZ . 1% E SR % L) Barclays  20/6/2030 (5,728) (584)
CDS  USD (818,182) 77¥FiZCCOIARBT 74N - Tussrvavk

AL, 5%DE & %EZ TS BNP Paribas 20/12/2025  (137,211) 11,548
CDS USD 750,000 77> FixBorgwarner {24257 74V b+

TaTr v arEzRD ., 1%0ME SR EILID BNP Paribas 20/12/2027 (16,847) (12,015)
CDS EUR 247,191 77 FixIneos \ AR AT 74V - TuTr v ar%

ZUFH . 5 %D g 4R % SIS BNP Paribas 20/12/2027 (19,260) (31,373)
CDS EUR 888,000 77¥FIZUBSIARAT 74NV - 7TaT7rvars

ZFHY . 1 %O E 4R % 4L BNP Paribas  20/6/2028 (42,517) (20,047)
CDS EUR (1,460,000) 77 FIZITRAXX.X0.40 10-20% (4R BT 7+ b -

TarryareEfftl, 5% DR E & EZ T o72 BNP Paribas 20/12/2028 15,394 111,464
CDS EUR (811,279) 77 FiZHannover Rueck Sel2fz%7 74 | -

TarsyareEfftl, 1% o E &M% 2 TS BNP Paribas 20/12/2029 5,053 10,035
CDS EUR (7,072,986) 77 FIZITRAXX.X042V22485 774V b -

TuarsyareEftftl,. 5% O E & EZ TS BNP Paribas 20/12/2029 (63,633) 1,438,113
CDS EUR (1,640,000) 77 FIZITRAXX.X042V224-5 7T 74V b -

Tuarryarefftl, 5% O E & EZ TS BNP Paribas 20/12/2029 59,271 256,180
CDS EUR (5,847,000) 77 FIZITRAXX.X0.42V3 20-35% (2425

FIAIVE - TuTF s ar iR,

5% D E &% Z T -72 BNP Paribas 20/12/2029 167,216 913,344
CDS EUR (811,279) 77 FiZMunich Re Group (2257 74V | -

TurrvarEREL. 1% e SN EZITIS BNP Paribas  20/12/2029 5,545 10,722
CDS EUR 1,622,558 77> KFidDeutsche BankZ4%22%7 74V b -

TuTrryayeZ )Y, 1% O e &R % LI BNP Paribas 20/12/2029 (12,776) (21,733)
CDS EUR (1,955,156) 77 FIZ AXAIARDT 74V b - Tua5svarx

AL, 1% E &% Z TS BNP Paribas  20/6/2030 15,027 56,925
CDS EUR (2,500,0000 77 FKidDanske Bank (242567 74V b -

TarFryarERMEL. 1% 0 E &M% 2D BNP Paribas  20/6/2030 (9,173) (3.614)
CDS EUR (5,500,000) 7 7 Fix Muenchener Rueckversicherungs GESE |2

BBF ANV - TaFs v a s w L,

1% D% 4% Z i 72 BNP Paribas  20/6/2030 10,654 57,957
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CDS  USD (800,000) 77~ FixSands ChinalZfg57 74V | -

TarryareEfftl, 1% oM e &M% 2 S BNP Paribas  20/6/2030 15,246 (19,887)
CDS USD (1,800,000 77~ FixSands China 425774V | -

TurrsyareEfftl, 1% oM &M% 25 BNP Paribas  20/6/2030 1,801 (44,747)
CDS USD (2,333,333) 77~ FixSands China 425774V | -

TarryarERMEL. 1% 0 E &M% ZITS BNP Paribas  20/6/2030 12,114 (58,005)
CDS USD (1,666,667) 7 7~ FixSands Chinall4g 5774V | -

TarryarERML. 1% 0 E &M% 2T BNP Paribas  20/6/2030 8,639 (41,432)
CDS EUR (5,500,000) 7 7 Fix Swedbank (2457 74V b -

TarsyarEReL. 1% 0 E &M% Z TS BNP Paribas  20/6/2030 (974) (1,690)
CDS EUR (4,200,000) 7 7 Kl Swiss Re 100 (20-Dec-2028) Barclays

Capital Securit (2257 74V - 757 ar%

FAEL . 1% % 2D BNP Paribas  20/6/2030 10,676 37,666
CDS EUR (3,000,000) 77> KidSwiss Reinsurance 1.0% 2013-06-20 (2

BRBFTHNE - TaF7 gy R,

1% D E & Fl% 2 TS BNP Paribas  20/6/2030 (2,616) 26,905
CDS EUR (213,0000 77> FixZegona Finance 24257 7+ b +

TuarsyareEfftl,. 5% O E &M EZITIS BNP Paribas  20/6/2030 918 37,942
CDS  EUR 1,700,000 77> FiZCommerzbank|ZFRAFT 74 -

TuFryareZ i, 1% O e &R % L) BNP Paribas  20/6/2030 (15,271) 11,579
CDS EUR 4,000,000 77 Fi&Deutsche Bank{24%57 74k -

a5y arEZR). 1% E &% L) BNP Paribas  20/6/2030 722 58,048
CDS  EUR 2,000,000 77> FidDeutsche Bank {24257 74V I -

TaF sy arEZ ). 1% E &% L9 BNP Paribas  20/6/2030 5,795 29,024
CDS EUR 1955156 77 KFidIntesa Sanpaolo Spalifkb7 74V k-

TuTr v areZFmh . 1% E &R %529 BNP Paribas  20/6/2030 (24,279) (64,152)
CDS EUR 5,500,000 77 FidMediobanca Banca Di Credito {224

FIAVE - TaT s ar w22,

1% DR 7 4 F) % 40D BNP Paribas  20/6/2030 5,799 26,891
CDS EUR 1,068,000 77> Fi&Sudzucker International Finance

BV. 100(20-Dec-20 \24R 27 74V bk - 70T v ar %

ZD . 1% DR E &R %L BNP Paribas  20/6/2030 8,716 8,222
CDS  USD 1,879,200 77> FiZ United Mexican States \Z4r%7 74V b -

TuT sy areZ W), 1% O E SR % LA BNP Paribas  20/6/2030 (46,878) (3,173)
CDS  USD 2,484,800 77 FiZUnited Mexican States {24857 74V b -

TuTr v arEzRD ., 1%0mE SR AL BNP Paribas  20/6/2030 (61,985) (4,196)
CDS EUR (167,547) 7 7~ Fi Adler Real Estate 500124257 74V b -

TursyarERML. 5%OMEEM%EZITA  Bank of America  20/12/2027 53,909 12,200
CDS USD 14,887,574 77 FiZCDX.NAIG.39V1IZARB T 7+ | -

TUuTr Y areEZmh . 1% E &R %529 Bank of America 20/12/2027  (172,302)  (237.430)
CDS USD 370,000 77> FidPitney Bowes 24227 74V | -

TaFr Y arkZ ). 1% E &R %L Bank of America 20/12/2027 (45,142) 504
CDS USD 2,100,000 77> FiZCaterpillar (2257 74V b -

TaTFr Y ayEZ )Y, 1%0RE g &R %I Bank of America  20/6/2028 (16,434)  (46,134)
CDS USD (1,718,000) 77~ Fix Ford Motor {24247 74+ )V b -

Tursyaryil. 5%OEEEME %A Bank of America  20/6/2029 (50,200) 217187
CDS USD (1,526,0000 77> Fix Ford Motor {4855 7+ )V b «

Tursyarefil. 5%OEE T %A Bank of America  20/6/2029 (44,878) 192,915
CDS USD (653,0000 77> FiXFord Motor {4257 74V |k -

TFurrvareittL. 5%OMES&EM%EZIMS  Bank of America  20/6/2029  (16,697) 82,551
CDS  USD (726,000)0 77> FiFord Motor (24257 74V b «

TarsyarERML. 5%OEEEMEZITAS  Bank of America  20/6/2029  (20,225) 91,780
CDS USD (1,088,313) 7 7 Fix Ford Motor {24257 74V b -

TarsyarERML. 5%OEE % ZITA  Bank of America  20/6/2029  (26,651) 137,583
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CDS  USD (653,000) 7 7~ Fix Ford Motor {24247 74V b -

Tursyarefil. 5%OEE ST %A Bank of America  20/6/2029 (14,952) 82,551
CDS USD (3429,0000 77> FixFreeport-Mcmoran {2#R57 74V | -

Tuarryarefftl, 1% oM &M% 25 Bank of America  20/6/2029 22,429 55,722
CDS USD (1,086,000) 77> Fid Freeport-Mcmoran {24257 74V b +

TarsyarERMEL. 1% 0 E &M% 2D Bank of America  20/6/2029 9,075 17,648
CDS  USD (514,0000 77> Fix Freeport-Mcmoran {24257 7+ )V b +

TarsyarERML. 1% 0 E &M% Z TS Bank of America  20/6/2029 3,652 8,353
CDS USD (1,086,000) 77 Fix Freeport-Mcmoran (24257 74 )V b +

TarFsyarERML. 1%0MEEF% %75  Bank of America  20/6/2029 5,891 17,648
CDS  USD (717000) 77> Fix Freeport-Mcmoran {24257 74V b +

Tarsyareftftl, 1%0mEE&M%2F%  Bank of America  20/6/2029 4,507 11,651
CDS  USD (345,000) 77> KiZ Amkor Technology (24257 74V b -

Tursyareil. 5%OREEERMEZITAS  Bank of America  20/12/2029 (439) 57,976
CDS USD (2,580,000) 77V RIZCCOWRDLTFTTHIVE - Fusrsvark

ML, 5% OREE &R EZ TS Bank of America  20/6/2030 5,963 339,327
CDS  USD (260,000) 77V FIXCCORDLT 74V - Tusrsvarssk

FPEL. 5% DREE & EZ TS Bank of America  20/6/2030 601 34,196
CDS  USD (250,0000 77 FiZCCOARBT 74N - TuTsrvark

FEL . 5% DR & F % Z TS Bank of America  20/6/2030 900 32,881
CDS  USD (250,000) 77V FIXCCOARDBT 74V - FuFsvarvk

AL, 5% DM E &% ZIT S Bank of America  20/6/2030 1,147 32,881
CDS  USD (250,000) 77V FIZCCORDLTIAHIVE - Tusrrrark

AL, 5%DFE &% ZITIS Bank of America  20/6/2030 1,487 32,881
CDS  USD (250,000) 77 FIXCCOARBT 74NV - TuFsvar%k

AL, 5%DFE &% 2T Bank of America  20/6/2030 480 32,881
CDS  USD (350,000) 77 FIXCCOARDBT 74NV - TuFsvar%k

ML, 5% D EENEZITIS Bank of America  20/6/2030 (2,085) 46,033
CDS  USD (339,000) 77 RiXChile (2ARAF 74NV - FaFrvar#

L. 1% E&MEZ TS Bank of America  20/6/2030 1,166 7434
CDS USD (1,970,000) 7 7 Rl Teva Pharmaceutical Industries Limited

WHRDT 74N - TaFr a2,

1% D E 4 F % 52 TS Bank of America  20/6/2030 16,563 6,339
CDS USD (2,167,000) 7 7~ Flid Teva Pharmaceutical Industries Limited

WARBF 74NV - FaF sy a R L,

1% D 2 & F % 52T IS Bank of America  20/6/2030 29,358 9,532
CDS  USD (390,0000 77 Fix Teva Pharmaceutical Industries Limited

WARBF 74V - TaFy v ar 2Rt

1% DR E 4 F % Z TS Bank of America  20/6/2030 5,010 1,255
CDS EUR 2,156,000 77> FidBouygues\RbF 74V - Tasrrvar

U 1% DM E & %I Bank of America  20/6/2030 11,270 (59,545)
CDS EUR 1,065,000 77 FidBouygues\RbF 74NV - Tarrary

I 1% O E &M% LI Bank of America  20/6/2030 (1,793)  (29.414)
CDS  EUR 1,055,000 77> FidConstellium Se (Pre- Reincorporation) (&

BREBFTHNE - TUT I avEZITIY,

5% D 72 4 F % 4L Bank of America  20/6/2030 (5,736)  (154,669)
CDS  USD 4497000 77~ KixDevon Energy {2457 74V b -

TuT sy ariZ W), 1% O E SR % LD Bank of America  20/6/2030 (25,701) (21,290)
CDS USD 15,883,000 77> FiZExelonllf@b7 74V - 7 usrszar%

ZAFH) . 1 %O E 4R % AL Bank of America  20/6/2030  (40,438) (465,486)
CDS EUR 1,764,000 77 FidInternational Game Technology (2% %

FIAIVE - TaT I ar w2,

5 % Ol & 4 F) % ST 3D Bank of America  20/6/2030  (51,023) (324,584)
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CDS USD 887,000 77~ FiZLennar Corp 500 (20-Dec- 2028) Bank Of

AmericalZffB 7T 74V - TUT 7T ay BZIFHRD.,

5% D E 4 F % L4 Bank of America  20/6/2030  (14,430)  (165,989)
CDS  USD 1,330,000 77 FiZLennar Corp 500 (20-Dec- 2028) Bank Of

AmericalZffB 7T 74NV E - TOF 7 ¥ aryEZITRD,

5% D[ 5E 4 Fl % 40D Bank of America  20/6/2030  (20,668) (248,889)
CDS  USD 1818182 77¥FiZG Chem 2B F 74V b - Fusrsav%
ZUID ., 1% DR E &A% LI0D Bank of America  20/6/2030  (12,248)  (23,741)

CDS USD 18,910,000 77> FiZ Lincoln National {24257 7 4V b -

TUuTr Y areZmh . 1% E &R %529 Bank of America  20/6/2030  (220,428)  (18,834)
CDS USD 5498460 77> FiZPeople' S Republic Of Chinal2f%%

FIFVE - TaT I ar 22T,

1% DR 7 4 F % 40D Bank of America  20/6/2030 (54,042) (136,839)
CDS  USD 5415150 77> FidPeople’ S Republic Of Chinalltks

FIAVE - TaT a2,

1% D 72 4 F) % 409 Bank of America  20/6/2030 (53,224)  (134,766)
CDS USD 1,818,182 77> KiZPoscollffBF 74NV - Tusrsrvark

ZUFH . 1% O E &R % LA Bank of America  20/6/2030  (21,313)  (36,723)
CDS  USD 1,330,000 77 FixPultegrouplZRA7 74k - 7 a5 gy

U . 5 %D 4 F % AL Bank of America  20/6/2030  (21,434) (252,652)
CDS  USD 1,634,000 77 Fi&PultegrouplZrA7 74k - T a5 ay

FZUHD . 5 %D E £ F % LA Bank of America  20/6/2030  (25,953)  (310,401)

CDS USD 1,789,474 7 7> Fid Socialist Republic Of Vietnam (248 %

FIHIVE - TaTF I arEZITIY,

1% D 7 4 F)% 409 Bank of America  20/6/2030 (58,836) (13,981)
CDS USD 11,867,600 77> Fid Toll Brothers (4% 7 7+ )L b -

TuTs v ariZ ). 1% O E SR % LA Bank of America  20/6/2030  (153,641)  (119,141)
CDS  USD 3232219 77~ K Toll Brothers 257 7 #)L b -

T s arEzRD, 1%0ME SR EIZID Bank of America  20/6/2030  (40,230)  (32,449)
CDS  USD 1,773,000 77> Fid Toll Brothers (4% 7 7+ )V b -

a5y arEZ . 1% 0 E &% L9 Bank of America  20/6/2030 (19,540) (17,.800)
CDS USD 1,191,000 77> Fid Toll Brothers {2257 74V | -

TuTr v areZFmh . 1% E &R %529 Bank of America  20/6/2030  (12,590)  (11,957)
CDS EUR 863,000 77 FidVerisure Midholding {24827 74V |+ -

TaFr Y arEZ . 5%0 M E &R %L Bank of America  20/6/2030 (28,187)  (108,006)
CDS EUR (131,000) 77 FIXSESIARATF 74NV - 7assvar#

L. 1%DREEEMEZ TS Bank of America 20/12/2029 5,565 (3.879)
CDS EUR (82,139) 7 7~ Fix Adler Real Estate 500124257 74V b -

TarrsyareEfftl,. 5% O E & EZ TS Citibank 20/12/2027 26,741 5,981
CDS  EUR (84,622) 77> Fid Adler Real Estate 500124257 7+ | -

TurryareEfftl, 5% O E &M EZITIS Citibank 20/12/2027 27,549 6,162
CDS USD 150,000 77> Fix Pitney Bowes (24257 74V b +

Tusryarez ). 1% E &% 5239 Citibank  20/12/2027 (18,734) 204
CDS USD 230,000 77> FiZPitney Bowes (2257 74V b -

TaFryarEZ M. 1% 0 E &% L) Citibank  20/12/2027 (29,598) 313
CDS USD 250,000 77> FiZ Pitney Bowes (24257 74V b -

TUTr Y areZFmh . 1% E &R %5249 Citibank 20/12/2027 (42,522) 340
CDS USD 370,000 77> FiZDXC Technology {24257 74 W | -

TaFr Y ar TR, 5 %00 E &R % L) Citibank  20/6/2029 (21,771) (53,265)
CDS USD 2,181,818 77> KidPoscollF_BTF 74k - Ta5Frvark

ST 1% E 4R % AL Citibank  20/6/2030 (31,996) (44,067)
CDS  USD 1,735,000 77 Fi&United Mexican States (248%7 74V b -

TuFs Y areZ . 1% E &R % LD Citibank  20/6/2030 (41,809) (2,930)

CDS  USD 1,736,000 77> KidUnited Mexican States (4% 7 7 4L | -
TaFryare ]y, l%ﬁlﬁ]ﬁfﬁ‘z\*ff&liﬂﬁ Citibank  20/6/2030 (43,630) (2,931)
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CDS USD 1,341,631 7 7Y FiZCMBX.NA.9.BBB- 124257 74V b -

TuF sy ariZ Y. 3% O E &R E LI Citibank 17/9/2058 192,093 231,990
CDS EUR (323,0000 77> Fi&Boparan Finance (24257 74V b -

Tusrsyarefftl, 5% O E &M EZITIA Deutsche Bank  20/6/2028 18,075 29,534
CDS  EUR 1,217,000 77~ FIXE Euro Garages {22457 74V b+

TuT sy ar 22N, 5 %0 E SR % LA Deutsche Bank 20/12/2028  (188,683)  (156,165)
CDS  USD (405,324) 77~ Fid Ford Motor {4257 7+ b -

TarryarERML. 5% 0 E &N 2T Deutsche Bank  20/6/2029  (11,642) 51,241
CDS EUR (4950000 77> FidForvia SEIX4RZ7 74NV | -

TarsyarERaL. 5%0E &N 2T Deutsche Bank  20/6/2029 2,514 60,078
CDS EUR (465,585) 77> Fid Altice France {24257 74V |+

TarryayERatL. 5% DR E & EZITIS Deutsche Bank  20/12/2029 19,856 (66,547)
CDS EUR (543,000) 77 Fix Eutelsat SAZFRBT 74V b -

TarsyareEftftl, 5% O E &M% Z T -7z Deutsche Bank 20/12/2029 127,880 58,887
CDS EUR (208,696) 77 Fi&Zegona Finance {24257 74 b -

Tursyarefil. 5% 0 E &N ZITIS Deutsche Bank ~ 20/6/2030 7,711 37,175
CDS USD 739130  77¥ FIZITRAXX.ASIA.XJ.IG43V1iZ4e%

FIANE - TaT s Y ar kIR,

1% DEE & F % L 40D Deutsche Bank  20/6/2030 (9114)  (10,977)
CDS USD 747,000 77> KFiZLennar Corp 500 (20-Dec- 2028) Bank Of

AmericalZffb 774NV h - TOF 7 ¥ ay kTR,

5 % D 7 4 F % 40D Deutsche Bank  20/6/2030 (11,012)  (139,790)
CDS USD 720,000 77~ Fid Occidental Petroleum Cor i24%5

FIANE - TaTFT Y a v EZTRY,

1% D 7 4 F)% 409 Deutsche Bank  20/6/2030 (1,900) (3,700)
CDS USD 5,347 77 FIZCMBX.NA.AAAGIARBT 74V ] -

TaFryayeZ ). 0.5%0 0 g &% LD Deutsche Bank  11/5/2063 2 0
CDS EUR 449,000 77> FixBoparan Finance (2457 74V b -

TaT sy arEZ WD, 5 %06 E SR % LA Goldman Sachs  20/12/2025 (9,693) (7.151)
CDS EUR (384,400) 77 Fi& Adler Real Estate Gmbh (2257 74V b -

TarryayERAEL. 5% DR E & EZITIS Goldman Sachs  20/6/2026 19,652 7,149
CDS EUR (90,000) 77 FIZCMA CGMIXARAT 74V - Tusrary

ERAEL. 5%DREE SR E 2D Goldman Sachs  20/6/2026 (4,444) 3,822
CDS USD 150,000 77> F Community Health Systems {225

FIFVE - TaT I ar 22T,

5 % D 7 4 F % 4L Goldman Sachs  20/6/2026 (3,263) 1,118
CDS USD 230,000 77> F Community Health Systems (2% 4

FIAVE - TOT I ar w2,

5% D[ 72 4 F % 4L Goldman Sachs  20/6/2026 (7,010) 1,714
CDS EUR (425714) 7 7Y FIZCMA CGMIZfRAT 74V b -

TurryareEfftl, 5%ORE & EZITIS Goldman Sachs  20/6/2027 54,114 38,504
CDS  USD 1,825,000 77 Ki&Simon Property {2257 74V | -

TaT sy areZ W, 1% OME S % LD Goldman Sachs 20/12/2027  (41,601)  (28.382)
CDS EUR (1,015000) 77> FiZBoparan Finance (2#&57 74V b -

TarryarERML. 5% O E &M% ZITIA Goldman Sachs 20/12/2028 166,817 87,642
CDS USD 16,570,000 77~ FiZCDX.NA.HY.43 25-35% (24R5 T 74V | -

Tursyar L. 5%DOEESMEZITM-72  Goldman Sachs  20/12/2029  (219,552) (2,439,123)
CDS USD 43,077,000 77~ FiZCDX.NA.IG43 7-15% (24pBT 74V b -

TarryareEfftl, 1% oM E &M %2 ->72  Goldman Sachs 20/12/2029  (161,813) (739,631)
CDS USD 22,190,000 77> FiZCDX.NA.IGA43 7-15% \Z4_B T 7+ b +

Tursyareitl. 1%0MEE£M%%ZJ -7 Goldman Sachs 20/12/2029 (13,248)  (381,002)
CDS USD 25,790,000 77> FiZCDX.NA.IGA43 7-15% (4B 774V b +

Tursyarefil. 1%0MEE£M%Z T -7 Goldman Sachs  20/12/2029 (37162)  (442,814)
CDS JPY (61,119,400) 77> FiZNissan Motor {24257 7+ )L | -

Goldman Sachs 20/12/2029 (23,357) (32,536)

JursvarEipiL, l%ﬂliliffﬂ’%l‘{z‘h‘ﬂé
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CDS  USD (215,000) 7 7~ Fid Pitney Bowes 24257 74V k-

TarryareEfftl, 1% oM e &M% 2 S Goldman Sachs 20/12/2029 15,036 (5,950)
CDS USD (1,100,0000 77> FiPitney BowesZt_ 57 7+ b -

Turryarefftl, 1% oM &M% 25 Goldman Sachs 20/12/2029 48,675 (30,443)
CDS EUR 400,000 77~ FIZEG Global Finance Plc\Z#f57 74V b -

TuTr Y arEz M. 5 %0 E SR % LA Goldman Sachs  20/12/2029  (52,767)  (59,515)
CDS  EUR 2,810,000 77> i Arcelormittal i2f257 74V b -

FursyarERMEL. 5% 0 ESMEZIIM-72  Goldman Sachs  20/6/2030  (79,071)  (567,187)
CDS  USD (690,0000 77 Fi& Teva Pharmaceutical Industries Limited {Z

BBF7HNVE - TaT sy arw i,

1% D E 4% Z TS Goldman Sachs  20/6/2030 6,282 3,035
CDS EUR (533,0000 77> FidVirgin Media Finance {24257 74V b -

Turrsyarefftl, 5% O E & EZITIA Goldman Sachs  20/6/2030 3.319 44,396
CDS  USD 1,135,000 77> FixAlly Financial i248%7 74V | -

Tasryarez WY, 5% DO E R E LD Goldman Sachs  20/6/2030 (27,592)  (186,064)
CDS  EUR 1,055000 77> FiZCma Cgm 50024857 74NV | -

TuTr sy areEZmh ., 5%0ME S E LD Goldman Sachs  20/6/2030 (669)  (151,524)
CDS  EUR 1,070,000 77> FixFibercop Spalif&b7 74+ )L b -

TaFr Y arkZ ). 1% E &R %L Goldman Sachs  20/6/2030 (3.411) 57,312
CDS EUR 1,270,000 77> FiZGrifols (X257 74V - Fusrrvar%

ZFHY . 5 %D e R %I Goldman Sachs  20/6/2030  (107.686) (129,442)
CDS EUR 340,561 77~ FidLadbrokes Coral \2tR%7 74V b -

TuFs Y arkZFm. 1% E &R %L Goldman Sachs  20/6/2030 (1,976) 7,481
CDS USD 582,000 77~ FiZRepublic Of Korea (2257 74V I -

TuFs Y areZ . 1% E SR % L) Goldman Sachs  20/6/2030 (3,493) (20,727)
CDS USD 318,000 77> FixSaudilifpb 774V - 7usrsar%

ZAFH . 1% O E 4 F) % AL Goldman Sachs  20/6/2030 (1,232) (5,540)
CDS USD 1,052,631 77~ FiZSocialist Republic Of Vietnam {24%%

FIANVE - TaT I a2,

1% D % 4% 409 Goldman Sachs  20/6/2030 (17,185) (8,224)
CDS USD 3,157,895 77> FiZSocialist Republic Of Vietnam (2% %

VavE 2 ivas Ll a7 MR L0 ' UR

1% D E & F % L4 Goldman Sachs ~ 20/6/2030  (63,362)  (24,672)
CDS  EUR 3,210,000 77> Nl Societe Generale 1.00% 2014-06-20 {2425

VavE 2 VAL ML L4 bi ' UR

1% D 7 4 Fl % 40D Goldman Sachs  20/6/2030 (493) (32,792)
CDS  USD 3,090,000 77 KixSouthwest Airlines (24857 74V b -

Tursvari WY, 1% O E SR E L4 Goldman Sachs  20/6/2030 (21,027) (2,536)
CDS USD 422,000 7 7Y Fid Turkey (XfRAT 74V - Fusrsvar %

ZATH) . 1% E 4R % 4L Goldman Sachs  20/6/2030 (1,999) 28,624
CDS EUR 515,000 77> FidUnited\2ARZ T 74NV - Tusrvar%

ZFH . 5 %D e &R %S Goldman Sachs  20/6/2030 (7,897)  (43,064)
CDS EUR 1,072,000 77> KiZVolvo Carlif@bF 74V - Fass v ay

ZZUFHY . 5 %D E &% LA Goldman Sachs  20/6/2030 (30,101)  (157,025)
CDS USD 510,000 77> KiEWhirlpool (ZARA T 74k - 7057 ay

EZUTED. 1% O E &R %L Goldman Sachs  20/6/2030 (9,431) 18,361
CDS USD 250,000 77> FixPitney Bowes Z#RAF 74 | -

TuTr Y are ). 1% O e &R % LI Goldman Sachs 20/12/2027 (29,690) 340
CDS  USD (850,0000 77 FiZCCOARRBT 74N - Tussrvark

P, 5% e &% 2 TS JP Morgan 20/12/2025  (145,033) 11,998
CDS  USD (490,909) 77V FIZCCORDLTIANVE - Tusrrvarik

AL, 5% DM E S % ZT S JP Morgan 20/12/2025 (83.,230) 6,929
CDS USD 365,000 77> FidHertz|ZARB T 74NN - 057 ark

ZUFH . 5 %D E 4 F %S JP Morgan 20/12/2025 (3,743) 4,087
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CDS  EUR (147,863) 777 FIZCMA CGMIZHRAT 74Nk - TaTrvay

ZIMEL. 5% O E &M% ZITID JP Morgan  20/6/2027 7910 13,374
CDS EUR (138,990) 777 FIZCMA CGMIZHRABT 74Nk - Tas sy ay

ZREL. 5% O E &% ZITIND JP Morgan  20/6/2027 7435 12,571
CDS  EUR (393190 77¥FIZCMA CGMIZARBF 74Nk - TFussvay

AL, 5 %D E &% 2D JP Morgan  20/6/2027 2,108 3,556
CDS EUR (171,897) 7 7~ Fi Adler Real Estate 500124257 74V b -

TarryarERML. 5% 0 E &N 2T JP Morgan 20/12/2027 55,195 12,517
CDS USD 390,000 77> FixPitney Bowes AR5 T 74V | -

TuTr Y areZFmh ., 1% E &R %529 JP Morgan 20/12/2027 (62,900) 531
CDS USD 1,420,000 77> Fix Simon Property {24257 74V | -

TaFr Y arkZ ). 1% E &R %L JP Morgan 20/12/2027 (32,375) (22,083)
CDS USD 440,000 77> N Xerox\Xf@AF 74V - Fasrvar#

ZTH . 1% O E &R % LA JP Morgan 20/12/2027 103,342 127127
CDS EUR (576,000) 77~ Fid Bellis Acquisition {24257 74V |k -

TarrsyarEfftl,. 5% O E & EZITIS JP Morgan  20/6/2028 4,898 10,388
CDS EUR (1,070,000)0 77> Fi& Zf Europe Finance (24257 74V |+

TuarryareEfftl,. 5% O E & EZITIS JP Morgan  20/6/2028 12,789 55,371
CDS EUR 3,800,000 77> KidDeutsche Bank24%2%7 7+ )L | -

TuTryayeZ i, 1% O e &R % L) JP Morgan  20/6/2028  (239,581) (62,450)
CDS  EUR 1,980,000 77> FiZDeutsche Bank {24257 74V -

Tarsvari W, 1% O E SR %4 JP Morgan  20/6/2028 (92,643) (32,540)
CDS EUR 742,000 77> FiZDeutsche Bank {24257 74V I -

TUuT sy areZmh ., 1% E &R %5249 JP Morgan  20/6/2028  (34,720)  (12,194)
CDS EUR 535,000 77 FixDeutsche Bank {24257 74V | -

TaFr Y arEZ ). 1% E &R %L JP Morgan  20/6/2028 (26,144) (8,792)
CDS EUR 730,000 77¥FIZUBSIARDTF 74V b - 7T a5Frvarsk

ZUHY . 1%DRFE &R %I JP Morgan  20/6/2028 (38,440) (16,480)
CDS EUR 779,000 77V FIZUBSIRDTF 74V h - Ta5Frvarsk

ZED . 1% O E &M% JP Morgan  20/6/2028 (43,572) (17,587)
CDS EUR 6,103,000 77> NIZUBSIARBZTFT74NVE - Ta5srvark

ZVD . 1% DR E &R %L JP Morgan  20/6/2028 (260,251)  (137,780)
CDS EUR (384,400) 77> Fid Adler Real Estate Gmbh AR5 F 74 | -

Tasrryarefftl, 5% O E &M EZ IS JP Morgan  20/6/2029 58,204 48,798
CDS USD (1,148,000) 77> Fi& Freeport-Mcmoran {24257 7 +)V b +

Turrsyarefftl, 1% 0% &M% IS JP Morgan  20/6/2029 7,216 18,655
CDS  USD (777,000) 77> Fix Freeport-Mcmoran {24257 7+ )V b +

TarryarERatL., 1%0ME &M% 2 IS JP Morgan  20/6/2029 7,275 12,626
CDS USD (2,073,0000 77> FixKinder Morgan {24257 74V b +

TarsyareEfftl, 1%0ME &M% 2 S JP Morgan  20/6/2029 (2,278) 38,395
CDS USD (1,347,000)0 77> FixKinder MorganZ#k57 74V b -

TarsyareEftftl, 1%0ME &M% 2 S JP Morgan  20/6/2029 (207) 24,948
CDS USD 745,000 77> FiZ DXC Technology (Z#_57 74V b «

TarryayeEz Fi]Y . 5 %O E &R ELLD JP Morgan  20/6/2029 (35,714)  (107,250)
CDS USD (5,104,000) 77~ Kid Ford Motor (24257 7+ )V b -

TurrvaryEREL. 5% EEMEZITIS JP Morgan 20/12/2029 (68,727) 697,032
CDS USD (1,276,0000 77> Fix Ford Motor l24R 57 7+ b -

TurrvarERHEL. 5%OMEEMEZITIS JP Morgan 20/12/2029 (14,906) 174,258
CDS USD (2,552,000)0 77~ FidFord Motor {24857 74V b -

TarrvareRitL, 5% 0 E &M% Z IS JP Morgan 20/12/2029 (49,445) 348,516
CDS USD (1,276,000) 77~ Fid Ford Motor (24257 7+ )V b -

TarsvarEREL. 5% DR E &N EZ RS JP Morgan 20/12/2029 (25,765) 174,258
CDS USD (1,276,000) 77~ Fid Ford Motor (24257 74V b -

TarryaryERMEL. 5% ESEMEZITIS JP Morgan 20/12/2029  (25,709) 174,258
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CDS USD (1,867,000) 7 7 Fid Ford Motor (24857 74V - 707 ay

ERALL. 5% D E &% 2T JP Morgan 20/12/2029 (37,557) 254,968
CDS EUR (3,091,0000 77> FIZSESICHRET 74N - TUTovar

ML, 1%0ORE &M E2 2T JP Morgan 20/12/2029 164,420 (91,518)
CDS EUR (1,802,802) 7 7 Flid Swedbank (24827 74V b - FuT s v 3y

R, 1% DR E &M% ZITIS JP Morgan 20/12/2029 12,955 7,506
CDS  USD (215,000) 77> Fid Vistra Operations {24257 74V b +

TarryarERML. 5% 0 E &N 2T JP Morgan 20/12/2029 (2,153) 34,956
CDS EUR 1,802,802 77> FiEBnpalonlZtf57 74NV - 70T 7ar%

ZUFH . 1% O E 4R % AL JP Morgan 20/12/2029 (13,186) (12,991)
CDS  USD (470,000) 7 7~ Fid Teva Pharmaceutical Industries Limited (2

BAFTHNVE - TUTF s ay L,

1% DR E 4% Z TS JP Morgan  20/6/2030 5,125 2,067
CDS EUR (321,0000 77> FixZegona Finance {24257 74V b -

TarryarERAEL. 5%DRE S EZITIS JP Morgan  20/6/2030 8,260 57,180
CDS  USD 2,985,000 77> FixConagra Brandsi2fR57 74V b -

TaFr Y arEZ M), 1% E &R %L JP Morgan  20/6/2030 (2,902)  (41,469)
CDS USD 1,197,000 77> Fid Conagra Brands {2257 74V | -

TaFr Y arEZ ). 1% E &R %L JP Morgan  20/6/2030 (2,238) (16,629)
CDS USD 1,197,000 77> FiZConagra Brands 24k %57 74V b -

TaFr Y areEZ ]y, 1% g &R %539 JP Morgan  20/6/2030 (1,129) (16,629)
CDS EUR 2,470,000 77> FNIZHSBCIIARDTF 74k - 7Ta5Fsvar%k

ZVED . 1% DR % &M% JP Morgan  20/6/2030 (13,776) (67,383)
CDS EUR 1,072,000 77> FidJaguar Land Rover Automotive {Z4% 5

VavE N2 ivas L a7 ML L0 UR

5 % D[ %E 4 Fl % L4 JP Morgan  20/6/2030 (16,131)  (160,518)
CDS EUR 1572000 77 FKiEStellantis (2ff5 774V b - Furrvark

ZUFH . 5 %D e 4 F %S JP Morgan  20/6/2030 (20,422)  (265,430)
CDS EUR (300,000) 77> KixVirgin Media Finance {24247 74V b -

TarrsyareEfftl. 5% O E & EZ TS JP Morgan 20/12/2025 (34,878) 4,495
CDS EUR (490,000) 7 7Y FikEutelsat (R TF 74V b - 70577 ark

FMEL. 5% DR &% Z TS JP Morgan 20/12/2029 79,801 53,139
CDS USD (35,000) 77 FiZCMBX.NA.10.BBB- 24857 74V b -

Turrsyarefftl, 3%0OMEEME 2D JP Morgan  17/11/2059 (3,545) (6,708)
CDS EUR (110,0000 77 FIZCMA CGMIZARBF 74Nk - Tasrvay

ZRAEL. 5% E &% Z TS Morgan Stanley  20/6/2026 (10,166) 4,671
CDS  USD (282,209) 77 FiZUnited Mexican States (24857 74V b -

TarryarERAEL. 1%0E &% 2 IS Morgan Stanley  20/6/2026 3410 1,522
CDS EUR (1,211431) 77 FIZCMA CGMIXARAT 74V - Tasray

ERAEL. 5%DEE S E 2D Morgan Stanley ~ 20/6/2027  (113,348) 109,570
CDS EUR (805,000) 77 FIZCMA CGMIXARBT 74V - Tas s ay

EZRAEL. 5%DREE S EZITINS Morgan Stanley ~ 20/6/2027  (75,320) 72,810
CDS EUR (124,635) 77~ Fix Adler Real Estate 500124257 74V b -

TarsareEftftl,. 5% DR E & EZ TS Morgan Stanley 20/12/2027 39,795 9,075
CDS EUR (232,425) 77~ Fix Adler Real Estate 500124257 74V b -

TuarsyareEftftl, 5% O E & EZ TS Morgan Stanley 20/12/2027 74,212 16,924
CDS EUR 120,036,000 77> NIZITRAXX.EUR43V1IZARST 74V b -

TuT sy arZ W), 1% E SR % LD Morgan Stanley  20/6/2030  (498,268) (2,869,639)
CDS USD (2,583,056) 77 FIZCMBX.NAYAIARBT 74N -

Turrsyareftl, 2% 0/ E &M% 2D Morgan Stanley 17/9/2058 19475  (155,599)
CDS USD (2415,867) 77 FIZCMBX.NA9BBBIZARATF 7+ | -

TarryarERML. 3% DR E &N E TS Morgan Stanley ~ 17/9/2058  (147,700)  (417,744)
CDS USD 11,082 77 FIZCMBX.NA.Q.AAAIARD T 74V b -

TaTs v ar ey, 0.5%OMESMAEXIS  Morgan Stanley  17/9/2058 (125) (4)
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CDS USD 1,183,210 77 FIZCMBX.NA9AAAIARBT 74NV | -

TaTr Y ay ez ], 0.5%00 % &% LIS Morgan Stanley  17/9/2058  (12,080) (383)
CDS USD 601,871 77 FIiZCMBX.NA.9.BBBIARA T 74V | -

TarryareZ iy, 3% O E &R E LD Morgan Stanley 17/9/2058 74,737 104,074
CDS USD 472,366 77~ KiZCMBX.NA.9.BBBIXf##RLTF 74V | -

TaT sy arEz M. 3% E LI Morgan Stanley  17/9/2058 58,659 81,680
CDS EUR (2,760,0000 77 FidDanske Bank (24257 74V b -

TarFsyarERML. 1% 0 E &M% 2D Morgan Stanley  20/6/2030 26,201 (3,990
CDS EUR 694,000 77> FixStena ABIARAT 74V - TFussvay

ZIRMEL, 5% DR E S EZITS72 Morgan Stanley ~ 20/6/2030  (21,067) (101,237)
CDS  USD (500,0000 77> KidTeva Pharmaceutical Industries Limited

WARBF 74V - FaF sy a R,

1% O % 4 F) % 2T HL A Morgan Stanley  20/6/2030 6,845 2,199
CDS EUR 2,750,000 77~ Ki&Bnp Sub 0.39% 2012-09-20 1248 %

FIAIVE - TaT I ar eI my.,

1% D 2 4 F % 40 Morgan Stanley  20/6/2030 (2,306) 4923
CDS  EUR 2,500,000 77> Fi&Bnp Sub 0.39% 2012-09-20 12425

VavE 2 ivas el a7 ML b ' UR

1% D & 4 F % 40D Morgan Stanley  20/6/2030 10,199 4475
CDS USD 16,676,000 77> FiZRepublic Of Brazil (24257 74V b «

TaFr Y ayeEZ ]y, 1% g &R %309 Morgan Stanley  20/6/2030  (400,260) 261,837
CDS USD 365,000 77 Kl PanamallfRb7 74V b - 057 arx

ZVED . 1% DR % &M% Morgan Stanley  20/6/2030 (8,130) 8,269
CDS EUR 1,632,000 77> K& Thyssenkrupp \24R57 74V b -

TuTryarez )Y, 1% E &R % i) Morgan Stanley  20/6/2030 (6,470) (637)
CDS  USD (490,909) 77V RIiZCCORDLTFTTHIVE - Tusrsvrarik

P, 5% e &% 2T BNP Paribas 20/12/2025 (82,069) 6,929
CDS EUR 24,499,000 77 FIZITRAXX.FINSRA3V1IIZRDTFT 74V | -

TaT s arEzRD ., 1%0ME SR EILID UBS  20/6/2030  (105,149) (533,616)
CDS EUR 18,922,776  77¥ FIZITRAXX.X043V1IZfrbHT 74V b -

TaFr Y arEZFRD. 5%0 0 E &R % L) UBS  20/6/2030 (526,940) (2,086,295)
CDS USD (12,094,375) 77 FiZCDX HY CDSI S41 5Y 12/20/2028 124%%

FIHNVh - TuFs v areigtl,

5% D 7 4 Fl & Z T IS Bank of America 20/12/2028 868 866,004
CDS EUR (32,518,990) 777 Fix ITRAXX.XO042V1IARAT 74V b -

TarryarERAEL. 5%DRE &M EZITINS Bank of America 20/12/2029 701,810 3,429,650
CDS USD (3,500,000) 77> FiZ Alibaba Group Holding Ltd i24% 5%

FIAIVE - TuTF sy ar el

1% D E 4% Z i 72 Bank of America  20/6/2030 37,155 48,382
CDS USD (3,996,0000 77> FidFord Motor \245F 74V b -

TursyarefiL. 5%OEESEF TS Bank of America  20/6/2030 63,585 584,523
CDS USD 353,705,910 77 FiZCDX.NAIGA4NV 1A BT 74V | -

TaT sy areZ W), 1% O E SR % LD Bank of America  20/6/2030  (683,361) (7.691,603)
CDS USD 7,050,576 77 FIZITRAXX.ASIA XJIGA43V1IZ%R5%

FIANE - TaTFr Y ayEZTIY,

1% D E 4% 40D Bank of America  20/6/2030 (95,625) (104,707)
CDS  USD 7,000,000 77> FixPeople’ S Republic Of ChinalZt#s

VavE 2 ivas Lol a7 ML LAV ' UR

1% D E & F 2 L4 Bank of America  20/6/2030  (112,399)  (174,207)
CDS  USD 4,912,969 77 FiZLennar Corp 500 (20-Dec- 2028) Bank Of

AmericalZffb 7T 74Nk - TOF 7 v a kIR,

5 % O 5 4 F) & L 40 Barclays  20/6/2030  (101,288)  (919,388)
CDS  USD 3,589,058 77 FidPultegroupl2frb 774V h - 7 Ou5Fr7 3 ar

ZZTHD . 5%DE &M% LIS Barclays  20/6/2030 (58,980)  (681,791)
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CDS USD 3,700,000 77V R SaudilRBF 74NV - Farrvark

ZVED . 1% O E &M %L Barclays  20/6/2030 (19,141) (64,454)
CDS USD 9,160,390 77> FIiZCDX.NAHY 442425774V b -

TuTr Y arEZ R, 5% E SR % LA BNP Paribas  20/6/2030 (50,612)  (667,999)
CDS USD 8,291,450 77~ FiZCDX.NAHY.39V3I425 774V b+

TaTrryarez WY, 5% E &R E LD Goldman Sachs 20/12/2027  (420,900) (505,038)
CDS USD 612,234 77~ FIZCDX.EMA43V1IApAT 74V b -

a5y arEZ ). 1% 0 E &% L9 Goldman Sachs  20/6/2030 (9,804) 10,522
IFS USD 1,500,000 77> FiEF 74V - 7ua52 3> USCPIU + Obps

ZIRAEL . 2.84948% D[l 5 & F) % 2T IS BNP Paribas  24/7/2028 (1,205) (136)
IFS EUR 7,230,000 77 RixF 740 - Fuar2syary CPTFEMU

+ Obps & 22\ THLY | 1.855% D52 & Fl% 349 BNP Paribas  15/8/2028 (6,693) (1,860)
IFS EUR 6,600,000 Ty RIEF 740V - Fa52 3y FRC-EXT-CPI

+ Obps 24t L 1.673% D[l 3¢ & F1% 2 i % BNP Paribas  15/1/2030 31,038 31,038
IFS EUR 7,420,000 Ty RIEF 740V - 7Fa52 3y FRC-EXT-CPI

+ Obps 24t L 1.595% D & 4 F) % 2 T i % BNP Paribas  15/2/2030 (11,962) (11,962)
IFS EUR 7,420,000 TZ7Y KT 74NV - 7as52 3 ay CPTFEMU

+ Obps 2 FHLY . 1.925% D[ ¢ 4 F) % 2409 BNP Paribas  15/2/2030 (19,571) (19,571)
IFS EUR 8,321,000 T RIEFT740Vh - 7a52 3> FRC-EXT-CPI

+ Obps 24t L 1.76% D [ 52 4 % 52 L% BNP Paribas 15/3/2030 74,384 77190
IFS EUR 18,040,000 77y NiEF 74V - 7as5s 3 ar CPTFEMU

+ Obps 22 FHLY . 1.73103% D il 5E 4 F) % 52 349 BNP Paribas 15/4/2030 103,452 85,812
IFS EUR 2,790,000 77Y K774k - 7u52a» CPTFEMU

+ Obps 22 THLY \ 1.76741% D il 52 &) % 3449 BNP Paribas 15/5/2030 8,549 7,375
IFS EUR 8,750,000 77Y K774k - 7us5sar CPTFEMU

+ Obps 2 FHLY , 1.75567 % Dl 52 4 % 3 45 BNP Paribas 15/6/2030 68,277 62,895
IFS USD 1,500,000 77> FiE7F 74V - 7u52 3 ar USCPIU

+ Obps 2 FHLY , 2.70295% O [l 52 4 )% S $49 BNP Paribas  24/7/2030 1,851 17
IFS EUR 3,600,000 TZ7vRiEF 74V b - 7uas52ay CPTFEMU

+ Obps 242t L 1.86923% O [l % 4 F % % 1 F HL % BNP Paribas  15/8/2030 1,487 (1,685)
IFS EUR 7,230,000 77y NiEF 74V b - 7as52ay CPTFEMU

+ Obps 24 fit L. 1.88125% Dl 2 4 Fl% 2\ BNP Paribas  15/8/2030 7,314 1,535
IFS USD 2,240,000 77YFiZ7 74k - 7u5r 3 3> USCPIU

+ Obps 2T I\ 2.6267 % DI 7 4 F) % 409 BNP Paribas  21/8/2030 10,132 10,132
IFS USD 3,410,000 7Y Nix7T 74V - Fur s 3y USCPIU

+ Obps &ML L. 2.70028% D4 7 4 Fll % 2 T HL S BNP Paribas  28/8/2030 (3,765) (4,329)
IFS GBP 18,990,000 77YFiZF 74k - 7us5s 3 UKRPI

+ Obps 2 ft L 3.215% il 58 &% 52T BNP Paribas 15/6/2035 (81.818) (68,141)
IFS EUR 21,710,000 77 KT 740 - Fa5r2ary CPTFEMU

+ Obps 22 THLY \ 1.87% D % &% 44D Bank of America  15/8/2027 (8,712) (8,712)
IFS USD 15430,000 77Y K774k - 7u527 3 3> USCPIU

+ Obps 2 FHLY \ 2.935% D % 4 F % 449 Bank of America  20/8/2027 36,845 36,845
IFS  USD 40,210,000 T7YRIEFT 74N - Fu5 s ar USCPIU

+ Obps Z$Eft L 2.84% D52 & F% 21 LS Bank of America  23/7/2028 (12,904) (12,904)
IFS USD 1,500,000 T77YREFT 74N - T a5 s ar USCPIU

+ Obps 242t L 2.832% [ 52 & Fl% 52 L% Bank of America  24/7/2028 (892) (892)
IFS USD 1,010,000 77 NixF 740 - Fur s ar USCPIU

+ Obps 24t L 2.81821% O [l 52 & % 521 L % Bank of America 1/8/2028 (631) (1,350)
IFS USD 2,070,000 77> RFiE7F7+WVbh-7ua5r 3> USCPIU

+ Obps 242t L 2.745% DR & &A% Z TS Bank of America 7/8/2028 (7.508) (7.508)
IFS USD 1,980,000 77> FiE7F7+WVbh - 7uas5r 3> USCPIU

+ Obps ZFEHE L 2.779% D 2 & F% Z T IS Bank of America  14/8/2028 (5,672) (5,672)
IFS USD 1,990,000 77> FiEF 74V b - 7us2 3 ar USCPIU

+ Obps ZFEAEL | 2.78% D[ & & F] % 52 VT HL S Bank of America  14/8/2028 (5,643) (5,643)
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IFS EUR 6,600,000 TZ7y K F 74V b - 7as5say CPTFEMU

+ Obps Z %\ FHLY . 1.975% D[ % 4 F) % A9 Bank of America  15/1/2030 (34,751) (34,751)
IFS USD 8,750,000 77 Nix7F 74V - Far s 3y USCPIU

+ Obps & 32\ FILY | 2.5425% D[ 52 4 F) % 52309 Bank of America  24/1/2030 64,540 64,540
IFS EUR 7,379,000 T RIEFT740Vh - 7a52 33y FRC-EXT-CPI

+ Obps 242t L. 1.56% D& & H% 21 TS Bank of America  15/2/2030  (26,522)  (26,522)
IFS EUR 7,341,400 77y NE7F 74V - 7as5rsar CPTFEMU

+ Obps 22 FHLY . 1.86% D% & F% 44D Bank of America 15/2/2030 7,997 7,997
IFS USD 20,850,000 77YFKiZF74)Vbh - 7Fu527 3 3> USCPIU

+ Obps 2 FHLY \ 2.45825% D[ % 4 F) % 52309 Bank of America  13/3/2030 179,375 179,375
IFS EUR 8,278,600 77K F 740 - Fuasr2sary CPTFEMU

+ Obps & 22\ FHLY . 1.97% D[l 5E 4 F) % 3309 Bank of America  15/3/2030 (77,898)  (77,058)
IFS  USD 23,270,000 77y RIXF 74NV - F a5 s ar USCPIU

+ Obps Z 324t L\ 2.45954% O [ % 4 F) % % T HL % Bank of America 15/4/2030  (176,434) (176,434)
IFS USD 3,410,000 T77YRIXFT 74NV - Fu5s v ar USCPIU

+ Obps ZF2HE L 2.561% D [ % 4 F) % T HL % Bank of America  20/5/2030 (14,908) (14,908)
IFS  USD 15,620,000 77 NixF 74V - 752 ar USCPIU

+ Obps Z2HE L. 2.57% D[l 52 & F% 2L S Bank of America  22/5/2030 (64,180) (64,181)
IFS  USD 10,470,000 77 NixFT 74V - Fur s ar USCPIU

+ Obps 242t L 2.5375% D %E 47 % Z T HL S Bank of America 4/6/2030 (67,980)  (67,980)
IFS GBP 17,740,000 77 NiE7T 74V - Furs i ar UKRPI

+ Obps 22 FHLY . 3.38875% D & 4 Fl % 449 Bank of America 15/6/2030 70,019 64,381
IFS USD 9490,000 77»FKiZF74)Vbh - Fus52r 33 USCPIU

+ Obps 2 FTHLY | 2.4835% D % & F% KI5 Bank of America  17/6/2030 87,368 87,368
IFS  GBP 11,800,000 T7YRIXF74NVE - Fu5 s ay UKRPI

+ Obps 22 THLY \ 3.4225% D 5E 4 F) % 32409 Bank of America  15/7/2030 18,200 18,200
IFS USD 40,210,000 77>Y K774k - 7Fu527 3> USCPIU

+ Obps 22 THLY \ 2.6968% D E 4% XD Bank of America  23/7/2030 10,448 10,448
IFS USD 1,500,000 77y RXFT 74N - Fu5s v ar USCPIU

+ Obps 2 FHLY . 2.6887% Dl 52 4 % 45 Bank of America  24/7/2030 1,026 1,026
IFS USD 2,070,000 T77YRIEFT 74NV - Fu5s v ar USCPIU

+ Obps 2T I\ 2.621% DR % & F% K4 Bank of America 7/8/2030 9,070 9,070
IFS  USD 16,740,000 77 NixFT 74V - Far s ar USCPIU

+ Obps 2T\ 2.622% DR % & F % L4 Bank of America 7/8/2030 72,565 72,565
IFS USD 1,980,000 7Y Nix7T 74V - Fur s 3y USCPIU

+ Obps 2 FHLY . 2.6464% D58 & H1% 1D Bank of America 14/8/2030 6,718 6,718
IFS USD 1,990,000 77> Fi&7F 74V - 7us5s 3> USCPIU

+ Obps 2 FHLY \ 2.653% D 58 & F % 34D Bank of America 14/8/2030 6,134 6,134
IFS EUR 18,040,000 77YFKiZF74)Vbh - 7u52 3> CPTFEMU

+ Obps 242t L 1.90232% D[ 5 4 F) % 2 T HL % Bank of America  15/4/2035 (138,296)  (97,828)
IFS USD 23,270,000 77Y K774k - 7u52 3 a>» USCPIU

+ Obps 2 FHLY \ 2.4% D % &% 3D Bank of America  15/4/2035 305,071 305,071
IFS EUR 2,790,000 TZ7vRiEF 74V b - 7uas2 a3y CPTFEMU

+ Obps 242t L. 1.935% @ [l 5€ 4 #) % 21T HL % Bank of America  15/5/2035 (9,076) (5,758)
IFS USD 3,410,000 77y RIXFT 74NV - F a5 s ar USCPIU

+ Obps 2 FHLD . 2.506% O [ 52 4 F) % S 349 Bank of America  20/5/2035 18,439 18,439
IFS USD 15,620,000 77 NixFT 740 - Fus s 3y USCPIU

+ Obps 2T HLY . 2.517% D il 52 & Fl % 4405 Bank of America  22/5/2035 71,886 71,886
IFS  USD 10,470,000 77 NixFT 74V - Fur s ar USCPIU

+ Obps 2 FHLY \ 2.484% DR E &% K49 Bank of America 4/6/2035 86,674 86,674
IFS EUR 8,750,000 77y NiEF 74V - 7as5s a3y CPTFEMU

+ Obps 242t L. 1.90983% D & & Fl% % THL S Bank of America 15/6/2035 (78,903) (76,671)
IFS GBP 12,700,000 77Y K774k - 7a572 3 a» UKRPI

+ Obps ZJ2ft L 3.2591% DR & & F % Z TS Bank of America  15/7/2035 23,134 23,134
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IFS  GBP 1774150 77YFi&F 74V} - 7052 3> UKRPI

+ Obps %42 L 3423% D 5E 4% Z S Bank of America  15/3/2048  (122,160)  (122,160)
IFS USD 900,000 77> REZF7+V k- 70523 a3 USCPIU

+ Obps & 2D | 2.45858% DI 5E 4 F% H 1) Bank of America  28/8/2055 2,088 2756
IFS  EUR 3,600,000 77 Fi&F74V}F 705232 CPTFEMU

+ Obps % I . 1.82679% D & & F% %445 Goldman Sachs ~ 15/8/2028  (1,520) 2,557
IFS  USD 1010000 77> Fi&F74L} - 7u5s 3 3> USCPIU

+ Obps & TN, 2.67419% O % & Fl% %41 Goldman Sachs  1/8/2030 721 1718
IFS  USD 3410000 77»Ki&F74V}k - 7u5%s3 3> USCPIU

+ Obps 24t L 2.7% D[ & 4 F % 2L S Goldman Sachs  28/8/2030 (4,374) (4,374)
IFS EUR5925661 77YFiZF74Vk 7052 3> CPTFEMU

+ Obps Z4RMEL . 2.693% O % 4 Fl% 2 TS Goldman Sachs ~ 15/8/2032 237,097 237,097
IFS USD 900,000 77> FiEF 74 - 7052 ¥ 3> USCPIU

+ Obps 22 THLY , 2.4682% D E &% KD Goldman Sachs  28/8/2055 1,229 1,229
IFS  GBP3011,620 77 Fi&F 74V} 7052 3> UKRPI

+ Obps Z4RME L. 3.5325% O 4% 21D Morgan Stanley 15/11/2046  (131,369)  (131,369)
IRS BRL (16,220,218) 77> FiZBRL 1 H BROIS \24% % 25 B 4 Fl % 21D

14.18% D[ & £ R & 4. Barclays  2/1/2026  (2.260)  (2.260)
IRS BRL (12.732,871) 77> FiZBRL 1 H BROIS \24% % 2 B 4 fl % 21D

14.785% DR & H1 % L4 Barclays  2/1/2026 848 848
IRS BRL (3,175,068) 77> FiZBRL 1 HBROIS 4% AZE B4 Hl% 2D

14.9% OB 5E &% 449 Barclays  2/1/2026 (36) (36)
IRS BRL (3,173440) 77> FiZBRL 1 HBROISIZA#AZE )&% Z D

14.945% O 5E £ F1% %45 Barclays  2/1/2026 (162) (162)
IRSCOP (1,247715017) 77> Fix1H COPIBR-BANREP D% B4 M %

SZUFHLY | 8.07% DR E 4 F %K 4D Barclays  17/9/2026 2,072 2,072
IRSCOP (621,906,939) 77> Fix1H COPIBR-BANREP D% B4 %

ZUFHLY . 8.61% DFISE &R % K4S Barclays  17/9/2026 256 256
IRSCOP (311,130,188) 77> Kid1H COP-IBR-BANREP OZE By 4%

ST | 8.635% [ 7 4 F) % 4L Barclays  17/9/2026 110 110
IRSCOP (310,970,595) 77> Kid1H COP-IBR-BANREP O ZE By 47 %

SZFHLY | 8.69% DI & 4 Fl & 305 Barclays  17/9/2026 71 71
IRSCOP (1,589.445,882) 77> KFix1H COP-IBR-BANREP D% B4 %

ZFIY ., 7.245% DI 5E 4% 4D Barclays  25/9/2026 6,341 6,341
IRS  BRL (866,298) 77> NiZ14.17% D E & F%ZJHY, BRL1H

BROIS OZE B4 Fl% %445 Barclays  4/1/2027 368 368
IRS  BRL (865,854) 77> Fix14.2%DEE &M% Z Y., BRL1H

BROIS OZ B4 F % %445 Barclays  4/1/2027 326 326
IRS BRL (69,692,000)0 77> FiZBRL 1HBROISIZARAZEH) 4 H)% 2D,

10.97% D SE &R % X 4L Barclays  4/1/2027 761,307 761,307
IRS BRL (51,569,320) 77> Fix13% D% &H% %3 ). BRL 1H

BROIS D2 B4 Fl% 445 Barclays  2/1/2029  (53,328)  (53,328)
IRS BRL (3,287489) 77> Fix13.31% DR & &% %7 Y. BRL1H

BROIS D% 8 &) % 32349 Barclays 2/1/2029 2,648 2,648
IRS BRL (5236,688) 77> Fix13.33%DM5E 4% 3. BRL 1H

BROIS D% 8 & Fl % 37349 Barclays 2/1/2029 3,324 3,324
IRS BRL (3,280,176) 77> FiZ13.335% D 5E 4% %Y. BRL 1H

BROIS OZE B4 Fl % H 445 Barclays  2/1/2029 4,043 4,043
IRS BRL (18,086,000) 77> Fix13.34% D& 4% %Y. BRL 1 H

BROIS OZE B4 Fl% 4445 Barclays  2/1/2029 17,013 17,013
IRS BRL (6,670,940) 77> NiZ14.03% D&% & F% 52\ F Y. BRL1H

BROIS OZE B4 F% 445 Barclays  2/1/2029 40,710 40,710
IRSCOP (21,263,469,805) 77> Fix1H COPIBR-BANREP D% B4l %

ZUIY ., 8.23%DFE & FI% XD Barclays  17/9/2030 94,791 94,791
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IRSCOP (10,598,493,430) 77> FiZ1H COP-IBR-BANREP OZ B4 Fl %

ZATH L 8.74% D 5E £ A % 3L Barclays  17/9/2030 (6,966) (6,966)
IRSCOP (5,299,538,560) 77> Fid1H COP-IBR-BANREP D% B4 %

ZID | 8.86% D E 4% LA Barclays  17/9/2030 (9,861) (9,861)
IRS BRL (38,810,667) 77> Fi313.04% D& E &M% 530, BRL1H

BROIS D2 B4 Fll % 449 Barclays 2/1/2031  (116,992) (116,992)
IRS BRL (1,281,205) 77> NiZ1348% D 5E 4% %Y. BRL1H

BROIS D& B4 Fll % 449 Barclays 2/1/2031 1.872 1,872
IRS USD (37.703,925) 77> Fi¥3.6905% D& % 4 Fl% 52 FHY ., USD1H

SOFR D% B4 F % 409 Barclays 6/1/2035 75,096 75,096
IRSEUR (484,390,000) 77> Fi31.88495% D% &M% Z\J Y, EUR 1 H

ESTR O Z B4 F)% 52449 BNP Paribas  17/9/2025 (6473)  (10,247)
IRSMXN (57,223,189) 77> Fix7.79% O 5 4 Fl & 2 FHLY |

1 HMXN-TIIE ON-OIS Compound DA B4 F% %49 BNP Paribas  25/2/2026 4,603 4,603
IRS USD (51,751,503) 77> Nid4.451% D& 4 F % 2 FHD |

1 H USD-SOFR-OIS Compound D% #4112 %345 BNP Paribas 9/4/2026 127938 127938
IRS BRL (299070000 77> NiZBRL 1H BROIS DZE B4 % 21T HY

11.573% D 5 4 Fl % 34 BNP Paribas  4/1/2027 240,336 240,336
IRS GBP (29,290,000) 77> FiZGBP 1 H SONIA ®Z # 4 F% %30 |

3.60502% O [ 5 4 ) % A BNP Paribas 7/8/2027 61493 109,284
IRSJPY (7,087,000,000) 77> Fix1HJPY-TONA-OIS Compound ® % B4 F

ZZ R | 0.88747 % D 5 4 % %3 BNP Paribas  16/9/2027 64.328 64,328
IRS EUR (13,340,000) 77> Fi31.99571% D %E &M% Z 7Y, EUR 1 H

ESTR OZ B4 )% 52449 BNP Paribas  22/6/2028 (2.877) (7.031)
IRSKRW (17,398,014,000) 7 7> N3 2.41% D E & F % 27D, KRW 3 7 A

KORIBOR O % B 4 F) % 5 445 BNP Paribas  17/9/2028 9,679 9,679
IRS USD (68,408,730) 77> Ni34.002% DR 5E 4% 270, 1H

USD-SOFR-0IS Compound M % 84 F) % 32445 BNP Paribas 8/4/2029 1,574,401 1,574,401
IRS EUR (13.400,000) 77> Nid2.1302% D & 4% %30, EUR 1H

ESTR OZ B4 )% 52449 BNP Paribas  21/6/2029 (8,501) (9,237)
IRS CZK (54,971,737) 77> Fid 3.455% DEE 4% Z Ty, 6 71

CZK-PRIBOR-PRBO ® % # 4 Fl % 3449 BNP Paribas  19/3/2030  (29,280)  (29,280)
IRS CZK (16,611,133) 77> i3 3.56% D& H %2 Y, 674

CZK-PRIBOR-PRBO ® % 4 Fl % 349 BNP Paribas  18/6/2030 (5,969) (5,969)
IRS EUR (3,010,000) 77> Fid2.33891% D& % 4 1% 52 Y, EUR 6 # H

EURIBOR O % B4 A % %449 BNP Paribas  19/8/2030 6,801 3,294
IRSCZK (176,835,000) 77> Ni& 3.745% D & &% % FH) . 6 4 H

CZK-PRIBOR-PRBO D% B 4 1% % 4.5 BNP Paribas  17/9/2030 1.812 1,812
IRS AUD (32,857,500) 77> FiZ3.908% D % & #1% %) . AUD 3+ H

BBSW D% B 4 F) % 5445 BNP Paribas  20/9/2030 7.858 7,858
IRS AUD (17,362,771) 77> i3 3.991% D& 4 #1% % B . AUD 37 H

BBSW D% B4 Fll & 32 49 BNP Paribas  20/9/2030 20,558 20,558
IRS AUD (6,880,000) 77> Nid4.1175% D 5E &% 21 FHY . AUD 6 # H

BBSW D% B4 H% 3449 BNP Paribas  13/6/2035  (17.897)  (17.897)
IRS AUD (3.730,000) 77> Ni34.089% D 5E 4:F)% 2 FHY. AUD 6+ H

BBSW O Z B 4% 3449 BNP Paribas  25/6/2035 (15,335  (15,335)
IRS EUR (1,670,000) 77> Nid2.68052% D% 4% 530, EUR 6 # H

EURIBOR O % B4 % 3449 BNP Paribas  29/8/2035 (1,489) 3,017
IRS EUR (7.350,000) 77> Fi32.75334% D% & %2 F 0, EUR6 »H

EURIBOR O % B 4 A % %449 BNP Paribas  30/1/2036 5,520 28,132
IRS EUR (15,090,000) 77> FiZ2.60751% D % 4 F1% 5 FHY) . EUR 6 + H

EURIBOR O % B4 f % 5449 BNP Paribas  28/4/2040  (593,629) (542,779)
IRS EUR (2,310,000) 77> FiZ2.30314% D % £ 1% B, EUR 6 # H

EURIBOR O % B4 A % %449 BNP Paribas  10/2/2045 (252,703) (254,424)
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IRS EUR (25700000 77> Nid245713% D& 4 F1% %30, EUR6 # H

EURIBOR O Z B4 % %409 BNP Paribas  21/2/2045 (203,356) (214,197)
IRS EUR (4,680.000) 77> Nid2.74911% D 5E &M% Z 7MY, EUR6 7 A

EURIBOR D2 84l % %449 BNP Paribas  25/3/2045  (131,557)  (150,368)
IRS EUR (4,628,000) 77> Nid2.056%D & H% % FH) . EUR6 # H

EURIBOR O£ B4 #% %349 BNP Paribas  19/4/2055  (214,747)  (216,442)
IRS EUR (920,0000 77> FIZEURG6 4+ HEURIBOR DZ )4 % 2 FHD .,

2.48401% D & 4 F) % 4 BNP Paribas  23/4/2055 97.895 93,354
IRS EUR (5,880,000) 77> Ki£2.38902% D& &M% %70, EUR 1H

ESTROZE B4 F% LD BNP Paribas  28/4/2055  (571,090)  (574,606)
IRS EUR (3,540,0000 77> FIZEUR 64 HEURIBOR ®% 84 F1% 52 FHY |

2.64399% DR E 4 & 3 HA BNP Paribas  25/6/2055 225634 225994
IRS EUR (7100000 77> FiZEUR 64 H EURIBOR ®Z B4l %2 FHY |

2.91989 % O & 4 F) % 340D BNP Paribas  29/8/2055 6,133 (987)
IRS EUR (4,220,0000 77> FiZEUR 64 H EURIBOR D% B4 Fl % 52 FHLY |

2.70723% D 3% & F % 340D BNP Paribas  15/8/2056 210,755 207,897
IRS EUR (4700000 77> FiZEUR 64 HEURIBOR D% B4 Fl% 52 FHY |

2.9278% O i 7 4 Fl % AL BNP Paribas  15/8/2056 502 (1,749)
IRS EUR (1,090,0000 77> FiZEUR 64 HEURIBOR ®% B4 Fl% 52 FHLY |

1.8048% 0 [ 5 4 Fll % 449 BNP Paribas  10/2/2075 342,107 348,759
IRS EUR (2,340,0000 77> FIZEUR 6+ HEURIBOR DZ )&% 23D

2.41601% O 2 4 F) % 3449 BNP Paribas  25/3/2075 277570 304,972
IRS EUR (900,0000 77> FIZEUR6 4+ HEURIBORDZE B4 F% 21D .

2.88009% D E 4 F) % 3409 BNP Paribas  21/8/2075 5,088 (13.078)
IRS EUR (99,801,000) 77> Nid2.04% D 4R %2 FHY, EUR 1H

ESTR D% B4 Fl % 409 Bank of America  11/9/2025 1,802 4,595
IRSEUR (974,200,000) 77> Ni31.86% D5 4% %30y, EUR 1H

ESTR OZ By 4 )% 52449 Bank of America  17/9/2025  (30,880)  (35,539)

IRSUSD (573,420,000)

IRSUSD (625,117,000)

IRSUSD (262,638,538)

IRSUSD (1,213,462,000)

IRSJPY (50,961,000,000)

IRSUSD (356,111,951)

IRS USD (46,761,023)

IRSJPY (39,552,000,000)

IRS PLN (36,575,000)

IRS

IRS

BRL (6,346,530)

BRL (9,995,550)

IRS MXN (29,106,074)

77 F134.2835% D[l 2 4 ) & 52 VT HLY |

1 H USD-Federal Funds-H.15-OIS-COMPOUND ®

LB % D Bank of America  17/9/2025 14,242 14,242

7 7R3 4.328% O 5 4 Fl % 2 FHLY |

1 H USD-Federal Funds-H.15-OIS-COMPOUND ®

L% 4D Bank of America  17/9/2025 30,112 30,112

77> Fl1d4.2505% O & 4 F) % 2 I |

1 H USD-SOFR-OIS Compound ®Z B F#% 34,9 Bank of America 17/10/2025 (55,121) (55,121)
7 7R3 4.17875% D & 4 Fl % T HLY |

1 H USD-Federal Funds-H.15-OIS-COMPOUND @

PRk i) Bank of America 29/10/2025 44,423 44,423
7 7Y Fix1HJPY-TONA-OIS Compound ? % 84

ZZVTED L 0.5325% DR % 4 F % L4 Bank of America 30/10/2025 (10,194) (10,194)
77> K12 USD 1 H SOFR D Z W4l % 2 FHLY |

3.891% D[ & 4 Fll & 40D Bank of America  5/12/2025 382,408 382,408
7 7> Rl 3.8085% DR & F% 2 7). USD1H

SOFR O Z By 4 Fl % 32449 Bank of America 19/12/2025 (63,411) (63,411)
77~ FiZ1HJPY-TONA-OIS Compound ?% B4 F

ZSTIY L 0.5855% D 5E 4% 549 Bank of America 19/12/2025 8,786 8,786
77> K136 H PLN-WIBOR O Z B 4 F) % 52\ T HLD

5.135% O [ 2 4 Fll 2 40D Bank of America 20/12/2025 1,020 1,020
77~ FIZBRL 1 HBROIS ®Z 8 4 )% VLY

14.865% D [l 52 4 F % S 449 Bank of America 2/1/2026 110 110
77> K12 BRL 1 H BROIS ®ZE #h & F) % 2 T LY |

14.885% D [l 52 4 Fll & S 449 Bank of America 2/1/2026 (24) (24)

77 Fix1 HMXN-TIIE ON-OIS Compound ®
LB &% 2 FHY  7.835% O % 4 & LD Bank of America 9/1/2026 (1,736) (1,736)
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IRSMXN (183,391,913) 77> Fix1HMXN-TIIE ON-OIS Compound ®

&R ZTHY ., 9.305% DR % 4 F % K409 Bank of America 9/1/2026 (63,361) (63,361)
IRSMXN (438,949,727) 77> FiZ847% D% &M %% FHY, 1H

MXN-TIIE ON-OIS Compound DZ )4 F)% %4, Bank of America  25/2/2026 113,485 113,485
IRSJPY (9,011,616,970) 77> Kix1HJPY-TONA-OIS Compound ? % B4 Fl|

ZSUTHLD | 0.283% DI 58 4 Fl % 5230 Bank of America 9/3/2026 103,234 103,234
IRSJPY (9,573,000,000) 77> Kid1HJPY-TONA-OIS Compound ?% B4 Fl|

VI | 0.285% D i 5 4 F) & 52409 Bank of America 11/3/2026 110,679 110,679
IRS ZAR (80,423,166) 77> Fix3 4 ZARJIBARDZEBEH% 21T

8.02% D il 7E A F) % 34D Bank of America  26/3/2026  (27127)  (27127)
IRSUSD (328,295,634) 77 Kix1 H USD-SOFR-0IS Compound ? % & 4 Fl]

FZVTHD | 4.74502% Dl 52 &% LD Bank of America  31/3/2026 (1,297.651) (1,297,651)
IRSUSD (164,187,395) 77~ Fix1H USD-SOFR-0IS Compound ¢ % &) 4 F]

T | 4.87013% D 52 &% 3405 Bank of America  31/3/2026  (766,229) (766,229)
IRSUSD (141,360,341) 777 i3 4.401% O 52 4 F %2 i), 1H

USD-SOFR-OIS Compound ® % #) 4 F % 3 $49) Bank of America 8/4/2026 304,422 304,422
IRS USD (81,039,418) 777 F134.051% DREE 4 Fl % 2. 1H

USD-SOFR-OIS Compound ® % #) 4 F % 3 $49) Bank of America  18/4/2026 18,853 18,853
IRS USD (97.411,870) 77 F134.3005% D[ E &2 2. 1H

USD-SOFR-0IS Compound DZE H4:#) % 57449 Bank of America  24/4/2026 181,585 181,585
IRSZAR (328,525,385) 77> Fix3 s HZARJIBARDZE B4 % 2T |

8.145% D[ 7 4 Fl % 40D Bank of America 7/5/2026  (153,181)  (153,181)
IRS USD (80,674,149) 77> FiZ4.5%DREEEMEZ T, 1H

USD-SOFR-0IS Compound D% B 4= Fll % 37445 Bank of America 8/5/2026 281,331 281,331
IRSMXN (146,115,006) 77¥ FiZ7.73% D E &M% ZFHY, 1H

MXN-TIIE ON-OIS Compound D% &4 flZ% 4.9 Bank of America  11/5/2026 17,706 17,706
IRSMXN (32,028,475) 77> Rid7.7345% Ol g & 2 2 |)h . 1H

MXN-TIIE ON-OIS Compound D2 4 fl%% 4.9 Bank of America  11/5/2026 3,934 3,934
IRSUSD (155,434,182) 77> KiZUSD 1 H SOFR 242 A Z B & F) % 2 FHLD

3.15% D[ 52 4 F % S 49 Bank of America  26/5/2026 853,191 892,729
IRSZAR (142,610,000) 77 Fid3 45 HZAR-JIBAR DB & F% 2 FHLY |

7.97% DI 52 4 F % S Bank of America 6/6/2026 (65,297)  (65,297)
IRSMXN (452,001,000) 77> Fix1HMXN-TIIE ON-OIS Compound ®

RN EFN% 2T . 7.73% OB % & F % K409 Bank of America 19/6/2026 (71,807) (71,807)
IRSMXN (16,225,610) 77> Fi37.69% DR &M% 2 FHY. 1H

MXN-TIIE ON-OIS Compound DZ &4 F% %4, Bank of America  26/6/2026 2,358 2,358
IRS USD (35,514,000) 77 Fid4.35% DREE &M EZFIY. 1H

USD-SOFR-0IS Compound ? % 8 4 F] % 52 449 Bank of America 22/7/2026 157,110 157,110
IRSMXN (16,233,936) 77~ FiZ749% DREE S % Z T, 1H

MXN-TIIE ON-OIS Compound ®Z &4 )% 4,9 Bank of America 4/8/2026 1,319 1,319
IRSJPY (4,888,000,000) 77> Kix1HJPY-TONA-OIS Compound M%&) 4:F)

ZZTHD L 0.3965% D 58 £ % 30D Bank of America  14/8/2026 94,988 94,988
IRSJPY (5,433,000,000) 77> KiZ1HJPY-TONA-OIS Compound M%&) 4 F)

ZZUTHLY | 0.4075% D E5E £ F) % 52309 Bank of America 14/8/2026 101,711 101,711
IRSMXN (51,106,655) 77V RIE731% OME &M% Z0m). 1H

MXN-TIIE ON-OIS Compound D )4 F)% %4, Bank of America  26/8/2026 38 38
IRS PLN (12,840,664) 77 KIZPLN 3+ H WIBOR O B4 Fll% 52\ FHLY |

4.185% O [l 52 4 F) % S0 Bank of America 17/9/2026 3,954 3,954
IRS PLN (4,078,814) 77 KIZPLN 3 H WIBOR O B4 Fll% 52\ FHLY |

4.22% D[ 52 4 F) % 3D Bank of America  17/9/2026 882 882
IRS PLN (4,076,721) 77> FIZPLN 34 H WIBOR ®Z H) 4 )% Z LY

4.425% DI 58 4 ) % 330D Bank of America 17/9/2026 (1,309) (1,309)
IRS PLN (8,152,994) 77> FiZPLN 6+ H WIBORDZ B4 Fl% 2Tl

4.4575% D 58 4 F) % 3209 Bank of America  17/9/2026 (4,566) (4,566)
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IRSZAR (145,563,772) 77 FIZZAR 3 H JIBARDZE B & F) % Z B

6.812% O 5 4 F) % 3D Bank of America 17/9/2026 451 451
IRS ZAR (46,238,068) 77 RIZZAR 3 H JIBAR DZE B & F) % Z T HY

6.86% [ 7 4 F) % 4L Bank of America  17/9/2026 (1,057) (1,057)
IRS ZAR (46,214,350) 77 FIZZAR 34 HJIBARDZ B4 )% 2 FHY

6.942569 % D 7 4 F & L 40 Bank of America 17/9/2026 (4,254) (3,119)
IRS ZAR (92423609 77> FIZZAR 35 HJIBARDZEE) &% 2 FHD

7.03% D fil 5 4 F) % 30D Bank of America 17/9/2026 (10,607) (10,607)
IRS PLN (20,837,109) 77> FIZPLN 6 4 H WIBOR O£ B4 % 7Y |

5.2375% D] 7 4 F % 340D Bank of America  19/9/2026  (48,037)  (48,037)
IRS USD (65,586,395) 7 7 Fl134.1685% D & 4% 2. 1H

USD-SOFR-0IS Compound ? % 8 4 F1| % 52449 Bank of America 23/10/2026 366,894 366,894
IRSUSD (131,357,321) 77 F134.2138% DR E 4 F % 2 FH) . 1H

USD-SOFR-OIS Compound ? % #) 4 Fll % 3 $49) Bank of America 27/10/2026 808,494 808,494
IRSUSD (132,442,191) 7 7 K12 3.9998% O % &% Z Y. 1H

USD-SOFR-OIS Compound ® % #) 4 Fl % 3 $49) Bank of America 28/10/2026 461,525 461,524
IRSJPY (1,897,000,000) 77> FiZ1HJPY-TONA-OIS Compound % B4 Fl]

A TH L 0.606% DR E 4 F) % KD Bank of America  4/11/2026 23,358 23,358
IRSMXN (12,683,490) 77 ¥ FId7.6245% DREE & F %22 T, 1H

MXN-TIIE ON-OIS Compound D B4 F)% %4, Bank of America 18/11/2026 2,778 2,778
IRSMXN (57,862,517) 77> Ki39.255% D &M% Z Ty, 1H

MXN-TIIE ON-OIS Compound D2 &4 F]% %4\ Bank of America 18/11/2026 72,253 72,253
IRS BRL (53,473,543) 77> Ki310.001917% D% &M% Z 7). BRL1H

BROIS O 2 84 F) % 3409 Bank of America 4/1/2027 (1,046,171) (1,046,171)
IRS BRL (849,671) 77 F1310.315% O [l g 4 F 2 Y. BRL1H

BROIS O 2 84 F) % 3409 Bank of America 4/1/2027  (12,144)  (12,144)
IRS BRL (13,616,496) 77> R1313.085% D [ 7 4 F) % 1 FHL) . BRL1H

BROIS O B4 % 3409 Bank of America  4/1/2027  (36,570)  (36,570)
IRS BRL (2,727,225) 77 Ri%13.905% D[ 2 & F% 52 J ). BRL1H

BROIS » & Bl 4 )% 449 Bank of America 4/1/2027 (250) (250)
IRS BRL (18,409,000) 77 Fi314% O g 4% Y . BRL 1 HBROIS

DEFEF % LIS Bank of America 4/1/2027 1,767 1,767
IRSUSD (124,380,125) 77 Fi34.07% D[ € 4 F)% 5T H) . USD 1H

SOFRDOZ B4 Fl & 35 Bank of America 14/1/2027 772,184 772,184
IRSJPY (936,000,000) 77> Kix1HJPY-TONA-OIS Compound ? % B4 Fl|

ZZUFID L 0.80975% D 7 4 F % XA Bank of America 13/2/2027 (2,068) (2,068)
IRS USD (99,915410) 77> Fi31.549% DR &M% 2T, USD 1 H

SOFR O Z B4 F) % 3305 Bank of America 7/3/2027 (2,946,054) (2,946,054)
IRS USD (35,864,101) 77 Rl 3.468% D & 4 % 2T ), USD1H

SOFR D2 B4 F) % 3305 Bank of America  10/3/2027  (44,872)  (44,872)
IRS EUR (12,855,000) 77 FIZEUR 1 HESTROZ 84 F]% Y

2.11929% D[ 5 4= F) % 330D Bank of America  10/3/2027 (57,732) (50,605)
IRSJPY (7,790,000,000) 77> KFiZ1HJPY-TONA-OIS Compound M%&) 4 F

%V TED L 0.943% O g &R % 52309 Bank of America  18/3/2027 (20,507) (20,507)
IRSHUF (128,823,014) 777 Fi36.04% DR E 4% Z WY HUF 6 #H

BUBOR D2 B4 % 3849 Bank of America  19/3/2027 (862) (862)
IRSHUF (2,844,218,530) 77> Fi6.5% D% 4 F%Z 7Y, HUF 6 # H

BUBOR D% By 4 Fll % 32449 Bank of America  19/3/2027 25,692 25,692
IRS PLN (32,685,928) 77 KIZPLN 6 » H WIBOR D B4 Fll % 52\ FHLY |

5.127% DI 5E 4 ) & L3S Bank of America 19/3/2027  (116,280) (116,280)
IRS PLN (54,476,548) 77> FIZPLN 6+ H WIBOR D Z B4 F) % Z LY

5.14% D [ 7 4 Fl % AL Bank of America 19/3/2027  (196,649) (196,649)
IRS INR (658,108,188) 77 F136.336374% D& 2 4 F % 2D INR 1H

MIBOR D% B4 F) % 349 Bank of America  20/3/2027 111,580 111,580
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IRS USD (4,113,696) 77> FiZUSD 1 H SOFRIZARBZE 84 Fll % 52 T HLY |

3.883% D [ 7 4 F) % 4L Bank of America  20/3/2027 (21,528) (21,174)
IRS USD (4,535,200) 77 K2 USD 1 H SOFR 2R B2 B &) % 2 T HLY

3.826% D & F) % LI Bank of America  25/3/2027  (19,893)  (19,755)
IRS USD (4,536,000) 77> FiZUSD 1 H SOFRIARBZ E) & Fl % T HLY |

3.706% DI 3¢ 4 ) & L 305 Bank of America 2/4/2027 (12,213) (12,216)
IRSJPY (13,933,000,000) 77> Fix1HJPY-TONA-OIS Compound % 84 F

ZZUFHD L 0.646% O % 4 F)% 4L Bank of America 20/4/2027 266,221 266,221
IRS USD (5,082,500) 77 FiZUSD 1 HSOFRIZARZZ E) & Fl % T HLY |

3.3442% D 5E G F) % D Bank of America  30/4/2027 13,116 13,116
IRS USD (94,174,897) 77 i3 41% 0% &Mz 2|y, 1H

USD-SOFR-0IS Compound D% &4 F % % 415 Bank of America  30/5/2027 978414 978,414
IRS USD (94,174,897) 77 i3 4.15% DM E SR % 2T . 1H

USD-SOFR-OIS Compound M % 8 4 ) % 3 449 Bank of America  30/5/2027 1,057,542 1,057,542
IRSJPY (10,870,000,000) 77> FiZ1HJPY-TONA-OIS Compound M % )4 Fl)

% ZUFHLY | 0.8535% O % 4 Fl & 305 Bank of America 2/6/2027 81,984 81,984
IRSJPY (5,797,000,000) 77> Fix1HJPY-TONA-OIS Compound ¢ % B 4xF

U TED L 0.942% O [ 52 4 F) % 409 Bank of America 17/6/2027 12,541 12,541
IRS MXN (6,112,000) 77~ Fix1 HMXN-TIIE ON-OIS Compound ®

LB % ZIFHY |« 7.255% O %8 4 F) & 30D Bank of America  24/8/2027 (161) (161)
IRS CZK (12,751,000) 777 Fi33.6225% D EE SR x Z W), 6 7H

CZK-PRIBOR-PRBO ® % # 4 Fl % 32 449 Bank of America 16/9/2027 (195) (195)
IRSTHB (623,640,000) 77> Fi3x THB 1 H BKIBOR D B4 Fl% =130 |

0.954% D[ 5 4 F) % 330D Bank of America  16/9/2027 (5,595) (5,595)
IRSHUF (1,537,575,599) 7 7~ Fi5.675% D52 & Fl% 23 . HUF 6 # A

BUBOR D% 84 Fll %32 #49 Bank of America  17/9/2027  (36,851)  (36,851)
IRSHUF (3,442,415,000) 7 7> Fi&5.755% D[ 52 4 Fl% 523 H) . HUF 6 - H

BUBOR D% 845l &2 419 Bank of America 17/9/2027 (67,753) (67.753)
IRSHUF (637,561,073) 77V Rid6.02% D 2 & F % 270, HUF 6 7 1

BUBOR D% B4 Fll % 32449 Bank of America  17/9/2027 (3,498) (3,498)
IRSHUF (383,213,146) 77V RiZ6.1%DME &M% Z WY, HUF 6 7 H

BUBOR O Z By 4 Fll % 32449 Bank of America 17/9/2027 (461) (461)
IRSHUF (1,207,026,643) 7 7> F136.105% D% 4 Fl% Z 7Y, HUF 6 # H

BUBOR O Z By 4 Fll % 32449 Bank of America 17/9/2027 (1,128) (1,128)
IRSHUF (383,409,816) 77> Fi£6.1937% DR % & F% (7Y, HUF 6 7~ H

BUBOR O Z B4 Fll % 32 $49 Bank of America 17/9/2027 1,463 1,463
IRS CNY (13,302,967) 77 FIZCNY 34 HCNRRODOZHHEF % ITHD

1.359 % o [l 7€ 4 F & 30D Bank of America 17/9/2027 6,327 6,327
IRS CNY (25,951,800) 77 FIZCNY 34 HCNRROZH & F % ZITHD

1.5875% D[l & 4 F1) & 340 Bank of America  17/9/2027 (3,935) (3,935)
IRS PLN (22,201,743) 77> RIZPLN 6+ H WIBOR O Z B4 F) % A\ FHLY

3.97% D E A F) % LA Bank of America  17/9/2027 14,732 14,732
IRS PLN (17,428,799 77> RIZPLN 6+ H WIBOR O Z B 4 F) % VLY

3.99% D[ 52 £ F) % 9 Bank of America 17/9/2027 9,770 9,770
IRS PLN (5,536,227) 77> KIZPLN 6 + H WIBOR O Z &) 4 F) % 2\ FHLY

4.03% D [E 7 £ F) % L4 Bank of America 17/9/2027 1,963 1,963
IRS PLN (5,533,386) 77 KIZPLN 6 » H WIBOR D B4 Fll% 52\ FHLY |

4.18% D[ 58 G F) & 349 Bank of America  17/9/2027 (2,313) (2,313)
IRS PLN (11,066,163) 77 KIZPLN 6 » H WIBOR O B4 Fll % 52\ FHLY |

4.27% DL 58 B F & 3D Bank of America  17/9/2027 (9,755) (9,755)
IRS USD (5,392,640) 77 FiZUSD 1 H SOFR D Z B4 )% Z\FHLY

3.2007 % O [ 7€ 4 F % 340D Bank of America 17/9/2027 18,357 18,357
IRS ZAR (30,730,977) 77 FIZZAR 34 HJIBARDZ B &) % 2 FHY

6.72% D E 4 Fl % LD Bank of America  17/9/2027 355 355
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IRS ZAR (9,761,639) 77 FIZZAR 3 H JIBARDZE B & F) % 2 THY

6.7768% O [ 7 4 F) % 4L Bank of America 17/9/2027 (468) (468)
IRS ZAR (9,756,632) 77 FIZZAR 3 H JIBAR DZ B & F) % Z T HLY

6.933705% D % 4 Fl & 30D Bank of America  17/9/2027 (2,391) (2,071)
IRS ZAR (39,146,776) 77 FIZZAR 34 HJIBARDZ B4 H) % 2 FHY

6.994% D 7 4 Fl % 4D Bank of America 17/9/2027 (10,784) (10,784)
IRS ZAR (19,512,189) 77> FIZZAR 3 HJIBAR DZEE) &M% 2D

7.02% DL 58 4 F) % 3L Bank of America 17/9/2027 (5,906) (5,906)
IRS USD (99,518,524) 77> R 2.9095% O & 4% Z Y, USD 1H

SOFR D2 B4 F) % 330D Bank of America  6/10/2027  (991,107)  (991,107)
IRS USD (34,131,162) 7 7 R134.1985% O & &% 2 ). 1H

USD-SOFR-0IS Compound ? % 8 4 F1) % 52449 Bank of America 23/10/2027 574,326 574,326
IRS USD (65,822,785) 777 K13 4.0745% O [l 2 & F) 2 2 T i) . 1H

USD-SOFR-OIS Compound ? % #) 4 Fl % 3 349 Bank of America  3/11/2027 968,324 968,324
IRS USD (65,794,948) 77 K12 3.8723% DO & & & Z Y. 1H

USD-SOFR-OIS Compound ® % #) 4 Fl % 3 $49) Bank of America 10/11/2027 724912 724912
IRS USD (66,636,195) 777 Fix3.907% DME &M% Z WD, 1H

USD-SOFR-OIS Compound D% B &) % 449 Bank of America 10/11/2027 778,374 778,374
IRS USD (88,161,835) 777 K12 3.485% DRE5E A& Z ), 1H

USD-SOFR-OIS Compound DZE H 4] % 57449 Bank of America  23/1/2028 465,501 465,501
IRS USD (81,558,393) 77 RFid4%OREEME 2R, 1H

USD-SOFR-0IS Compound ? % 8 4 F] % 52449 Bank of America  26/1/2028 1,232,450 1,232,450
IRS USD (81,558,393) 77~ Kix1 H USD-SOFR-0IS Compound ? % &) 4:Fl]

ZZUFHLY | 3.45% D E 4 F) % 40D Bank of America  26/1/2028  (380,556) (380,556)
IRS USD (82,321,688) 77 Rix3.8761% D g &M 22|y, 1H

USD-SOFR-0IS Compound ? % 84 F1) % 52449 Bank of America 5/2/2028 1,067,996 1,067,996
IRS USD (82,321,688) 77 Kix1 H USD-SOFR-0IS Compound ® % & 4 Fl]

VT | 3.2761% O [l 58 &R % S 309 Bank of America 5/2/2028  (128,386) (128,386)
IRS GBP (61,624,099) 7 7 R 3.18% D 5 4 & L) . GBP 1H

SONIA O B4 F)% 409 Bank of America  10/2/2028  (379,078)  (379,078)
IRSJPY (5,198,000,000) 77> FiZ0.784% D% &% Z Py, 1H

JPY-TONA-OIS Compound ® % 8 4 Fl % 37 449 Bank of America 19/3/2028  (121,971) (121,971)
IRS CNY (66,334,500) 77 Fi31.5825% D 52 4 F % 2D, CNY 37 H

CNRROZE B a )% LD Bank of America  19/3/2028 8,150 8,150
IRSJPY (5,784,500,000) 77> Fix1HJPY-TONA-OIS Compound ¢ % 84 F

%I | 1.089% O il 58 4 & 52409 Bank of America 5/4/2028 9,124 9,124
IRSJPY (5,784,500,000) 77> KFiZ1HJPY-TONA-OIS Compound M%&) 4 F)

ZZ T 1.11875% D % 4 F % K449 Bank of America 5/4/2028 (2,329) (2,329)
IRS GBP (5,100,000) 77> FiZGBP 1 HSONIA DA B4 Fl% 230

4.638% D 7E 4 ) % 4D Bank of America  26/5/2028  (155,941) (155,941)
IRS EUR (65,720,000) 77 F132.06344% O % &% Z ), EUR 1H

ESTR OZ 84 F)% 3409 Bank of America 2/7/2028 (3,657) 9,590
IRS EUR (65,710,000) 7 7 Rid2.06344% O 52 4 F % 7 H) . EUR 1H

ESTR OZ B4 F)% 3309 Bank of America  12/7/2028 19,997 4,393
IRSJPY (1,448,000,000) 77> Fix1HJPY-TONA-OIS Compound ¢ % B 4:F)

ZZVTED L 0.81% D %2 4 F) % 409 Bank of America 4/8/2028 50,240 50,240
IRSUSD (104,308,984) 7 7 RiE3.49925% D[ 5E 4 F) % Y. USD1H

SOFRDOZ B4 Fl % 305 Bank of America  20/8/2028 520,401 520,401
IRS INR (47,383,790) 7 7 Ri£5.55625% D [H & & F % 2 FWh ., INR 1H

MIBOR D2 B4 % 3409 Bank of America  21/8/2028 (356) (356)
IRS EUR (13,990,000) 77> Fix2.16388% D[ 5E 4 F)%& %), EUR 1 H

ESTROZ B4 1% 409 Bank of America  23/8/2028 7,580 11,769
IRS USD (310,474,573) 77~ K31 HUSD-SOFR-0OIS Compound ® % &4

2SI L 4.264% DR E &% LD Bank of America  31/8/2028 (8,346,651) (8,346,651)
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IRS USD (77.486,923)
IRSKRW (5,162,219,800)
IRSKRW (2,576,721,177)

IRS KRW (10,445,303,000)

7 7~ Kix 1 H USD-SOFR-OIS Compound ¢ %5 B 4: F)

2 4.28979% D€ 4 F % 4L

77 ¥ F132.362% O ¢ & F % Z I . KRW 3+ H
KORIBOR O % #) 44 % 3445

77 ¥ W13 2.369% DR ¢ & F % SZ I . KRW 37 H
KORIBOR M2 B 4= F) % 32409

77 ¥ F132.3995% DR % 2 ) . KRW 37 H

KORIBOR D2 #) 4 #) % 3419

IRSKRW (17,348,915,000) 7 7> Kl 2.403% D[ & & % % FHY) . KRW 3+ H

IRSKRW (1,144,976,880)

KORIBOR D% )4 Fll % 32 #49
77 ¥ RId2.407% O 5E & H)% 2 HD . KRW 3 A
KORIBOR 0% B 4 #) % S 445

IRSKRW (11,210,955,000) 7 7> N1 2.42 % D 5E 4 F) % S FH) . KRW 37 H

KORIBOR % B 4 # % S 445

IRSKRW (2,290,369,464) 7 7> Fi2.443% D% 4 F)% 2. KRW 3+ H

KORIBOR D% B 4 Fll & 32 349

IRSKRW (11,210,955,000) 7 7> N 2.445% O F5E 4 F % 213 I) . KRW 3+ H

IRS KRW (24,092,720,000)

IRS KRW (54,656,350,000)

KORIBOR O Z B & F) % %405

777 Fi3247% DR E % Z ). KRW 37 H
KORIBOR O Z B &) % %405

77 Rl 2.482% DR &% Z I FIY) . KRW 37 H
KORIBOR O Z B & F % %405

IRSKRW (51,095,420,720) 7 7> K13 2.5% D& & &l % Z T . KRW 3+ H

KORIBOR D2 B4 # % 3419

IRSKRW (57,157,589,280) 7 7> N3 2.512% D€ 4 F % Z 17 I . KRW 3+ ]

IRS KRW (54,656,350,000)
IRSINR (1,281,971,835)
IRS INR (195,757,099
IRS HUF (79,373,000)
IRS USD (44,192,338)
IRS USD (68,613,470)
IRS BRL (28,802,537)
IRS BRL (33,520,057)
IRS BRL (10,354,778)
IRSBRL (134,633,086
IRS BRL (17,893,800)
IRS BRL (5,910,000)
IRS BRL (17,752,000)

IRS BRL (6,574,616)

KORIBOR 0% B 4 ) % S 445

7 7R3 2.528% O 5E 4% I . KRW 34+ H
KORIBOR 0% B 4 ) % S 445

77> FiE5.5377% D % 4 F)% 2 F WY, INR 1H
MIBOR O Z B4 Fll 2 445

77 Fid5.576% D i & F1 % 52 FHY . INR 1H
MIBOR O Z B4 Fll & 445

77 FiE6.12% DO 4% 2 . HUF 6+ H
BUBOR O Z B4 1% 3449

77 K3 4.403% ORFE &% Z T

1 H USD-SOFR-OIS Compound DZ #4112 % 4.5
77> i 3.249% O % £ % % FHLY

1 H USD-SOFR-0IS Compound D ZE B4 | % 57445
77> Fi312.945% O 5E 4% Z I

BRL 1 H BROIS % B 4 F) % 3 445

77 ¥ FIZ13% DR 5E & F% Z I |

BRL 1 H BROIS O % B 4 F) % 3 445

77> Fi313.105% O i 1 4 Fl % 52 T |

BRL 1 H BROIS D25 B 4 #3449

77> FiZ13.115% O [ % 4 % 20

BRL 1 H BROIS O % B 4 Fll % 32 4.9

77> F1313.235% Dl € £ F) % 52 T I

BRL 1 H BROIS O % 8 4 #) % 3445

77 FiE13.315% DR 2 & Fl % 52 T |

BRL 1 H BROIS O % B 4 #) % 3445

77> N3 13.345% D 5E 4 F1 % Z I

BRL 1 H BROIS % B 4 F) % 3 445

77> Rlid13.42% D&% &R % 2 T

BRL 1 H BROIS DZ B 41 % 415
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Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

Bank of America

31/8/2028 (2,140,035) (2,140,035)

17/9/2028

17/9/2028

17/9/2028

17/9/2028

17/9/2028

17/9/2028

17/9/2028

17/9/2028

17/9/2028

17/9/2028

17/9/2028

17/9/2028

17/9/2028

17/9/2028

17/9/2028

17/9/2028

3171072028

15/12/2028

2/1/2029

2/1/2029

2/1/2029

2/1/2029

2/1/2029

2/1/2029

2/1/2029

2/1/2029

(2,282)
(764)
3,530
7126
566
(3,095)
2,846
(1,194)
1,520
7.897
13,621
19,890
24,951
(19,509)
(668)
(15)
1,430,774
174,517
(39,307)
(34,663)
885
(45,981)
13,906
7,406
17,244

9,417

(2,282)
(764)
3,530
7,126
566
(3,095)
2,846
(1,194)
1,520
7,897
13,621
19,889
24,951
(19,509)
(668)
(16)
1,430,774
174,517
(39,307)
(34,663)
885
(45,981)
13,906
7406
17,244
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IRS USD (54,928,824) 77> K12 USD 1 H SOFR O Z By & )% 2T HLY |
2.92% O [ 72 4 F) % AL Bank of America  16/2/2029 632,412 720,976
IRS EUR (52,596,197) 77 Rid 3% D[ E &%), EUR6 4+ H
EURIBOR O Z B4l % X409 Bank of America 5/3/2029 1,650,905 1,650,905
IRSJPY (4,444,181437) 77> Fix1HJPY-TONA-OIS Compound ¢ % 84 F
S UTHUD | 0.501% O 72 4 F % 3409 Bank of America 5/3/2029 511,877 511,877
IRSJPY (4,444,181437) 77¥FiZ1HJPY-TONA-OIS Compound ®% )4 F
ZZUFHY . 0.5035% D & 4 Fl % 305 Bank of America 11/3/2029 513,303 513,303
IRSINR (203,648,377) 77~ Fi%6.262% D[ & &% 20 |
INR 1 H MIBOR D ZE B 4 1% %449 Bank of America  20/3/2029 50,007 50,007
IRSINR (248,903,571) 7 7 Rl 6.3% D % 4 F) % 2 HD
INR 1 H MIBOR O 84 fl% 349 Bank of America  20/3/2029 65,005 65,005
IRSUSD (128,673,664) 7 7 ¥ Ri& 3.7915% O i 5 4 F % S T HLY |
1 H USD-SOFR-OIS Compound D Z 84 )% 34.) Bank of America  29/3/2029 2,027,936 2,027,936
IRS USD (51,751,503) 77 F134.052% O [ 5 4 F) % I
1 H USD-SOFR-OIS Compound ®Z& 84 F]% % 4,5 Bank of America 9/4/2029 1,278,742 1,278,742
IRS USD (81,039,418) 7 7 K12 4.001% O & &% Z I |
1 H USD-SOFR-0OIS Compound ®Z #4445 Bank of America 18/4/2029 1,876,082 1,876,082
IRS USD (40,588,279) 7 7Y R4 %O EE SR 2 Z I
1 H USD-SOFR-OIS Compound P Z #4:#]% 24,9 Bank of America  24/4/2029 942,263 942,263
IRS EUR (56,813432) 77> K3 2.9% D% & H% 2300
EUR 6 # J EURIBOR O 2 )4 F) % % $49 Bank of America  30/4/2029 1,594,883 1,594,883
IRS USD (79,415,656) 77 i34 %O/ e &% Z T
1 H USD-SOFR-OIS Compound DZ 4 F%23Z#,5 Bank of America 6/5/2029 1,861,663 1,861,663
IRS EUR (40,088,285) 77 Fi%2.87% DL 2 4 F % Z ) |
EUR 6  H EURIBOR ® % By 4: F % 32 419 Bank of America  11/6/2029 1,100,027 1,100,027
IRS KRW (10,648,160,000) 777 Bl 2.478% O il 5 & A% 52D
KRW 3 H KORIBOR D& 8y 4 % 3 $.5 Bank of America  16/6/2029 (1,709) (1,709)
IRS KRW (10,849,540,000) 7 7 Rl 2.4895% D € 4 F % LD
KRW 3 7 H KORIBOR O % ) 4 % 3 $45 Bank of America  16/6/2029 (62) (62)
IRS KRW (10,335,820,000) 7 7 Rl 2.498% D 5g 4 % LY
KRW 3 7 H KORIBOR O % 8 4 Fl % 3445 Bank of America 16/6/2029 1,124 1,124
IRS KRW (10,860,270,000) 77 R 2.5% DR 5E A & S I
KRW 3 7 H KORIBOR O % By 4 % 3445 Bank of America 16/6/2029 1,474 1,474
IRSKRW (11,714,170,000) 7 7> K% 2.5225% D[ 5E 4% 2 T |
KRW 3 # H KORIBOR D% 84 Fll % 3 349 Bank of America 16/6/2029 5,138 5,138
IRS USD (38,999,147) 777 RiZ 3.6598% D [ & 4 F) % VT HLD
1 H USD-SOFR-OIS Compound D Z #4F)% 24,9 Bank of America 10/10/2029 504,342 504,342
IRS MXN (6,015810) 77> I3 7.7725% D & 4 Fl%& =iy, 1H
MXN-TIIE ON-OIS Compound D2 &4 )% % $,9) Bank of America 14/11/2029 4,278 4,278
IRSMXN (1,298,137.276) 77> FiZ9.04% D[ %E &% ), 1H
MXN-TIIE ON-OIS Compound ®Z 84 f%% 4.9 Bank of America 14/11/2029 4,137452 4,137452
IRSJPY (9,924,422,579) 77> FiZ1HJPY-TONA-OIS Compound ®% &) 4:Fl)
FZTED . 0.77312% Dl 52 &% 3309 Bank of America 18/11/2029 731,279 731,279
IRS MXN (5,972,183) 77 Fix1HMXN-TIIE ON-OIS Compound ®
&R % Z I 7.78% Dl 52 & F% 0D Bank of America 14/12/2029 (4,308) (4,308)
IRSMXN (80,625,303) 77 Fix1 HMXN-TIIE ON-OIS Compound ®
L% ZIFH . 8.97% D % £ F % L3S Bank of America 14/12/2029  (248,573) (248,573)
IRS INR (232,167,885) 7 7 K12 6.116% DR 52 4 Fl % Z D |
INR 1 H MIBOR O£ B4 F% 49 Bank of America 18/12/2029 43,766 43,766
IRS INR (232,167,885) 7 7 F126.123% O 52 £ F) % 2D
INR 1 H MIBOR O B4 F% X 49 Bank of America 18/12/2029 44,497 44,497
IRS GBP (48,246,520) 77> Nix4 %D &M% 20D .
GBP 1 H SONIA ® % )4 Fll % 32 449 Bank of America 16/1/2030 516,254 516,254
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IRS GBP (39,086,337) 777 Rl 4% O E &R % 2D,

GBP 1 H SONIA O % 8 4 F % 449 Bank of America  20/1/2030 417,765 417,765
IRS EUR (616,163) 7 7 K1 2.20807% DR &% Z T HLY |

EUR 6 # H EURIBOR O ZE By 4 F % 32 449 Bank of America  31/1/2030 (1,686) (2,036)
IRS EUR (1,232,260) 77> Fi32.214801% O[5 4 % 2 HLY

EUR 6 # H EURIBOR O Z S 4 F) % % $49) Bank of America  31/1/2030 (3.877) (3,671)
IRS EUR (616,479) 777 K13 2.293191% O 52 £ )% 2 L) |

EUR 6 # H EURIBOR O 28 B 4x F) % % $49 Bank of America  31/1/2030 650 584
IRS EUR (1,044,897) 77> Fid2.415794% O 7 4 Fl % 2T LY |

EUR 6 7 H EURIBOR O % By 4§ % 52449 Bank of America  31/1/2030 6,820 7075
IRS EUR (1,940,763) 7 7 Nl 2.328759 % D [ 5 4 F) % Z VT HLD

EUR 6  H EURIBOR ®» % B 4§ % 32 449 Bank of America 3/2/2030 3,029 5,009
IRS EUR (2,104,465) 7 7 Fi& 2.433293% D il 52 4 F) % 2T HLY

EUR 6 # H EURIBOR ® % 8 4 F % 419 Bank of America 3/2/2030 11,282 15,915
IRS MXN (6,538,439) 77 Fix1HMXN-TIIE ON-OIS Compound ®

&R % ZITHY . 7.795% DR % & F % K409 Bank of America 7/2/2030 (4,865) (4,865)
IRSMXN (29,828,584) 77 Fix1HMXN-TIIE ON-OIS Compound ®

LB &% ZIFH . 8.65% D 4 F % 349 Bank of America 7/2/2030  (74,299)  (74,299)
IRS INR (641,057,896) 7 7 K12 6.0581% D & 4l % Z L) |

INR 1 H MIBOR O£ B4 Fl% 449 Bank of America  21/2/2030 96,837 96,837
IRS USD (19,879,056) 7 7 Rl 3.8934% Dl g 4 Fll % Z LY |

USD 1 H SOFR O % B 4: 5 % 449 Bank of America  24/2/2030 455,198 455,198
IRS CZK (12,049,829) 777 R 3.6012% O il 52 & )% 2 Y

6 o H CZK-PRIBOR-PRBO D% B 4: Fl % 52449 Bank of America 19/3/2030 (2,696) (2,696)
IRSINR (769,979,000) 777 K16.0026% O [ % 4 F) 2 2T HLD

INR 1 H MIBOR O &4 Hl% 345 Bank of America  19/3/2030 103,035 103,035
IRS HUF (57,326,709) 7 7 K2 6.15% Dl 52 4 Fl % 2

HUF 6 » H BUBOR O£ 84 )% 49 Bank of America  19/3/2030 (262) (262)
IRSHUF (598,568424) 77> Fid6.55% D %E 4% 2 FHL |

HUF 6 # H BUBOR O Z #) 4 F) % 3 349 Bank of America 19/3/2030 22,351 22,351
IRSJPY (6,311,000,000) 77> Fix1HJPY-TONA-OIS Compound ®

&R % ZITHY . 0.865% DR % & F % K409 Bank of America  19/3/2030 364,079 364,079
IRSZAR (259,441,981) 77 RIZZAR 37 HJIBAR DZ B & F% Z T HD

7.93625% O [l 7% 4 F) % 309 Bank of America  19/3/2030 (513,858) (513,858)
IRSMXN (23,415,438) 77>~ FiE1HMXN-TIIE ON-OIS Compound ®

&% ZITI, 7.725% O % 4 F) % 09 Bank of America 6/5/2030 (13,674) (13,674)
IRS MXN (5,132,674) 77~ Fid1HMXN-TIIE ON-OIS Compound ®

A% ZUTH . 7.8155% D il 58 &) % S 09 Bank of America 6/5/2030 (3,990) (3,990)
IRSMXN (70,011,000) 77> Fi37.8225% D% &M% 2 FHY . 1H

MXN-TIIE ON-OIS Compound ®Z &4 )% 4,9 Bank of America 7/6/2030 55,223 55,223
IRS MXN (7,669,604) 77 K13 7.823% DM E &R % Z Y. 1H

MXN-TIIE ON-OIS Compound ®Z &4 )% 4,9 Bank of America 7/6/2030 6,058 6,058
IRS CZK (8,560,029) 77 Bl 3.6173% D % 4 F % 2T HLD

6 o H CZK-PRIBOR-PRBO D% # 4 ) % 3449 Bank of America  18/6/2030 (1,993) (1,993)
IRS CZK (22,440,014) 7 7 Kl 3.66% D[ 2 4 Fl % 52 T HLY |

6 » H CZK-PRIBOR-PRBO D2 B 4 Fl % 419 Bank of America  18/6/2030 (5,740) (3,297)
IRS MXN (2,000,865) 77 Fix1 HMXN-TIIE ON-OIS Compound ®

BB &% Z A FH « 7.77% DR E £ F1% LD Bank of America  21/6/2030 (1,346) (1,346)
IRSMXN (77,052,000) 77V R 772% OEEEM 2 Z WY, 1H

MXN-TIIE ON-OIS Compound D2 & 4:F)% %4, Bank of America  24/6/2030 43,420 43,420
IRS EUR (5,395,000) 7 7 Kl 2.10336% O 52 4l & 2D |

EUR 1 HESTR O Z B4 F% 52409 Bank of America 18/7/2030 2,578 3,043
IRSMXN (14,793,079) 77~ FIZ7.67% DREESEMEZITIY . 1H

MXN-TIIE ON-OIS Compound D2 Eh4:F]% %49 Bank of America  30/7/2030 6,587 6,587
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IRSMXN (285,270,000) 77> FiX7.69%DE &M% JHY), 1H

MXN-TIIE ON-OIS Compound ®DZ 4 f% % 4.9 Bank of America  30/7/2030 139,709 139,709
IRSMXN (91,489,892) 77> NIz 7.545% DR5E &A% 2170, 1H

MXN-TIIE ON-OIS Compound D Z &) 4:F)% %4, Bank of America  15/8/2030 14,753 14,753
IRS GBP (8,000,000) 77> Fi3.8271% D &M% 2T,

GBP 1 H SONIA O % @ 4: F % 409 Bank of America 19/8/2030 2,265 2,265
IRSINR (112,200,000) 77> Fi35.7048% DR % 4% 52 HLY |

INR 1 H MIBOR O % &4 F% %45 Bank of America  20/8/2030 (2,560) (2,560)
IRS EUR (10,000,000) 77> Nix2.3518% D %E & Fll % 2 FHLY

EUR 6 # H EURIBOR D% B 4 Fl) % 3 $A9 Bank of America  21/8/2030 17,925 17,925
IRSMXN (46,570,641) 77 R 7.51% O &M %22 ). 1H

MXN-TIIE ON-OIS Compound D Z )4 F)% 4.9 Bank of America  21/8/2030 3,757 3,757
IRSJPY (650,000,000) 77~ FiZ1HJPY-TONA-OIS Compound ®

LB &R ZTHD . 1.05895% D [l ¢ 4 ) % 52309 Bank of America  21/8/2030 4,153 4,153
IRSCNY (110,260,000) 77 K13 1.448% D 58 4 % 52 D

CNY 34 HCNRROZE B4 Fl% 409 Bank of America  17/9/2030 (40,291)  (134,565)
IRS CNY (4,544,680) 7 7 12 1.561% DR & &% Z 1 |

CNY 34 H CNRROZE B & F% 239 Bank of America 17/9/2030 (2,099) (2,099)
IRS CNY (9,104,842) 7 7R3 1.622% O 52 4 F) % 2T HL

CNY 3% HCNRROZE B & F1% H 409 Bank of America  17/9/2030 (478) (478)
IRSTWD (462,990,000) 77> Fid1.643% D& &) % Z 5D

345 HTWD-TAIBOR-Reuters DZ B4 F]%%4,)  Bank of America  17/9/2030  (51,029)  (51,029)
IRSTWD (51,280,000) 77> Nix 1.703% D[ 5E & F1 % Z 1T Y |

34 HTWD-TAIBOR-Reuters DZ 81 4:F)% %4,  Bank of America  17/9/2030 (814) (814)
IRS CZK (31,565,734) 777 KX 3.637% DR % & F % Z D

6 H CZK-PRIBOR-PRBO D B 4 # % 4.5 Bank of America  17/9/2030 (7182) (7,182)
IRSCZK (173,439,000) 777 B 3.675% D il 52 & Fl % 2 Y

6 7 H CZK-PRIBOR-PRBO D% B 4 ) % 3445 Bank of America  17/9/2030  (24,950)  (24,950)
IRS CZK (82,174,630) 7 77 Bl 3.6975% O il & 4 F) % S T HLY |

6 H CZK-PRIBOR-PRBO O % #) 4 )% L 319 Bank of America  17/9/2030 (7,751) (7,751)
IRS CZK (26,102,622) 7 7 Kl 3.808% D [ € 4 F) % 52 VT HLY

6 7 H CZK-PRIBOR-PRBO O % Bl 4 | % 419 Bank of America 17/9/2030 3,888 3,888
IRS PLN (12,224,234) 7 7 F124.035% O [ 52 4 F) % 52T HLD

PLN 6 + H WIBOR O Z B 4: Fl % 449 Bank of America 17/9/2030 (16,471) (16,471)
IRS PLN (6,909,410) 77> Fi%4.054% DRFE &M% ZITHD

PLN 6 # H WIBOR O Z B 4: Fl % 52419 Bank of America 17/9/2030 (7,709) (7.709)
IRS PLN (2,194761) 77> FiZ4.135% D[ 4 H% %0 |

PLN 6 # H WIBOR O % B 4: Fl % 2419 Bank of America 17/9/2030 (281) (281)
IRS PLN (2,529,311) 77> Nix4.226% D 4% 2 FHL

PLN 6 + H WIBOR ®ZE B & #1l % 5749 Bank of America  17/9/2030 2,482 2,482
IRS PLN (5,058,342) 77 F134.33% O 5 & F% ) |

PLN 6 » H WIBOR D4 84 Fll &2 3 419 Bank of America  17/9/2030 11,379 11,379
IRSHUF (212,330,005) 77> Ki6.21% D[ E & F) % 52 FH |

HUF 6 # H BUBOR O Z )4 Fll % 3349 Bank of America 17/9/2030 (752) (752)
IRS HUF (45,001,467) 7 7 R126.215% O [ & & F % Z T H |

HUF 6 1 BUBOR O % B & % S .5 Bank of America 17/9/2030 (132) (132)
IRS HUF (51,193,165) 77 Rl 6.2882% D 7 &% Z T HLY |

HUF 6 1 BUBOR O & By & % 445 Bank of America 17/9/2030 311 311
IRS CNY (59,068,840) 77 FIZCNY 3 4 H CNRR OE B4 Fl% 23 |

1.465% D[ 7 4 Fl % 40D Bank of America  17/9/2030 65,349 65,349
IRSCNY (227,070,000) 77> FIZCNY 3 HCNRROZE B &F% %30

1.579% D [ 7 4 Fl % 409 Bank of America 17/9/2030 77457 77457
IRSCNY (225,770,0000 77> FIZCNY 34 HCNRROZE & F% ZFH

1.59% D [l 5 4 F) % 32 $49 Bank of America  17/9/2030 60,343 60,343
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IRSCOP (5,302,258,341) 77> Kix1H COP-IBR-BANREP ®»

&% ZITHY . 8.67% DR % &F %KD Bank of America 17/9/2030 238 238
IRS JPY (249,572,648) 77 Fix1HJPY-TONA-OIS Compound ®

SR %ZITI . 0.8201% D g 4 5% 309 Bank of America 17/9/2030 22,166 22,166
IRS JPY (513,674,977) 77 FiZ1HJPY-TONA-OIS Compound ®

LS % ZITHY . 1.12% DR E £ 5% 409 Bank of America  17/9/2030 (5,222) (5,222)
IRS NZD (1,326,283) 77> FIZNZD 34 H BBROZE B &% I FHY |

3.4875% D [l 7€ 4 F % 4L Bank of America 17/9/2030 (6,012) (6,012)
IRS NZD (3147,221) 77> FIZNZD 34 H BBROZE B &% T |

3.7775% D & B H) % LD Bank of America  17/9/2030  (38,964)  (38,964)
IRS ZAR (67,578,082) 77 FIZZAR 34 HJIBARDZ B &) % I FHY

7.11% O 5E 4 F) % 3289 Bank of America  17/9/2030 1,782 1,782
IRS ZAR (26,647,786) 77 FIZZAR 34 HJIBAR DZ B4 )% I FHY

7.2175% D[ 72 4 F) % AL Bank of America 17/9/2030 (6,099) (6,099)
IRS ZAR (26,634,118) 77 FIZZAR 34 HJIBARDZE B4 )% 2 FHL

7.368014% D [ 52 4 F % 32449 Bank of America 17/9/2030 (18,406) (15,615)
IRS ZAR (53,265,301) 77 FIZZAR 3 4 H JIBARDZE B & F) % Z T HY

7.494% DI 58 4 F) A& 32409 Bank of America  17/9/2030 (47,163) (47,163
IRS ZAR (76,973,160) 777 RIZZAR 3 4 H JIBARDZ B & F) % Z T HY

7.5975% D[ 5E & F) % 3409 Bank of America  17/9/2030  (87,073)  (87,073)
IRS AUD (32,854,214) 7 7 Rl 3.915% D[ 72 £ R % 5 T HLY

AUD 3 # /I BBSW O & By 4 Fl % 3445 Bank of America  20/9/2030 10,475 10,475
IRS AUD (17,362,771) 7 77 R134.0405% O [ & 4 F) % B

AUD 3 # H BBSW O£ 84 F) % % 49 Bank of America  20/9/2030 30,343 30,343
IRS CNY (7,340,000) 777 Fix1.63% D & & F % Z T HL

CNY 3 4 HCNRROZ B & H% L) Bank of America 17/12/2030 (608) (608)
IRS BRL (4,033,409) 7 7 F1213.38% O [ % 4 F 2 2 VT HLD

BRL 1 HBROIS O % 84 F) 2 52409 Bank of America 2/1/2031 2,734 2,734
IRSUSD (108,271,409) 77 Nl 2.85% Dl 52 4% 2T HY

USD 1 H SOFR O % 8 4 Fl % 419 Bank of America 14/10/2031 (2,672,045) (3,458,638)

IRS USD (57,577,302)
IRSUSD (122,182,014)

IRS USD (8,769,631)

77 Rl 2.86% D[ 5 4 % 2T ALY

USD 1 H SOFR O Z #4: Fl % 4.5

77 R 2.85% DR E 4% Z I

USD 1 H SOFR D B 412 %449

77 RKIiZUSD 1 H SOFR D% 8 & F)% T HLY |

Bank of America

Bank of America

19/11/2031

28/1/2032

(1.489,769) (1,860,598)

(3,344,447) (4,231,294)

2.3525% DI & 4 F) % 340D Bank of America 8/4/2032 576,051 576,051
IRS USD (54,232,845) 77> FizUSD 1 H SOFR DA B4 F % Z 1T LY
2.58% DEE B FI % 340D Bank of America  24/5/2032 2,899,019 2,907,288

IRS USD (45,932,135)
IRS USD (46,587,862)
IRS USD (46,482,316)
IRS USD (74,747,087)

IRS USD (45,641,286)

77> i 3.04% O 5 4 Fl % 52 T |
USD 1 H SOFR O % B 4 Fl % 3 445
77> i 2.868% D 1 4 F1 % Z I |
USD 1 H SOFR O % 8 4 F) % 3 445

77> F132.908% D 7 4: % 520D |
USD 1 H SOFR @2 )4 % 3345

77 ¥ R 2.8905% D 5 &M% Z 1T |
USD 1 H SOFR O 2 $ 4 Fil % 345

7 7 Rl 3.191% D 5g 4 F % 52

Bank of America
Bank of America
Bank of America

Bank of America

28/10/2032

2/11/2032

4/11/2032

15/11/2032

(1,348.220) (1.348,220)
(1,882,052) (1,882,052)
(1,762,464) (1,762,464)

(2,941,200) (2,941,200)

USD 1 H SOFR O Z #4: Fll & 445 Bank of America 28/11/2032  (936,181)  (936,181)
IRS USD (44,474,634) 7 7 Rl 3.7565% D i 58 4 F) % 52 VT HLD |

USD 1 H SOFR O B 4: 5 % X449 Bank of America 9/8/2033 599,408 599,408
IRS USD (21,758,360) 77 FiZUSD 1 H SOFR D Z H) 4 F) % Z T

3.23% D[ 52 4 F) % 52 H09 Bank of America 9/8/2033 500,767 500,767
IRS USD (42,988,666) 77 Fix1HUSD-SOFR-0IS Compound ®

B G %ZTIY . 4.402% O E & F % 35409 Bank of America  1/11/2033 (2,505,407) (2,505,407)
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IRS USD (33,293,862) 7 7 K13 4.01% DR 2 &% Z D

1 H USD-SOFR-OIS Compound D 84 F]%3%4.) Bank of America  12/1/2034 994,826 994,826
IRS USD (9,580,489) 7 7 K12 4.0085% D 52 4 F % 52D

1 H USD-SOFR-OIS Compound % #)4:#1% % 4,5 Bank of America 17/1/2034 284,826 284,826
IRS INR (83702,627) 77 Fix6.337% DR &M% Z T,

INR 1 H MIBOR D& B4 Fl% X449 Bank of America  20/3/2034 27,590 27,590
IRS INR (83702,627) 77~ Fi%6.347% DR E &M% ZTHD

INR 1 H MIBOR O % B4 F% %49 Bank of America  20/3/2034 28,263 28,263
IRS EUR (5,200,000) 77> Fid2.5868% D 4% 2T HDY

EUR 6 # H EURIBOR ® % By 4§ % 52 449 Bank of America 1/7/2034 (4,820) (4,820)
IRS EUR (8,160,000) 7 7Y R 2.377341% D [E 5 4 F) % Z AT

EUR 1 HESTROZ B4 Fl% 5739 Bank of America  15/8/2034  (28,059)  (28,059)
IRS EUR (4,800,000) 7 7 Ni& 2.454853% O 7 4 F % Z T HLD |

EUR 1 HESTR ®Z 8 & F% 52449 Bank of America  15/8/2034 18,762 18,762
IRS EUR (9,220,000) 77 R 2.45774% O [ 7 4 F) % 52 T HLY

EUR 1 HESTR®OZ 84 )% %449 Bank of America  15/8/2034 38,561 38,561
IRS EUR (20,680,000) 7 7R3 2.523% D [ € 4 F) % 2T HLD

EUR 6 1 EURIBOR O B 4 Fl % 4.9 Bank of America  15/8/2034  (156,825) (156,825)
IRS EUR (20,960,000) 7 7R3 2.63402% DR E &% Z I |

EUR 6 7 5] EURIBOR O 2 B 4: Fl % X 449 Bank of America  15/8/2034 76,581 58,532
IRS EUR (2,510,000) 77 R 2.6348% D[ E & F) % Z T HLY |

EUR 6 # J] EURIBOR O % ) 4: F) % % $49 Bank of America 15/8/2034 7,192 7,192
IRS EUR (19,980,000) 77> Fi%2.6768% D 4 Fl% %0 |

EUR 6 # H EURIBOR O 2 B4 F) % % $49 Bank of America 15/8/2034 135,680 135,680
IRS USD (79,822,875) 77~ N3 1 HUSD-SOFR-0IS Compound ®

LB EF) % ZITHY . 3.6175% D& 4 ) % 52309 Bank of America  9/10/2034 1,088,070 1,088,070
IRS USD (26,263,550) 7 7~ Kl 3.6595% D[ 5 4 F % 2T HLD

1 H USD-SOFR-OIS Compound % 84 Ffl% 4.5 Bank of America 10/10/2034 24,916 24,916
IRS USD (48,505,295) 77 Rl 3.6625% D % 4 F % 2 T HLD |

USD 1 H SOFR O£ 8 4 Fl % 49 Bank of America 26/12/2034 (1,787) (1,787)
IRSJPY (1,630,000,000) 77> FiZ1.126% DR %E &M% Z T,

1 HJPY-TONA-OIS Compound D 4% % 4.9 Bank of America  19/3/2035 (255,483) (255,483)
IRS INR (303,477,500) 77 KIZINR 1 H MIBOR O By & F)% 2 LY

6.07 % O i 2 4 F & 340D Bank of America  19/3/2035  (29,789)  (29,789)
IRS USD (37,239,575) 77 R 3.7425% DR 2 & )% 21D |

USD 1 H SOFR O B 4: 5 % 449 Bank of America 27/3/2035 191,235 191,235
IRS GBP (3,288,000)0 77> Fi3ZGBP 1 HSONIA DA B4 Fl% 2 FH

4.02109% DR 7 4 F % L4 Bank of America 4/7/2035 58,816 54,467
IRS INR (12,050,000) 777 K13 5.9047 % O 2 4 % Z D |

INR 1 H MIBOR D ZE B 4 #1l% 449 Bank of America  20/8/2035 (721) (721)
IRS THB (4,307,695) 7 7R3 1.442712% O % & F) % 2B

THB 1 H BKIBOR ® & B4 Fl % 3 $45 Bank of America  17/9/2035 604 604
IRS THB (2,150,185) 7 7R3 1.5765% O [ %€ 4 F % VLY |

THB 1 H BKIBOR ® % 8 4 F] % 4.9 Bank of America  17/9/2035 1,135 1,135
IRS THB (26,060,000) 77 Fi31.605% D 58 4 % 52D

THB 1 H BKIBOR O % B 4 f % 449 Bank of America  17/9/2035 15,911 15,911
IRS AUD (3,727,782) 77 KiZ AUD 6 » H BBSW O B4 Fl% 2L |

4.0586% D[ 5 4 Fl % 305 Bank of America 17/9/2035 24,516 24,516
IRS AUD (4,959,705) 77 K3 AUD 6 » H BBSW O B4 Fl% 21 FHLY |

4.4175% O [ 7€ 4 F) % 340D Bank of America 17/9/2035 (64,219) (64,219)
IRS JPY (743,992,754) 77 FiZ1HJPY-TONA-OIS Compound ®

EEF % ZITHY  1.3% D52 G F% 40D Bank of America 17/9/2035 58,254 58,254
IRS NZD (1,326,143) 77> FiZNZD 34 H BBROZE B &% T |

3.9955% D il 7 4 F1 & 34D Bank of America  17/9/2035 (7,212) (7,212)
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IRS NZD (3,133,194) 77 FIZNZD 3+ H BBROZE B & F% 2T

4.231% O [E & 4 F % 4D Bank of America 17/9/2035 (53,321) (53,321)
IRS THB (67,950,000) 77> Fid THB 1 H BKIBOR O Z By 4 )% Z T HLY

1.497 % D[ & G F) & 349 Bank of America  17/9/2035  (20,223)  (20,223)
IRS USD (15,681,989) 77 Fix1HUSD-SOFR-0OIS Compound ®

&% Z T, 3.4507 % D 52 4 F % 230 Bank of America 15/12/2036 451,994 451,994
IRS USD (52,594,677) 77 Fix1HUSD-SOFR-OIS Compound ®

REE A% 2T |« 4.08201% D i 5E 4 ) % 52309 Bank of America 15/8/2039  (912,421) (912.421)
IRS USD (26,188,827) 77 Fix1HUSD-SOFR-0OIS Compound ®

ZEEY A% ZITH  4.09564% O E 4 F %49  Bank of America  15/8/2039  (493,139)  (493,139)
IRS USD (6,935,099) 77 FiZUSD 1 H SOFR O Z $) 4 )% A\ FHLY

2.93% Dl 7 4 F) % A Bank of America 26/11/2041 911,130 897,871
IRSJPY (346,000,000) 777 FI1X1.97% O 2 4 F % Z 01

1HJPY-TONA-OIS Compound DZ B4 F% 74,5 Bank of America 2/8/2044  (167.265)  (167,265)
IRS EUR (2,670,000) 7 7 ¥ Bl& 2.457 % O [ 5 4 F) % ST HL)

EUR 6 # H EURIBOR O % &) 4§l % % 419 Bank of America  12/9/2044  (216,306) (216,306)
IRS EUR (880,000) 777 K& 2.36363% D 58 4 F % 52 FHLY |

EUR 6 # ;1 EURIBOR O B 4 Fl % 419 Bank of America 6/1/2045 (91,036) (86,842)
IRS EUR (7,120,000) 7 7 Rl 2.46% DR E &R % 2T HL |

EUR 6 # 5] EURIBOR O Z B 4: Fl % X 449 Bank of America 6/3/2045  (591,431)  (589,146)
IRS EUR (18,710,000) 7 77 K& 2.74593 % D [ 5 4 F) % Z VT HLY |

EUR 6 # H EURIBOR O % 8 4: # % £ 419 Bank of America  26/3/2045 (527,394)  (612,142)
IRS  EUR (910,000) 77> Fid2.9478% D[ & F% 20D |

EUR 6 # H EURIBOR O % ) 4 F) % % $49) Bank of America  21/8/2045 2,215 2,215
IRS USD (15,609,141) 77 FiZUSD 1 H SOFR O Z H) 4 F) % Z\FHLY

2.81% Dl 5E e F) % 39 Bank of America  25/1/2051 3440471 3,204,173
IRS USD (28,708,010) 77 FiZUSD 1 H SOFR O Z B4 F) % VLY

2.81% DIE5E 4 Fl & 32409 Bank of America  28/1/2051 6,330,983 5,894,574
IRS USD (16,175,950) 77 FixUSD 1 H SOFR O Z 8 4 F) % LY

2.8% O IE ¢ 4 F % LIS Bank of America 1/2/2051 3,562,342 3,347,506
IRS USD (9,064,897) 77> K12 USD 1 H SOFR O ZE 8y & )% 2 T HLY |

2.8% DI & 4 F % LIS Bank of America 4/2/2051 1,997,363 1,876,405
IRS USD (9,334,446) 77> K2 USD 1 H SOFR O Z 8y & F)% 2T HLY |

2.8% D 5E G F) & 3L Bank of America 5/2/2051 2,056,718 1,932,169
IRS USD (3,818,126) 77 FiZUSD 1 H SOFR D Z 84 )% 2\ FHLY

2.8% DI 58 4 ) % D Bank of America  22/2/2051 996,219 790,955
IRS USD (14,339,807) 77 RiZUSD 1 H SOFR O % 8 & )% 52T HLY |

2.8% DI 58 4 F) % L HD Bank of America 27/5/2051 3,771,845 2,983,775
IRS USD (2,344,013) 77 FiZUSD 1 HSOFR D Z H) 4 )% Z\FHLY

2.8% DI 5E 4 F) % 3 HD Bank of America  28/5/2051 616,559 487,741
IRS USD (31,664,557) 77 FiZUSD 1 H SOFR O Z B 4 F) %\ FHLY

2.79% D[ 4 F % L4 Bank of America  21/1/2052 8,490,492 6,715,249
IRS USD (17,476,375) 77 Fi34.0075% D 58 4 % 2D

1 H USD-SOFR-OIS Compound D& 84 F|% 34,5 Bank of America  3/11/2053  (225,530) (225,530)
IRS USD (17476,375) 7 7~ Fix1HUSD-SOFR-0IS Compound ®

AR % ZTHY . 3.658% DR % & F %KD Bank of America  3/11/2053 1,255,256 1,255,256
IRS EUR (2,147,310) 77 FIZEUR 6 ¥ H EURIBOR D% )4 Fll %

ZVTHD | 2.49% D 52 4 F) % LD Bank of America 19/2/2054 211,508 211,508
IRS EUR (2,147,310) 77 KIZEUR 6 4 H EURIBOR D% )4 Fll %

ZAVTHLD | 2.5055% O [ 52 4 F) % 5209 Bank of America  20/2/2054 203,920 203,920
IRS EUR (1,068,0000 77> KiZEUR 64 HEURIBORDZ B4 H)%

ZATHLY | 2.5105% D[ 58 4 F) % S0 Bank of America 1/3/2054 99,858 99,858
IRS EUR (4480000 77> FiZEUR 64 HEURIBORDZ B4 H%

ZUFIY | 2.4555% O 5E 4% 549 Bank of America  22/3/2054 47,665 47,665
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IRS EUR (17350000 77> NiZEUR 6 4 H EURIBOR ®Z )4 )%

SZUTHLY | 2.543% O 2 & F % 30 Bank of America  22/4/2054 153,613 150,016
IRS EUR (3,320,000) 77> Nid 2.27594% D 5E 4 % ZTHD |

EUR 1 HESTROZ B4 Fl% 449 Bank of America 7/3/2055  (239,394) (412,568)
IRS EUR (3,300,0000 77> FiZEUR6 4+ HEURIBOR DZ H)4: %

ZUFID | 2.3289% D 5 4 % AL Bank of America 7/3/2055 280,342 453,603
IRS EUR (34500000 77> NiZ2.53892% D 5E & H)% 2D,

EUR 1 HESTR OZ B4 H)% 3445 Bank of America  20/3/2055  (215175)  (213,920)
IRS EUR (3,520,000) 77> FIiZEUR 64 EURIBOR D% 84 #1%

VLY | 2.61997 % D %E 4 F % S 40 Bank of America  20/3/2055 247,116 245,225
IRS  EUR (870,000) 77> Ni2.40899% O i 4 % 52 FHLY |

EUR 1 HESTR O Z 84 #)% 3305 Bank of America  23/4/2055  (85,962)  (80,874)
IRS EUR (5,860,0000 77> NiZEUR 64 H EURIBOR D% 8 4:F)%

ZATHLY | 2.46204% D [E%E £ F) % KA Bank of America  28/4/2055 622,014 624,757
IRS EUR (2,675.000) 77> Nid2.21%DF5E 4% ZFH0

EUR 6 # A EURIBOR O % #4112 %349 Bank of America  16/5/2055  (100,884) (100,884)
IRS EUR (3450,000) 77> Nid2.55206% D % 4% 520D |

EUR 1 HESTROZ By &A% 3445 Bank of America  25/6/2055  (203,911) (203,938)
IRS EUR (7,760,000) 77> Ni&2.777% DR 5E £ F % 2 FH0

EUR 1 HESTR ®Z#)4:#)% 39 Bank of America  29/7/2055  (36,087)  (42,215)
IRS EUR (7,760,000) 77> FIiZEUR 64 H EURIBOR ®Z E)4:H%

ZUFH , 2.85% D % 4 A % A Bank of America  29/7/2055 37.721 43,832
IRS GBP (1,813,000) 77> Fid4.47505% D 5E 4 F1% 30D

GBP 1 H SONTA O Z B4 F1% %445 Bank of America  6/8/2055  (78417)  (93.430)
IRS EUR (1,040,000) 77> Nid2.8078% D E 4 F) % 2T HD |

EUR 1 HESTR ®Z 84 H% 52449 Bank of America  21/8/2055 2,037 2,037
IRS EUR (1,040,0000 77> FiZEUR 64 HEURIBOR DZ 4%

ZTHY | 2.9317% DR % 4 % D Bank of America  21/8/2055 (3,725) (3.725)
IRS EUR (8490,000) 77> Nid2.77032% D E 4 F) % 2T D |

EUR 1 HESTROZ B4 % 3445 Bank of America  25/8/2055  (44,294)  (59,456)
IRS EUR (9,290,0000 77> NiZEUR 64+ HEURIBOR % 84 )%

ZUFH | 2.89437% D 5E &A% LD Bank of America  25/8/2055 28,123 46,711
IRS EUR (3,050,000) 77> Nid2.780839% DI 5E 4 % Z T HD |

EUR 6 # A EURIBOR O % B 4: 1% %449 Bank of America  15/8/2056  (96,325)  (96,325)
IRS EUR (3,210,000) 77> NiZ2.8166% DR E 4 F % Z T I |

EUR 6 # 7 EURIBOR O %8 B 4 #1 % 5 449 Bank of America  15/8/2056  (73,802)  (73,802)
IRS EUR (7760,0000 77> FIZEUR 6+ HEURIBOR DZ H)4: %

ZUTHLY L 2.7044% D E &) % 340D Bank of America  15/8/2056 387570  387.570
IRS EUR (8,050,0000 77> FIiZEUR 64 HdEURIBOR®ZE)4:#%

SZVFHLY | 2.85708% il 5E 4 F) & S D Bank of America  15/8/2056 108,728 106,798
IRS EUR (7.690,0000 77> NIiZEUR 64 HEURIBOR DZ 84 )%

ZUTHY L 2.8886% D % 4RI & 340D Bank of America  15/8/2056 43,794 43794
IRS EUR (1,360,0000 77> NiZEUR 64 HEURIBOR DZ 4%

ZUTHY L 2.9287% D 5E £ % LIS Bank of America  15/8/2056 (5,356) (5,356)
IRS EUR (1,550,0000 77> NIiZEUR 64 HEURIBOR DZ 84 )%

ZATI | 2.1107% DR 5E 4 % L34 Bank of America  12/9/2064 330,280 330,280
IRS EUR (1,150,0000 77> NIZEUR 64 HEURIBOR D% B4 )%

ZATI | 2.16515% O[5 4 % K3 Bank of America  21/2/2065 220,321 229,046
IRS EUR (7170,0000 77> FIiZEUR 6 # H EURIBOR % 8 4 # %

ZAFID | 2.37921% O 5 4 Fl % AL Bank of America  28/4/2065 1,031,215 1,002,949
IRS EUR (2,650,0000 77> FIiZEUR 6+ HEURIBOR D% )4 F%

ZAFID | 2.82215% D% &M% 445 Bank of America  30/1/2066 62778 50,888
IRS EUR (840,0000 77> FIZEURG6+HEURIBOR DZ )4 F%

ZUFHLY | 1.85252% O E 4 F %3405 Bank of America 6/1/2075 260,502 255,952
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IRS  EUR (360,000) 77¥ FIZEUR 6 » H EURIBOR D% B 4 #) %

ZVTELD | 1.94794% O [ 52 4 F) % S 309 Bank of America  14/2/2075 95,622 99,222
IRS EUR (430,000) 7 7Y FIZEUR 6 » H EURIBOR D4 &) 4 #) %

ST | 2.05695% O & 4 Fl & 305 Bank of America  21/2/2075 100,101 104,004
IRS EUR (4,690,0000 77> FIZEUR 64 HEURIBOR D% B4:H)%

ZUFHY | 2.105% O %8 £ F % K09 Bank of America 6/3/2075 1,061,278 1,063,437
IRS EUR (260,0000 77~ FIZEUR64HEURIBORDZ B4 H)%

ZVTELY | 2.41604% il 52 4 ) % S 409 Bank of America  20/3/2075 29,236 33,880
IRS EUR (8,250,0000 77~ FIZEUR 6+ HEURIBOR D% B4 F%

ZUTHLY | 2.41982% D[ & 4 F) % 40D Bank of America  26/3/2075 978,737 1,065,675
IRS EUR (3,064,000) 77 FIZEUR 6 # H EURIBOR D& 4 Fl%

ZVFEY | 1.906% D [ % 4 F) % 52409 Bank of America  21/4/2075 157,614 159,299
IRS EUR (1,925,000) 77 FIZEUR 6 # H EURIBOR D& )4 Fl%

SZAFHY | 2.11% D 52 4 F % 52349 Bank of America 18/5/2075 69,577 69,577
IRS EUR (2,600,000) 7 7Y FIZEUR 6 # H EURIBOR O &) 4: #) %

ZVFELY | 2.8504% D[ & 4 F) % S 309 Bank of America  21/8/2075 (13,701) (13,701)
IRS BRL (52,052,571) 7 7 F139.986859% D il & 4 F) % 2 T i) . B

RL 1 H BROIS ® & 8y & Fl% 345 Citibank 4/1/2027 (1,023,572) (1,023,572)
IRS BRL (1,182,227) 7 7R3 12.8375% DR & % Z I |

BRL 1 HBROIS % B4 F) % 2449 Citibank 4/1/2027 (4,123) (4,123)
IRSCLP (292,313,000) 77> FiZCLP 1H Sinacofi Chile Interbank Rate ®

BB &% ZTHY |« 4.3725% D[ E & F% 40 o Citibank 17/9/2027 732 732
IRSUSD (133,976,874) 777 Ki34.051% O % & F % Z 0D

1 H USD-SOFR-OIS Compound DZ#& %% 4.5  Goldman Sachs 18/10/2025  (65,707)  (65,707)
IRSUSD (120,221,010) 7 77 K13 4.2505% O [ 5 4 F) 2 2T HLD

1 H USD-SOFR-OIS Compound D #4:#]% 34,5  Goldman Sachs 19/10/2025  (25,605)  (25,605)
IRS USD (44,151,320) 77 ¥ K1 3.75736% OB % & F % Z D |

USD 1 H SOFR D2 B & % 4.9 Goldman Sachs  15/12/2025  (65,517)  (65,517)
IRSZAR (185,426,981) 77 FIZZAR 34 HJIBAR DZ B4 )% I FHY

6.944% D % 4 F) % 4L Goldman Sachs 17/9/2026 (12,658) (12,658)
IRS PLN (37,773,000) 77> FIZPLN 6 # H WIBOR O Z S 4 Fll % Z T HLD |

5.16% O [ 72 4 F) % 3449 Goldman Sachs 19/9/2026 (78,918) (78,918)
IRS ZAR (35,977,164) 77 Fid3 4 HZAR-JIBAR DE B & Fl% 21 FHLY |

6.916% D[ 5 4 Fll & 40D Goldman Sachs  23/9/2026 (2,035) (2,035)
IRS BRL (25,389,000) 7 7 K12 14.1075% O [ 52 4l % Z L) |

BRL 1 HBROIS O Z B 4 F) & 52 449 Goldman Sachs 4/1/2027 322 322
IRS ZAR (49,868,504) 77> Fix3 45 ZARJIBARDZE B4 F% 2T |

7.251% D 5 4 F) & 409 Goldman Sachs 19/3/2027 (19,716) (19,716)
IRSJPY (2,620,000,000) 77> Fix1lHJPY-TONA-OIS Compound ®

LA % ZTHY . 1.00287 % D %E 4 F) % 5409 Goldman Sachs 16/9/2027 3,589 3,589
IRS USD (24,987,735) 7 7 Rl 3.3% D g 4 F %2 2D

1 H USD-SOFR-OIS Compound P2 &% %45  Goldman Sachs 23/10/2027 (10,452)  (10,452)
IRS USD (16,178,309) 7 7 K1 3.9238% O % 4 F % Z T HLD |

1 H USD-SOFR-OIS Compound M % 84 )% 37349 Goldman Sachs  3/11/2027 191,367 191,367
IRS USD (16,178,309) 7 7 K1 3.9538% D % & & Z LY |

1 H USD-SOFR-OIS Compound D% )4 Fll % 32 349 Goldman Sachs  3/11/2027 200,650 200,650
IRS USD (32,356,617) 7 7 Rl 3.9848% D 7 4 F % 2\ FHLY |

1 H USD-SOFR-OIS Compound M % )4l % 3 349 Goldman Sachs  3/11/2027 420,486 420,486
IRS GBP (22,017,753) 7 7R3 4.86% DR & F% 2 I |

GBP 1 H SONIA O% $ 4 F) % 40 Goldman Sachs  20/6/2028 862,889 862,889
IRS EUR (26,740,000) 77> Ki32.00133% DR & F% S FHY |

EUR 1 HESTR O Z B4 F% 52409 Goldman Sachs  28/6/2028 (7.499) (13,742)
IRS EUR (20,950,000) 77> Fi32.11966% D[ % 4% =30 |

EUR 1 HESTR O Z By 4% 52449 Goldman Sachs 6/8/2028 1,047 10,168
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IRSJPY (2,703,000,000) 77> Fix1HJPY-TONA-OIS Compound ®

&R % ZITHY . 1.027 % O 2 4 F) % 409 Goldman Sachs  15/9/2028 22,046 22,046
IRS GBP (19,713,182) 7 7 Rlid4.1238% D[ 22 4R % 52 VT HLY |

1 H GBP-SONIA-OIS Compound D B4 F]% % 4.9  Goldman Sachs 17/11/2028 291,097 291,097
IRS GBP (19,586,616) 7 7 Rl1d4.1289% D 22 4 F) % 2 VT HLY

1 H GBP-SONIA-OIS Compound D2 &4 F]% %4,  Goldman Sachs 21/11/2028 293,717 293,717
IRS BRL (18,621,600) 77 Fi%13.148% D& %2 4 Fl % 52\ FHLY |

BRL 1 H BROIS ® % 8 4 F) % 415 Goldman Sachs 2/1/2029 (5,865) (5,865)
IRS EUR (6,790,000) 77> Fix2.11707% DR 5E &% 20D

EUR 1 HESTRDOZ B4 Fl% 5745 Goldman Sachs ~ 29/6/2029  (10,406) (7,294)
IRS USD (46,883,368) 7 77 R 3.2175% O 5 4 F % Z T HLD

USD 1 HSOFR O % 84 F% 52309 Goldman Sachs ~ 19/2/2030  (240,008) (240,008)
IRS EUR (13,722,127) 777 B 2.2% DR E 4 F) % Z T HL

EUR 6 # H EURIBOR O % 8 4 F % 415 Goldman Sachs 4/6/2030 (72,589) (72,589)
IRS EUR (6,880,000) 77 FIZEUR 1 HESTR OZ B 48 % 2 FHL

2.0753% O FE 5 £ % 305 Goldman Sachs 8/8/2030 6,894 8,234
IRS SEK (31,840,000) 77 Fix 34 HSEK-STIBOR-SIDE ® % B 4: Fll %

ZVTELY | 2.25982% O [ 52 4 F) % S0 Goldman Sachs  19/8/2030 (476) 2,315
IRS EUR (35,622,391) 7 7Y FIZEUR 6 # H EURIBOR © 4 &) 4= F) %

VLD | 0.02% D % 4 F) 2 40D Goldman Sachs  26/8/2031 5,503,768 5,503,768
IRS USD (10,173,662) 77> FiZUSD 1 H SOFR D Z H) 4 )% Z LY

2.585% D[] 52 4 Fl & 32409 Goldman Sachs  26/5/2032 542,979 542,979
IRS USD (43,296,284) 777 RiZ 3.4665% DR % 4 F) % 2T HLD

USD 1 H SOFR D& B4 F% L9 Goldman Sachs ~ 4/10/2032  (82,883)  (82,883)
IRS USD (20,566,870) 7 77 Bl 3.415% Dl 52 & Fl % 2D

USD 1 H SOFR D2 $h & Fll% 5 Goldman Sachs ~ 5/10/2032  (106,320)  (106,320)
IRS EUR (27,400,157) 77 NI 2.34% D[l 52 4 F % 2T

EUR 1 HESTR ®Z 84 H% 52449 Goldman Sachs ~ 19/1/2033  (263,982) (263,982)
IRS USD (48,894,697) 7 7> Rl 3.136% D € 4 F) % 2 T HLD

USD 1 H SOFR O % 8 4 Fl % 449 Goldman Sachs  12/5/2033 (1,089,938) (1,089,938)
IRS USD (43,844,519) 7 7 Rl 3.931% D[ 22 4 F1 % 52 T HLY |

USD 1 H SOFR O B 4: 5% 419 Goldman Sachs  4/10/2033 1,102,061 1,102,061
IRS EUR (10,710,000) 7 7 K& 2.51084% O 5 4l % Z T HL) |

EUR 6 + H EURIBOR O B 4 Fl % 419 Goldman Sachs  15/8/2034 (96,194) (93,390)
IRS GBP (3,614,000) 77 FIZGBP 1 HSONIA DZ 84 Fl% 2 FHLY |

3.99593 % D i 7 4 F) & 409 Goldman Sachs 6/8/2035 60,545 72,224
IRS GBP (6,870,000) 777 K13 4.00616% O [ % 4 F) % 2T HLD

GBP 1 H SONTA O Z 8 4 Fll % 52 $A9) Goldman Sachs 7/8/2035  (103,120) (129,789)
IRS EUR (1,570,000) 77> N 2.66224% D 5 4% B

EUR 6 # H EURIBOR O % B 4 F) % % $A9 Goldman Sachs  25/8/2035 2,261 (355)
IRS EUR (1,200,000) 777 K& 2.97036% O [ & 4 F) 2 ST HLD

EUR 6 # H EURIBOR ® % 8 4 F % 415 Goldman Sachs  21/8/2045 (3,488) 7775
IRS JPY (907,666,228) 7 7 Fix1.45% D[l 52 4 F % 2 I

1 HJPY-TONA-OIS Compound D% &4 H% % .5 Goldman Sachs 6/3/2054 (1,307,705) (1,307,705)
IRS JPY (907,666,228) 77 B3 1.452% D[l 52 4 F) % 2 1

1 HJPY-TONA-OIS Compound ®D % &) 4 Fll % 3 349 Goldman Sachs  11/3/2054 (1,305,872) (1,305,872)
IRS EUR (2,890,000) 7 7 Rl 2.4538% DI 5 4l % LY |

EUR 6 # H EURIBOR O %2 B 4: 5l % 419 Goldman Sachs  27/6/2055 (55,355) (67.802)
IRS GBP (1,656,000) 7 7 K12 4.48703% D 5 & % Z LY |

GBP 1 H SONIA O % @ 4: F % 409 Goldman Sachs 4/7/2055 (85,818) (81,057)
IRS GBP (400,000) 777 K2 4.7208% 0 [l 52 & )% 2B |

GBP 1 H SONTA O % @ 4: F % 409 Goldman Sachs 19/8/2055 753 753
IRS EUR (3,180,000) 777 K 2.8071% D [ & & F) % B

EUR 1 HESTR®OZ )4 Fl2 0 Goldman Sachs  22/8/2055 (16,770) 5,703
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IRS EUR (2,810.000) 77> Nid2.87553% D[ 5 4% 5 FHLY |

EUR 6 # A EURIBOR ®Z ) 4 1% %349 Goldman Sachs  22/8/2055 (4,871) 2421
IRS EUR (3,110,0000 77> FiZEUR 64 HEURIBOR ®% 84 )%

ZUIY | 2.93003% D 52 4 F) % LD Goldman Sachs ~ 22/8/2055 9,664  (10,206)
IRS EUR (2,260,0000 77> FiZEUR 6+ HEURIBOR DZ H)4: %

ZAFID | 2.29148% D 5E 4 A % 449 Goldman Sachs  29/6/2075 36,847 49,687
IRS EUR (2,670,0000 77> FIiZEUR6+HEURIBOR DZH)4: %

ZFI | 2.601% DF%E &A% 445 Goldman Sachs ~ 24/8/2075 3.536 (5,054)
IRS PLN (16,357.131) 77> FIZPLN 6 » H WIBOR DZE B & % ZFH) |

4.205% DR 5E 4 F) % D HSBC Bank  17/9/2026 1,664 1,664
IRS EUR (2472,249) 77> N 2.627079% O & 4 F1 % 52 1LY |

EUR 6 # H EURIBOR M % 8 4 Fl % 3 4.5 HSBC Bank  31/1/2030 (9,930) 42,461
IRS PLN (6,782,557) 77> Nid4.94% DR 5E 4% ZFHD

PLN 6 # ] WIBOR % #)4: %32 3.5 HSBC Bank  19/3/2030 60,182 60,182
IRS CZK (73.807.964) 77> Nid 3.406% D 5E 4% 2 FHLY .

6 » H CZK-PRIBOR-PRBO O ZE B & % .9 HSBC Bank  17/9/2030  (54,327)  (54,328)
IRSCZK (140,146,000) 77> Nid 3.55% Dl 5 4Rl % 52\ FHLY |

6 7 A CZK-PRIBOR-PRBO D% $ 4 1% %349 HSBC Bank  17/9/2030  (58,728)  (58,728)
IRS CZK (26,089,232) 77> FiZ3.615% D E 4 F % 2T |

6 7 J1 CZK-PRIBOR-PRBO D Z B & #) % %409 HSBC Bank  17/9/2030 (7.199) (7,199)
IRSHUF (205,298,243) 7 7> F135.961% D[ & £ F) % 5 T I |

HUF 6 » H BUBOR O % 8 &% 3 445 HSBC Bank  17/9/2030 (7,007) (7,007)
IRS USD (23,921,075) 77> Fid 3.74% D i 4 F % 2 0L |

USD 1 H SOFR O % 8 & F)% 3 445 HSBC Bank 9/7/2035 89,972 89.972
IRSCOP (73,094,485,000) 77> FiZ1H COP-IBR-BANREP D% B 4 )%

ZTHY L 8.62% D SE 4% 3D JP Morgan  5/11/2025 118,688 118,688
IRS BRL (51,932,705) 77> Ni310.062149% O 5 4 1 % 52 FHLY |

BRL 1 H BROIS D% ) 4= Fll % 37449 JP Morgan 4/1/2027  (995,252)  (995,252)
IRSCOP (979,480,469) 77> FiZ1H COP-IBR-BANREP OZ B4 Fl%

ZVFEY | 8.73% D[ & 4R % S 30 Morgan Stanley  17/9/2026 132 132
IRS BRL (51,988,598) 77> Nid10.027014% D F5E 4 F% 2 FHY |

BRL 1 H BROIS ®ZE B 4% 3445 Morgan Stanley ~ 4/1/2027 (1,008,457) (1,008,457)
IRSCOP (8.,594,633.941) 77> Nid1H COP-IBR-BANREP D% B4 %

ZUIY | 8.73% DI 52 4 & S 409 Morgan Stanley ~ 14/1/2030  (10,666)  (10,666)
IRSCOP (2,959,183,622) 77> Fix1H COP-IBR-BANREP D% )4l %

ZID |, 8.775% D & 4 % I Morgan Stanley  14/1/2030 (4,922) (4,922)
TRSCOP (13,850,911,323) 77> FiZ1H COP-IBR-BANREP O B &%

ZTID | 8.6444% D % 4 % D Morgan Stanley 4/4/2030 (2.689) (2.689)
IRSCOP (13,236,311,358) 77> Fid1H COP-IBR-BANREP D% 8 4 )%

SZUFHLY | 8.343% D E 4 F) % 340D Morgan Stanley  17/9/2030 44,005 44,005
IRSCOP (16,692,235,876) 77> FiZ1H COP-IBR-BANREP D% B 4 )%

SZUFHLY | 8.64% DI 5E 4 F) % 540D Morgan Stanley  17/9/2030 5771 5771
IRS BRL (45,885,992) 77> Ni310.069033% Ol 4 F) & 52 T LY |

BRL 1 H BROIS ® % #) 4 Fll % 32 449 BNP Paribas 4/1/2027  (901,756)  (901,756)
IRS  BRL (348.300) 77> Nid10.156823% D 5E 4:F% 2 FHY

BRL 1 H BROIS O Z B4 Fl % 449 BNP Paribas 4/1/2027 (6,649) (6,649)
IRS BRL (69,575,284) 77> Ni39.785% D 5E 4l % 21T HLY

BRL 1 H BROIS O % 8 4 #) % 3445 BNP Paribas  4/1/2027 (1,239470) (1,239,470)
IRS USD (60,608,892) 77> Nid 3.5% D 5E &% ZTHD

1 H USD-SOFR-OIS Compound D% #4:#1%%4,)  Goldman Sachs 17/10/2033  (331,332) (331,332)
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TRS USD (8514) 77> Fid. QIAGEN NVIZ#RBR—F - VF—2 %
ZB, 77V FiE 0925200R—Y 2 - KL Vb
HPANDOAT Ly EIMEF7213HEL7-USD - 1H

B P EATIHES A (OBFROL) (AR5 M=% 1) & — Merrill Lynch
YR, International  10/2/2026 (2,083)  (394,837)
TRS GBP 3900 77> Fix, RELX PLCAARD b= - Uy —2 %%

A, 777 Fid. 0205200 "= A - KA ¥ F o
FANODOAT Ly K& F 7213 E L72GBP - 1 H3%
RUYFHEAYA >~ 7 7 2 (SONIA) 124k h—% Merrill Lynch
Vo) F—ETID, International  27/5/2026 (3,973 181,495
TRS USD 3,957,570 7 7 ~ F ¥ Markit iBoxx US Dollar Liquid High +
Obps %% \FHLYH, USD SOFR 1D Overnight + Obps
(SEN BNP Paribas  20/9/2025 92,939 82,538
TRS USD 11418534 77> KiZUSD SOFR 1D Overnight + Obps % 52}
1), iBoxx US Dollar Liquid Investment + Obps % 3¢
i) BNP Paribas  20/9/2025 (273,424) (244,054)
TRS  USD 7,362,000 77 FiZUSD SOFR 1D Overnight + Obps & 311X
. Markit iBoxx US Dollar Liquid High + Obps %
%1%} BNP Paribas  20/9/2025 (179,068)  (153,540)
TRS USD 4,703,660 77> FiZUSD SOFR 1D Overnight + Obps % 3 {FH
. iBoxx US Dollar Liquid Investment + Obps Z 3%
29 Bank of America  20/9/2025  (17,671) 8,077
TRS USD 30,318 77~ Fix. AMC Networks Inc.i2fg% h—% -1 7 —
CEZTWA, 77V R 2000526 "=V X - KA v
FOFHAND AT L v K& N F 721385 L 72 USD -
1 HE HY AT ZESF) (OBFROL) (2425 F—% )L -
V=2, Barclays 9/2/2026 (2,122) 213,136
TRS EUR 17000 77> Fid, Northern Data AGIZfgA h—%)L - ) ¥ —
CEZTA, 77V R 2000526 R—=V X - KA v
FOFPNDOZT Ly F 25 £ 7213 RA L72EUR -
1Hz—aE &M (ESTR) IX2A M=% - V7 —>
[SZ/ON Barclays  26/2/2026 (8,531) 337,872
TRS USD1 77¥Fid, PDD Holdings Inc. \2f&5 h—%)b - 1) ¥ —
CEZTWS, 77 RiE 025200 R—=Y A KA v
FOFHND ATV v K& R £ 721385 L 72 USD -
1 HEHYRATIESF) (OBFROD 124RZ b =% - Merrill Lynch
Vy—raZihde International ~ 21/1/2026 1 120
TRS USD 26,400 77> Fi&. American Airlines Group Inc.12£%% k—
GG —=2 R T Wb, 77V R, 055200 X—
YA RA Y POFBENDOAT L v FENE 721305
L7zUSD - 1 HEHP #4724 F (OBFROL) 124R % Merrill Lynch
=% - ) F—=2 %9, International 9/2/2026 2112 349,800
TRS HKD (623,200) 77> K&, Chow Tai Fook Jewellery Group Ltd.\Z
BRBb=FI -V F =0 EZT S, 77V RIE 0925
200 R—=2 A - KA Y bOFPHNOAT L v & INE £
72 LAHKD - #HWA 57y 2 Z2¥Y  Merrill Lynch
(HONIA) IZ42 B =% - V¥ —2 2T, International 9/2/2026 (36,779) (1,164,122)
TRS HKD 4,700 77> Fid. Tencent Holdings Ltd. I2f&A =% - 1)
F—v % Z Wb, 77V Fid, 025200 R— R+
RAVIOFHMNOAT Ly REMME T 7213 E L 72
HKD - #HYA » 7y 7 ZF# (HONIA) (2455 b— Merrill Lynch
L ZRE S S E/HN International 9/2/2026 2,713 359,681
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TRS

TRS

TRS

TRS

TRS

TRS

TRS

TRS

TRS

TRS

HKD 1,700

HKD 6,400

HKD 84,000

USD (5,580)

JPY (9,000

HKD 16,400

JPY 400

JPY 100

JPY (102,500)

EUR 503

77~ FiX, Hong Kong Exchanges & Clearing Ltd.
ARB =N - ) I =2 %ZT WD, 77V Flid, 09
5200 R—=Y A - RA Y bOFIANDOAT L v K&
FRWAELZHKD - B2HWA 7y 7 AN
(HONIA) I2ffB b—% 0L - V¥ =2 %335,

77 FiZ. Xiaomi Corp \Z#RB =%V -V F—%
ZMB. 77 FiE 0225200 R—=3 X - KA Vb
HHHNDORAT Ly FEIMAE T 7213 L7 HKD - #H
WA 7y 2 28 (HONIA) (2R bh—=F L - ) 7 —
S E I

7 7~ Fid. China Overseas Land & Investment Ltd.
WRB =N - VI =V BZITMD, 77V Rk, 02
5200 X=X - KA Y FOHFPHNDOZXT L v FEINE
F23MHELAHKD - #HWA 7y 7 AFH
(HONIA) 12425 =% - V¥ —2 %4,

7 7 K&, Coinbase Global Inc.i2f%&% h—% -1 7 —
VRFZIA, 77V RIE 025200 R—Y A KA ¥
FOFERND AT L v K& R F 721385 L 72 USD -
1 HEH Y8473 3E 4 F) (OBFROL) 12425 F—2 L -
Ny =2 EFI,

77> Fid, Daiwa House Industry Co Ltd. {225 b—
G )F =2 RZ WD, 77V Fid, 0425200 X—
YA RA YV NOFEHNDOAT Ly R RN E 72130
L7:]JPY - ¥ 1 HBEHWHR 54 F (TONA) 12
BRBN=F) - )T =R,

7 7~ N, Kuaishou Technology {Zff% b—% - 1)
F— w2 Wb, 77 FiE 095200 R— &+
RAVIOHHNOAT Ly KRBT 7213 E L 72
HKD - #H¥WA » 7y 7 ZFH (HONIA) (4R 5 +—
FN ) F—2EHHI

77~ K&, SCREEN Holdings Co Ltd.\24%% h—%
W) F = m 2T b, 77V FIE 0205200 X—
VA KAV NOFHNDAT Ly FEINE T 72135
L72JPY - % 1 HBHYRHCFEH 4] (TONA) (2
B =5 - ) 5=V %HHD,

7 7 N, Advantest Corp \ARB M=) - )7 —>
EZUF A, 77V Rlid, 095200 =Y A KA Vb
DOFPHNDAT Ly REMFEE LW L72]PY -
5 1 HB AR E T 4H (TONA) IX4RE =21 -
V=2 ELH

77~ Fix, ANA Holdings Inc.\24R2 h—=%)L - ) ¥ —
YERZIMD, 77V Rid 095200 N—Y R KA ¥
FOFEFNORAT Ly B2 N5 £ 721385 L 72]PY -
BsE 1 AR AWHECTE 4 F] (TONA) 12625 b= -
V=2 &L

77> K&, Christian Dior SEIZRBb—%)L - ) F—
YERZIMD, 77V Rid 085200 N—Y A KA ¥
FOFEHANDOZAT Ly F &N E 7213 L72EUR -
1H2—of M 4F) (ESTR) ICFRB M=% - ) F—>
[SZ/ON
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Merrill Lynch
International

Merrill Lynch
International

Merrill Lynch
International

Merrill Lynch
International

Merrill Lynch
International

Merrill Lynch
International

Merrill Lynch
International

Merrill Lynch
International

Merrill Lynch
International

Merrill Lynch
International

10/2/2026

10/2/2026

25/2/2026

25/2/2026

25/2/2026

25/2/2026

25/2/2026

26/2/2026

26/2/2026

26/2/2026

2,530

(5,065)

72,986

6,914

1,157

(476)

258

14,982

20,194

98,364

43,395

149,905

(1,698,943)

(319,947)

158,539

30,947

7937

(2,070,000)

287,643
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TRS JPY 200 77 Kid, Disco Corp.\i4gb h—%N - ) ¥ =2 %%
A, 777 Fid. 0205200 "= A - KA VMo
PNOAT Ly Fe B E /ML JPY - B 1H

BHYWHR S EH] (TONA) ICRA b= - ) 57— Merrill Lynch
CERZHI. International  26/2/2026 (1,360) 56,224
TRS JPY 800 77~ Kid. Fast Retailing Co Ltd. (245 h—% )L - 1)

Y= xZ UMb, 77V Fid. 025200 R—F A+
RAVNOFHBHNOAT L v FEME 3R E L7
JPY - ¥ 1 HE HW R A FH 4 H) (TONA) ([24%5 Merrill Lynch
=% - UF—2 %D, International ~ 26/2/2026  (14,794) 253,015
TRS HKD 32,000 77> Kix. Haidilao International Holding Ltd.|Zf%
Hh=FN - V5=V EZITME, 77V ik, 055
200R—=Z - KA Y FOFEHHNOAT Ly F2E
72 LZZHKD - #HWA ¥ F v 7 A Merrill Lynch
(HONIA) IZARB b =2 - V7 —2 245, International  26/2/2026 (1,150) 56,614
TRS JPY 9,600 77> Fix, Harmonic Drive Systems Inc. (25 ~—
FIWV VT —=rBZTAD, 77y Rid. 045200 X—
YA EA Y POFPEANDOAT L v FENE 72135
L7:JPY - ¥ 1 HEHWHR GCFSEF (TONA) 12 Merrill Lynch
B b=% - )= 2T, International  26/2/2026 (653) 168,256
TRS JPY (54,200) 77> Fix. Kansai Paint Co Ltd. 1245 h—%L - 1)
F—=HZF b, 77V FiE 025200 R—Y A
RAVMOFPHANDOAT Ly N NE F 72138 5H L7z
JPY - ¥ 1 HE HW R FH 4 H) (TONA) 1245 Merrill Lynch
=& - V7 =%, International — 26/2/2026 (7738  (917,888)
TRS EUR (4,785) 77 Fid. Kering SAIXRD b= - ) ¥ —0 %5
T, 777 Rk, 0225200 R—=3 A - KA U Mo
PANDOAT Ly Fe M 72138 L7ZEUR - 1H
Lo HER) (ESTR) IXARB M—=5 )V - V& —2 % Merrill Lynch
9. International ~ 26/2/2026 (105,544) (1,287.468)
TRS EUR 466 77> FiZ. LVMH Moet Hennessy Louis Vuitton SE
ARBE—=F N - ) F =V % 2T b, T7Y Fid, 02
5200 RX—=Y A« RA Y hOFPEANDOAT L v K25

F2LME L/ EUR - 1 H2—a@4H (ESTR) I Merrill Lynch
RAN=FN - ) F =%, International  26/2/2026 18,817 277,742

TRS JPY (260,600) 77> Fi&, Nissan Motor Co Ltd. {2485 b—% )L - 1)

=2 EZTNL, 77V FiE. 025200 R—Y A

AV IOFHMANDOAT Ly R E 7213 L7z

JPY - ¥ 1 HB HWHR ¥ 4H) (TONA) (24%5 Merrill Lynch

=% -V F—2%HHS, International ~ 26/2/2026 8,150  (588,915)
TRS EUR 5500 77~ K&, Northern Data AGIZARDh—=%)L - 1) & —

VERZIMD, 77V Rid 095200 N—Y A KA ¥

FOFEHNOZAT Ly F &N E 7213 L72EUR -

1HZ—uEl4&H (ESTR) I2RA =2 - ) F—> Merrill Lynch

(S EiINN International  26/2/2026 (513) 109,312
TRS EUR 824,840 77> Fid. elecom Italia SpA/Milano {245 ~—% v+

VY= EZITMD, 77V Fid, 095200 X—Y -

FAVIOHMANDOAT Ly N2 E 721385 L 72

EUR - 1HZ—uf M4 F] (ESTR) I24%5 M=% - Merrill Lynch

DR &N International  26/2/2026 (45,917) 395,737
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TRS JPY 200

TRS HKD 36,500

TRS JPY 11,200

TRS HKD 14,000

TRS HKD (1,062,500)

TRS HKD (990,000)

TRS HKD 25,650

TRS EUR 588

TRS HKD 41,200

TRS HKD 3,500

7 7> K&, Tokyo Electron Ltd. (245 h—% )L+ ¥ —
SIS, 77V R 025200 R—=Y A KA v
FOFEHNDOAT Ly FEINEE 7213 E L 72JPY -
e 1 HE HY R ECES 4] (TONA) 12625 b=
V=2 EEI,

77> K. China Galaxy Securities Co Ltd. 1242 %
F=FN - VI =2 B2 Wb, 77 Fid. 045200
N=Y A RA Y POFRANDOAT Ly FENFE /21
WA L7 HKD - BHYWA > 7 v 7 233 (HONIA) 12
BRBM—=FI - U F =2 ETHS,

77 Fid, Komatsu Ltd \ZRB M=%V - )5 —2%
ZUM D, 77/ 0225200 R—Y A - KA VD
HHNORT Ly FEINFEE 72138 H L7 JPY - W&
1HEHY R ECEY 4 H) (TONA) X885 =5 - 1)
= EXHI .

77~ Kix. Midea Group Co Ltd.|{Zf&%b—=% - 1)
Y—rEZFMD, 77V Rk, 0225200 "= X+
FAVIOHENDOAT Ly FEINEE 723 L 72
HKD - #HWA » 7 v 7 ZFH (HONIA) (24R5 +—
ZI ) F— T

77~ FiZ. Ping An Insurance Group Co of China
Ltd 2B M=% - V&= &% Wb, 777 Fid,
0225200 R—= A - KA Y MOFHHNDOAT L v R &
M 7213 L2 HKD - #HWA > 7o 2 AEY
(HONIA) 1248 B h—=%b - )& —2 2 %4,

77 i, Wynn Macau Ltd. |242A =% - 1) ¥ —
CEZTMS, 77V Fid. 095200 R—Y R KA
FOFERHNDAT Ly ¥ £ 721385 L7 HKD -
BHWA v 57y 7 A3 (HONIA) (2ARB =%V - Y
LA S TN

7 7> K&, Baidu Inc. \IZB M=% - Y& —2 % %1F
WhHe 777 Fidy 095200 R—= A - KA Y O
FANDAT Ly Fe A 72135 L7z HKD - B HY
A 27y 7 A7) (HONIA) IARB =2 - ) F—>
[(SE/ON

77~ Fid, Prysmian SpAIXARB b=V - )5 —2 %
ZUWB, 77V R 0405200 N—Y A - KA ¥ b
HWPHNOAT Ly FEMFEE/ZIEMA L/ EUR - 1H
2—ufiEA (ESTR) 12FrD b =501 - )y —2 &3
9.

77~ Fix, Haier Smart Home Co Ltd.I1ZfR% M—%
W)y =TS, 77 Fid. 0405200 N—
YA KAV NOHNDOAT Ly FEMGEF 72138
L7zHKD - #HWA > 7 v 7 A3 (HONIA) (2445
=% - UF—2%HH9,

77~ Fix, Yum China Holdings Inc. {2425 b—% )L -
VY= EZIMb, 77V Fid, 095200 "= -
FAVIOHMADOAT Ly N2 E 721385 L 72
HKD - #HWA ¥ 57 v 2 A7 (HONIA) (2485 h—
FIW - NE—rawH 9,
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Merrill Lynch
International

Merrill Lynch
International

Merrill Lynch
International

Merrill Lynch
International

Merrill Lynch
International

Merrill Lynch
International

Merrill Lynch
International

Merrill Lynch
International

Merrill Lynch
International

Merrill Lynch
International

26/2/2026

2/4/2026

2/4/2026

2/4/2026

2/4/2026

2/4/2026

27/5/2026

27/5/2026

16/6/2026

16/6/2026

(1,142)

(6,088)

(152)

1,796

177,207

(135,903)

7733

494

4,546

180

28,098

52,307

383,613

146,834

(7.674.447)

(910,676)

294,195

51,700

138,698

156,892
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KESGIE/ () R

B (A1 B A % UGIEIES T B A
TRS HKD 6,439 77> Fi&, Meituan {22z b= - ) ¥ —2 &2

%o 777FIE. 05200 =T A - KA~ b

WOAT L FEMSEE 7213 L 72 HKD - B AW A

U7y 7 A3 (HONIA) [RAR—=F NV - Ny —2 % Merrill Lynch

FH9. International  14/7/2026  (15,696) 84,840
TRS JPY 1,800 7 7¥Fix, Mitsui & Co Ltd.\2fgA M=% - 1) ¥ —

CEZTWS, 77V RiE 025200 R—=Y A KA v

FOFFHNDORT L v B2 INE £ 72138 5A L 72]PY -

g 1 HE HY IR ECES 4] (TONA) 12625 b—4 L. Merrill Lynch

Uy —r TS, International ~ 14/7/2026 1,885 41,925
TRS JPY (123,100) 77 Fid. Nagoya Railroad Co Ltd. {2485 b—% )L -

VY —r&ZT b, 77V Rk, 0005200 X—Y A+

REAVIOHAHNDOAT Ly F2E 213K E L7z

JPY - EE 1T HBHWESCES 4 F] (TONA) 1245 Merrill Lynch

=% - F—2 %D International ~ 14/7/2026  (12,135) (1,408,926)
TRS USD 457 7 7>¥ K&, Eli Lilly & Col2fgbb—=%V - V¥ —2%

ZUMB. 77U R 0925200 R—Y A - KA Y hD

FPHNOAT Ly R /213 L72USD - 1H

FHYRATHE SR (OBFROL) 12485 h—%)L-1) & — Merrill Lynch
CEZII . International ~ 18/8/2026 15122 335,584
TRS USD1 77¥Fid. Baidu Inc\ZffBb—=% L - V&= % 20F

Wabe 777 FiE, 095200R—Y 2 - KA~ O
PNDOAT Ly FEINFE L7238 EL72USD - 1A%

H¥Y 84730 53% 4 ) (OBFRO1) \2FRBh—=% )b - )7 — Merrill Lynch
CERZII. International 8/2/2028 1 94
TRS USD1 77> IRl NetEase Inc.ilffbbh—% ) )5 —%

ZUWB. 77V FiE 0925200 R—Y A - KA Y hD

HWPHNOAT Ly R A E /213 L72USD - 1H

B HWHATIESF) (OBFROD) (RS b= ) 77— Merrill Lynch

CERZII. International 8/2/2028 6 137
TRS USD (64,488) 77> K&, Vnet Group Inc.\ARBb—%N - Y o—>

EZUFH A, 77V Rid. 095200 R—Y A - KA Vb

DOFPHHNOAT Ly FEMAE 713 E L 72USD -

1 HBHYERATIESF) (OBFROD) 124RB b =% )L - Merrill Lynch

Ny —raZih)e International 8/2/2028 (54,815)  (555,887)
TRS HKD 29,500 77> i, Alibaba Group Holding Ltd.1248% b—%

W)y = EZT S, 77 Fid. 0405200 N—

YA EA Y POFPARIDOAT L FRIF E 7213855

L72HKD - BHWA > 5 v 7 AF (HONIA) (2425 Merrill Lynch

=% Y5 —=2%HH9. International  10/2/2028 (9,083) 437890
TRS EUR 6,050 77> K&, Atos SEIRL M=% - VF—2 % 2T

5o 77 FIE. 05200 R—= R - KA ¥ b #HiPH

PDOAT Ly R E 723 AE LA EUR - 1H2— Merrill Lynch

AR (ESTR) IARD M=) ¥ =2 %2339, International ~ 10/2/2028 40,034 312,010
TRS HKD 6,000 77> Fix, BYD Co Ltd.i2fRB =%V - )y —2%

ZUTM B 77U R 0925200 R—Y A - KA 2 bD

FPHNOZA T Ly FEINE F 72135 L2 HKD - #H

WA 57y 2 23 (HONIA) IXARB =%V - ) F— Merrill Lynch

CERZHI . International ~ 10/2/2028 1,232 88,062
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TRS HKD 12,500

TRS HKD (5,518,900)

TRS HKD 11,500

TRS EUR 358

TRS USD 14,000

TRS USD 1,317

TRS USD 1,000

TRS USD 38

TRS USD 11,204

TRS HKD 19,000

77~ FiX, BYD Electronic International Co Ltd. |2
BN - ) I =R ZIFWb, 77V Fid 025
200 R—=3 A - KA Y bOFIANOAT Ly K F
A LAHKD - BHWA V7T v 7 A¥Y
(HONTA) 2B h—% )b - V¥ =2 %% 49,

77~ K, China Petroleum & Chemical Corp. 24k
Lh—=FN - )F =Y B2 Wb, 77V ik 095
200 R—= 2 - FA Y FOFRNDORT Ly F 2 $
A LAZHKD - BBHWA V7 v 7 A¥Y
(HONTA) 2B h—% )b - V¥ —2 % H 49,

77~ K, China Resources Land Ltd.12f%% h—%
W) F =2 T A, 77 R 0225200 X—
VA RA VY NOFHNDAT Ly FENE T 7213
L7zHKD - #H¥A > 7 v 7 23¥¥ (HONIA) 124R5
=% - F—2%HS,

77 K&, Elia Group SA/NV &b b—=5 V1) 7 —
VERFZIA, 77V R 025200 R—Y A KA ¥
FOFRENDOZT Ly F 2N 7213 MA L72EUR -
1H2—oH4H (ESTR) IXFRE =21 - ) F—>
(S TN

77~ Fix., Hon Hai Precision Industry Co Ltd. (2%
=% V5=V EZITME, 777 ik 055
200R— A - KA Y POFPHNOAT Ly FEMAE
AE WAL L /A-USD - 1 H B H W 8- AT 3 % & R
(OBFROD) (X4pB b=% - V& —2 %%,

7 7~ Fi, Hyundai Motor Co.lZ4R5B M=% -1 ¥ —
CERZTS, 77V Rid, 0205200 =Y A KA ¥
FOFHND AT L v K& IR F 721385 L 72 USD -
1 HEHYERATIESF) (OBFROD) 12485 b =% )L -
DESPE S i

7 7~ Fid, Largan Precision Co Ltd. {2485 b—% )L -
V57— %2 b, 77V Rk, 055200 R—Y A -
RAVIOHHNOAT Ly FEIMEE723ME L7
USD - 1 H#EHWHATHESFR (OBFROL) 12475 b —
TN I —=r T,

77 Fix, NAVER Corp. \fRB M=% - ) ¥ —2 %
UMD, 77V Rl 0405200 N—Y A - KA ¥ hD
HWPHHNOAT Ly FEMEE 7213 L72USD - 1H
BHYHATIESF (OBFROD) (2485 =51 7 —
CERZII .

77~ Kix. Samsung Electronics Co Ltd.(24%% h—
ZIV T —=rEZTRD, 77V Rid. 055200 X—
YA BA Y NOFENDOAT Ly PR E 721385
L7:USD - 1 B HYATHE 4 (OBFROD) 12425
b=5N - Y5 —rZHH.

7 7 ¥ F &, Sunny Optical Technology Group Co
Ltd \CRB b—=F N - V&=V %2 WS, 77 v Fid,
025200 R—= A - KA YV MOFHANDAT L v F &
A F 723 WA L/ZHKD - H#HWA v 7y 7 A7
(HONTA) I2fp 2 b= b - ) & —> %4449,

- 142 -

Merrill Lynch
International

Merrill Lynch
International

Merrill Lynch
International

Merrill Lynch
International

Merrill Lynch
International

Merrill Lynch
International

Merrill Lynch
International

Merrill Lynch
International

Merrill Lynch
International

Merrill Lynch
International

10/2/2028

10/2/2028

10/2/2028

10/2/2028

10/2/2028

10/2/2028

10/2/2028

10/2/2028

10/2/2028

10/2/2028

1,379

84,966

(3,747)

668

(3.401)

2,523

(325)

(338)

(4,597)

14,504

66,040

(3,051,684)

45,088

41,007

93,197

208,409

78,673

5,863

561,711

202,931
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TRS GBP 106,606 77> Fix, Synthomer PLCIZf&A M=% - ) ¥ —>
BZW D, 77V RiE 05200 =3 & - KA b
DFEFHNDO AT Ly F 2N E 7213 W5 L7z GBP -
1HIER Y FEAYA > 57 v 7 Z3F (SONIA) 12485 Merrill Lynch
=% - F—2 %I, International  10/2/2028 (9,398) 88,245
TRS USD 2,000 7 7 ¥ FNi&., Taiwan Semiconductor Manufacturing
Co Ltd.\Z#rB M=% - VI =2 % 2T WD, 77V F
i 075200 "= A - BA Y MOHEHNOAT L v
REMSE T3 L72USD - 1 HEHWRITMES Merrill Lynch
FJ (OBFRO1) I2fRB b =)L - Y& —2 %3409 International  10/2/2028 (2,773) 75,893
TRS USD (1,725) 7 7 ¥ F & HD Korea Shipbuilding & Offshore
Engineering Co Ltd. I2ff5 b—=% ) - V&= % Z1F
Mo, 77V Fid, 15—V A - AL Y MDAT Ly F &
TN F 72 1E 5 L7z USD - 1 H B H Y8R A7 30 5% 4 5
(OBFROD) 1242 B b—=% 0 - U F—2 %49, Citibank  25/2/2026 (57,997)  (504,379)
TRS EUR 824,840 77> Fid. elecom Italia SpA/Milano (2425 k—% )L
V=2 Wb, 77 Fid. 0925200 "= A -
RAVIOFHNOAT Ly REMAE T 7213 WAE L 72
EUR - 1Ha2—wafli&F) (ESTR) (24R5 M= b -
V=2 Morgan Stanley  10/2/2028 11 11
TRS USD 37,000,000 7 7 >~ F X Markit iBoxx US Dollar Liquid High +
Obps % \FHLYH, USD SOFR 1D Overnight + Obps
(&N Goldman Sachs  20/9/2025 949,443 851,171
TRS  USD 24,714,187 77> KiZUSD SOFR 1D Overnight + Obps % 57
), iBoxx US Dollar Liquid Investment + Obps %3¢
9 Goldman Sachs ~ 20/9/2025 (638,584)  (575,016)
TRS USD 2,232,600 7 7 ¥ FiXMarkit iBoxx US Dollar Liquid High +
Obps #%2\JHLY . USD SOFR 1D Overnight + Obps
(SEIN Goldman Sachs  20/9/2025 9,443 (2,397)
TRS USD 59,853 77> Fix, AMC Networks Inc.|2fk% b—=% 1) ¥ —
VEZTA, 77V RIE 15535 R=V X KA
FOFFNORAT Ly FEME TR L72USD -
1 HE HY AT ZESF] (OBFROL) (2425 —% )L -
DR &R JP Morgan 9/2/2026 29,927 420,767
TRS USD (6,205) 77> Fix, Atlantic Union Bankshares Corp.|2t%%
=N =2 % Z WA 777 FIE 15200535 —
YA RKA Y POHBHNDOAT L v KEINE 7213855
L7:USD - 1 H#HY#ATHZEEF) (OBFROD) (2475
h=% - VF—=2%FHD, JP Morgan 9/2/2026 (21,618)  (221,146)
TRS USD (5,815) 77~ Fid., Community Financial System Inc.{Z#k%
=N =2 %Z WA, 777 FIE 1500535 —
YA RA VY POFIHNOAT Ly KA F 7213005
L7-USD - 1 H#HY#RATHZEEF) (OBFROD) 12425
AL A 21 JP Morgan 9/2/2026  (36,542) (353,959)
TRS USD (13,721) 77> Kix. CVB Financial Corp.l124f% h—%)L - 1)
Y= RZIWS, 77V FIE 1590535 R—=T A - K
AVNOHBENDOAT Ly FEME T3 ME LR
USD - 1 H# HY# AT 4 (OBFROD) (24R5 M —
LRI AR = & i JP Morgan 9/2/2026 (19,733)  (278,948)

- 143 -



20264761 22H

E——
TS5y sy 7 =)V KA LA NTTV—(FH  BR Win)

A9v 7 202558 H31HREAE(fE)

R e U

(LES

HGILEER

i H

KESGHIR/ (R
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TRS

TRS

TRS

TRS

TRS

TRS

TRS

TRS

TRS

TRS

TRS

USD (1,892)

USD 181,253

USD 609

USD (4.655)

EUR (31.770)

EUR 62,170

USD (480,000)

USD 84,300

USD 5,284

USD 7,021,486

USD 29,195,918

7 7¥ K. Informatica Inc. I2fR% b—=%) - ) ¥ —>
UMD, 77V R, 159535 X=V 2 - KA Vb
OHEHNDAT Ly FEMEF 7213 RE L 72USD -
1 HE HY AT ESF] (OBFROL) (2425 M —%)L -
V7= EEH,

7 7> K&, Flagstar Financial Inc. (225 b—%)L - 1)
=% WA, 77 RiE 150535 R—=T A - R
AV POFEANDOAT L v K& E 725 L7
USD - 1 H#HW#ATH#ESF (OBFROD (2475 F—
FN )=V RTINS

77 K, Paramount Skydance Corp.i2f%% h—%
W) g =% 3 Wb, 77 RiE 150535 R—=Y A
EAVIOFHANDAT Ly FEIE 203K E L7
USD - 1 H#HWHUTREEF (OBFRO1) (2425 M —
F ) F—=rEEI,

77> K. ServisFirst Bancshares Inc. 124k % b—%
W) g =% 3 Wb, 77V RiE 150535 R—=Y A
REAVFOHANDOAT Ly R 213K E L7z
USD - 1 H#HW#ATH#ESF (OBFROD 124R5 M —
ZN )= T

77~ Fi&. Vonovia SEIXRZ =L - VF—r %5
U5, 777 Fid, 1592535 R=Y 2 - RS ¥ MO
PHNOAT Ly FEMAEE/ZIEMAELZEUR- 1H
L HER) (ESTR) IXARB =5V - VI —2 %K
9.

77~ Fid. Cirsa Enterprises SAIZARA M=% - 1)
= EZFE, 77U Fid, 159535 R—V A - R
AV NOHHHANDOAT Ly FEMAE T /2IWMEL 2
EUR - 1Ha—wa#i4&F (ESTR) XD =51 -
DEEE S 1N

7 7~ Fid. Grab Holdings Ltd. {2485 b= )L - ) ¥ —
VERZTS, 77V RIiE, 150535 "=V A KAV
FOFHNOAT L v K& R F 72138 A L 72 USD -
1 HFH Y8473 5E 4 (OBFROL) 12425 F—% L -
DEEE S EiN

77~ Fid. Iberdrola SAIARL M=%V - VI —%
ZHMD, 77V Fid, 158535 =V A KLV LD
HWPHNOAT Ly R /213 L72USD - 1H
BHYHATIESF) (OBFROD) (24RD =51 7 —
CERZII .

77~ Fid, SK Square Co Ltd. {2#&Ar—% ) - ) 7 —
VERZIMD, 77 Rid 158535V A KAV
FOFHNOAT L K& N5 F 7213985 L 72 USD -
1 B3 Y 8RATHE 4] (OBFROL) 12485 h—% )L -
DEEE S EiN

7 7 ¥ FiXMarkit iBoxx US Dollar Liquid High +
Obps #52\JHLY, USD SOFR 1D Overnight + Obps
[>Z/%)

77> FI1ZUSD SOFR 1D Overnight + Obps % 5 FHL
. iBoxx US Dollar Liquid Investment + Obps %%
k)
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JP Morgan

JP Morgan

JP Morgan

JP Morgan

JP Morgan

JP Morgan

JP Morgan

JP Morgan

JP Morgan

JP Morgan

JP Morgan

9/2/2026

9/2/2026

9/2/2026

9/2/2026

9/2/2026

10/2/2026

10/2/2028

10/2/2028

10/2/2028

20/9/2025

20/9/2025

(511)

230,191

2,509

(50,420)

24,471

(4,353)

(21,600)

52,075

36,620

181,339

(717,516)

(47,186)

2,325,476

8,910

(412,247)

(1,027,037)

1,116,628

(2,364,000)

1,579,037

566,313

162,690

(642,420)
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TRS USD (19,392) 77> Fi. Provident Financial Services Inc.|2t%%
=N =2 %Z T A, 7 77 FIE 15202535 —
YA RA Y POFBEHNDOAT L v RENE 721385
L7:USD - 1 H#HPHATHRESF) (OBFROD 12425
[ AL 5210 JP Morgan 9/2/2026  (32,015) (385,707)
TRS JPY 758,900 77> K&, Nissan Motor Co Ltd. {2485 b—%)L - 1)
=% WA, 77 Rk 159535 R—=T A - R
AV INOFFANOAT L v F &N 13 L7 ]JPY
- e 1 HE HY RO 4] (TONA) 16R5 M=%
V=22 FH9, JP Morgan  26/2/2026 (50,321) 1,714,993
TRS USD 8,034,000 77> FiZUSD SOFR 1D Overnight + Obps % 52 13HL
). iBoxx US Dollar Liquid Investment + Obps % 3%
9 Morgan Stanley ~ 20/9/2025 (192,166)  (170,197)
AR CRFVEED RfEL 2 B 27 AR =V v — 116,684,477,163 K V) 37,236,729 10,333,469

CDS: ZV Yy b T74NVE - AT VT
IFS: 47V - L—hF - ATV

IRS: & 2T v 7

TRS: =%V )= - ATvT
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5,291,000 7w b OTC USD/CLP Bank of America USD 960 9/9/2025 (26,655) 30,874
5479771 7w b OTC USD/KRW Bank of America USD 1,325 15/9/2025 (65,057) 180
61,633,772 a—) OTC EUR/USD Bank of America EUR 1.195 8/10/2025 (458,861) 208952
9072000 T b OTC USD/INR Bank of America USD 87 10/11/2025 (6,992) 12,150
320000 7 b OTC EUR/CZK Barclays EUR 24.25 10/9/2025 (15196) 13367
17,000,000 7 b OTC GBP/USD Barclays GBP 1.3 19/9/2025 (70,085) 4,196
742090 =)V OTC USD/CHF Barclays USD 0.87 22/9/2025 (62,954) 123
8,993,000 a—)v OTC USD/MXN Barclays USD 19.2 29/10/2025 (71.862) 70,227
369,600 a—)v OTC USD/MXN Barclays USD 19.2 29/10/2025 (2,318) 2,886
755,000 T b OTC USD/INR Barclays USD 86 3/11/2025 (43.905) 47,903
12997000 7 b OTC EUR/USD BNP Paribas EUR 1.155 11/9/2025 (63,748) 25,799
25300000 v b OTC EUR/USD BNP Paribas EUR 1.135 19/9/2025 (98,449) 13,320
12,610,000 a—)v OTC EUR/USD BNP Paribas EUR 1.17 29/10/2025 43575 185,360
256000 I—) OTC EUR/USD BNP Paribas EUR 1.215 22/12/2025 (31,629) 58,794
2,184,000 7w b OTC USD/TRY Citibank USD 42.2 19/9/2025 7957 29,779
1,396,000 v b OTC USD/JPY Citibank USD 137 31/10/2025 (269,055) 93,905
71,116,716 T b OTC USD/JPY Deutsche Bank USD 142 8/10/2025 (541,968) 266,327
6,340,000 T b OTC CHF/JPY Exchange Traded CHF 1615 14/11/2025 (99,606) 64
839600 I—)V OTC USD/CNH HSBC Bank USD 75 29/9/2025 (97,066) 105
11,767,000 a—)v OTC EUR/USD HSBC Bank EUR 1.17 29/10/2025 26,107 68,357
9,037,000 I—) OTC EUR/USD JP Morgan EUR 1175 18/9/2025 (16,230) 47,029
11,819,000 7 b OTC EUR/USD JP Morgan EUR 1.16 25/9/2025 (1,558) 64,544
70,560,000 IT—) OTC USD/HKD JP Morgan USD 75 10/10/2025 356,032 2558435
4,314,000 7w b OTC USD/ZAR Morgan Stanley USD 17.7 11/9/2025 (37,056) 33,508
7532000 I—) OTC USD/MXN Morgan Stanley USD 19 16/10/2025 (50,613) 62,216
195,000 7w b OTC HUF/EUR Morgan Stanley EUR 388 7/11/2025 24,393 46,417

21929783 I —) OTC USD/CHF Société Générale USD 0.9 22/9/2025 (21,425) -
7,358,000 AR OTC USD/TWD Standard Chartered Bank USD 29.7 16/10/2025 (52,732) 25,153
2,173,000 7w b OTC CNH/INR Standard Chartered Bank CNH 119 10/2/2026 (22,201) 10,590
28,164,646 a—)v OTC USD/CNH UBS USD 75 29/9/2025 (65,880) 25
71,780,000 a—)v OTC USD/HKD UBS USD 75 16/10/2025 268,098 2,588,028
3,241,000 AN OTC USD/TWD UBS USD 30.15 22/10/2025 (2.274) 13,056
35,205,807 a—) OTC USD/HKD UBS USD 75 10/4/2026 20,595 1,145,069
790 7w b S&P 500 Index Bank of America USD 6,038.34 1/10/2025 (39,682) 17,710
3,400,000 a—)v KOSPI 200 Bank of America KRW 471.22 11/12/2025 (12,226) 9,041
3,400,000 a—)v KOSPI 200 BNP Paribas KRW 455.22 11/12/2025 (4,559) 17,301
210 7o b Nifty 50 Index BNP Paribas USD 23.364.96 30/12/2025 3,256 64,222

316 AR SPDR S&P 500 ETF Trust Exchange Traded USD 627 5/9/2025 (99,769) 16,590

344 7w b SPDR S&P 500 ETF Trust Exchange Traded USD 626 5/9/2025 (99,252) 16,340

75 a—)v Advanced Micro Devices Inc Exchange Traded USD 155 19/9/2025 26,338 90,375

328 v b American Airlines Group Inc Exchange Traded USD 8 19/9/2025 (6,635) 1,312

417 a—u Citigroup Inc Exchange Traded USD 100 19/9/2025 (49.474) 46912

79 7 b EURO STOXX 50 Index Exchange Traded EUR 5,100 19/9/2025 (38837) 13,830

120 7w b EURO STOXX 50 Index Exchange Traded EUR 5,300 19/9/2025 1515 64,071

292 AR EURO STOXX Banks Index Exchange Traded EUR 150 19/9/2025 (7,327) 852

231 AR EURO STOXX Banks Index Exchange Traded EUR 205 19/9/2025 (1,392) 12,468

346 a—)b Freeport-McMoRan Inc Exchange Traded USD 48 19/9/2025 (68,083) 12,629

103 a—) General Electric Co Exchange Traded USD 290 19/9/2025 (18424) 17871

140 a—)v Hilton Worldwide Holdings Inc Exchange Traded USD 290 19/9/2025 (55,426) 16,450

91 a—) Meta Platforms Inc Exchange Traded USD 820 19/9/2025 (140,899) 10,784

42 a-—) Microsoft Corp Exchange Traded USD 530 19/9/2025 (36,213) 6,321

65 a—)v NRG Energy Inc Exchange Traded USD 180 19/9/2025 (31,661) 1,560

113 a—u NVIDIA Corp Exchange Traded USD 160 19/9/2025 103,208 192,100

209 a—)v NVIDIA Corp Exchange Traded USD 190 19/9/2025 (68,814) 25811
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438 a—)v Paramount Global Exchange Traded USD 20 19/9/2025 (11,468) 5,256
200 I— Paramount Global Exchange Traded USD 18 19/9/2025 (12,245) 5510
437 a—)v Sabre Corp Exchange Traded USD 2 19/9/2025 (2,476) 2,185
228 a—)v Salesforce Inc Exchange Traded USD 280 19/9/2025 (158,626) 95,190
69 7w b SPDR S&P 500 ETF Trust Exchange Traded USD 625 19/9/2025 (3,404) 17,940
206 a—)v Uber Technologies Inc Exchange Traded USD 100 19/9/2025 (90,180) 13,905
75  a—) Walt Disney Co/The Exchange Traded USD 125 19/9/2025 (29,737) 3,000
290 a—)v Warner Bros Discovery Inc Exchange Traded USD 14 19/9/2025 (5,141) 1,015
243 a—)v Wells Fargo & Co Exchange Traded USD 85 19/9/2025 (34,714) 21,506
231 a—) Xerox Holdings Corp Exchange Traded USD 5 19/9/2025 (745) 1,848
44 a—)v US Treasury 10 Year Note Exchange Traded USD 114 26/9/2025 (11,068) 7,906
98 I US Treasury 2 Year Note Exchange Traded USD 104 26/9/2025 (11,365) 16,078
1,356 a—) 3 Month SOFR Exchange Traded USD 96.5 10/10/2025 (87,185) 93,225
76 a—)v Alphabet Inc Exchange Traded USD 205 17/10/2025 54,369 102,410
329 a—) Alphabet Inc Exchange Traded USD 225 17/10/2025 (10,602) 138,180
168 7 b EURO STOXX Banks Index Exchange Traded EUR 180 17/10/2025 (7,046) 6,862
564 a—)v EURO STOXX Banks Index Exchange Traded EUR 225 17/10/2025 40,570 231,198
284 a—) Freeport-McMoRan Inc Exchange Traded USD 48 17/10/2025 (18,222) 28,542
424  a—) Sabre Corp Exchange Traded USD 25 17/10/2025 (519) 2,120
290 a—) Sabre Corp Exchange Traded USD 4 17/10/2025 (3,402) 2,175
198 a—)v Warner Bros Discovery Inc Exchange Traded USD 15 17/10/2025 (6,787) 1,089
54 7w b SPDR S&P 500 ETF Trust Exchange Traded USD 635 31/10/2025 (23,537) 51,759
94 I—)v DR Horton Inc Exchange Traded USD 175 21/11/2025 9,191 81,310
146 a—)v Informatica Inc Exchange Traded USD 35 21/11/2025 (33) 5,840
883 a—) 3 Month SOFR Exchange Traded USD 96.5 12/12/2025 (45589) 193,156
116 a—)v EURO STOXX 50 Index Exchange Traded EUR 5,400 19/12/2025 105,095 231,902
116 a—) EURO STOXX 50 Index Exchange Traded EUR 5,900 19/12/2025 (1,134) 23488
GEFTCR VDR L b T 7 AR—Y v —:203328527K F L) (2,558974) 9,765,883
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(5,291,000) a—) OTC USD/CLP Bank of America USD 1,000 9/9/2025 28,046 (4,272)
(5479,771) AR OTC USD/KRW Bank of America USD 1,300 15/9/2025 36,931 (90)
(61,633,772) 7w b OTC EUR/USD Bank of America EUR 1.14 8/10/2025 156,789  (141,495)
(17,000,000) AN OTC GBP/USD Barclays GBP 128 19/9/2025 29,896 (358)
(253000000 7 b OTC EUR/USD BNP Paribas EUR 1115 19/9/2025 35,147 (960)
(18914,000) a—)v OTC EUR/USD BNP Paribas EUR 1.19 29/10/2025 (35710) (135713)
(1,092,000) I—) OTC USD/TRY Citibank USD 44 19/9/2025 14,239 (3.258)
(27,926,000) 7w b OTC USD/JPY Citibank USD 137 31/10/2025 315,123 (59,504)
(71,116,716) I—)v OTC USD/JPY Deutsche Bank USD 151 8/10/2025 289,004  (168,502)
(2198000) 7 v b OTC USD/BRL JP Morgan USD 551 4/9/2025 7286 (37553)
(70,560,000) I—) OTC USD/HKD JP Morgan USD 7.75 10/10/2025 (139,631)  (353,160)
(63400000 7 b OTC CHF/JPY JP Morgan CHF 157 14/11/2025 60,643 (4)
(35,181,000) a—)v OTC MXN/JPY Morgan Stanley MXN 7.85 24/9/2025 (9,666) (24.804)
(7.358,000) a—)v OTC USD/TWD Standard Chartered Bank USD 305 16/10/2025 (29.438) (71,967)
(71,780,000) a—)v OTC USD/HKD UBS USD 7.75 16/10/2025 (41,869) (352,677)
(35205807)  I—) OTC USD/HKD UBS USD 7.75 10/4/2026 (9601) (119,795)
(790) v b S&P 500 Index Bank of America USD 5,660.944 1/10/2025 16,762 (6,592)
(3,400,000) I—)v KOSPI 200 Bank of America KRW 515.26 11/12/2025 3,488 (1,430)
(3,400,000) a—)v KOSPI 200 BNP Paribas KRW 497.76 11/12/2025 2,669 (2.984)
(210) AN Nifty 50 Index BNP Paribas USD 21,404.66 30/12/2025 122 (10,728)
(648,290,000) I—) 30 year SOFR - 5 year SOFR- Deutsche Bank USD 0.687 2/9/2025 44531 (256,924)
(660) 7w b SPDR S&P 500 ETF Trust Exchange Traded USD 605 5/9/2025 59,870 (9,570)
(79) AN EURO STOXX 50 Index Exchange Traded EUR 4,900 19/9/2025 24,540 (5,762)
(120) 7w b EURO STOXX 50 Index Exchange Traded EUR 5,000 19/9/2025 2,080 (13,024)
(231) AR EURO STOXX Banks Index Exchange Traded EUR 185 19/9/2025 (71) (2,359)
(259) 7w b Freeport-McMoRan Inc Exchange Traded USD 42 19/9/2025 25,614 (12,044)
(103) 7 b General Electric Co Exchange Traded USD 260 19/9/2025 41,231 (22917)
(140) AN Hilton Worldwide Holdings Inc Exchange Traded USD 260 19/9/2025 42,484 (22,050)
(91) a—) Meta Platforms Inc Exchange Traded USD 870 19/9/2025 53,165 (1,638)
(9) a—)v Netflix Inc Exchange Traded USD 1,460 19/9/2025 23,039 (315)
65) Fv b NRG Energy Inc Exchange Traded USD 140 19/9/2025 18,153 (17,712)
(220) a—) Paramount Skydance Corp Exchange Traded USD 25 19/9/2025 1,931 (1,320)
(290) a—) Paramount Skydance Corp Exchange Traded USD 22 19/9/2025 (2.820) (5,365)
(228) a—) Salesforce Inc Exchange Traded USD 310 19/9/2025 60,140 (18,012)
(171) VAR Salesforce Inc Exchange Traded USD 240 19/9/2025 (23209)  (95,332)
(69) 7w b SPDR S&P 500 ETF Trust Exchange Traded USD 585 19/9/2025 501 (4,037)
(75) T b Walt Disney Co/The Exchange Traded USD 110 19/9/2025 11,068 (2,850)
(243) AR Wells Fargo & Co Exchange Traded USD 75 19/9/2025 27,529 (6,318)
(32) VAR US Long Bond Exchange Traded USD 110 26/9/2025 11,950 (6,000)
(143) 7w b US Treasury 10 Year Note  Exchange Traded USD 1085 26/9/2025 27,708 (3,352)
(350) AN US Treasury 10 Year Note Exchange Traded USD 109.5 26/9/2025 32,270 (10,938)
(189) 7w b US Treasury 10 Year Note Exchange Traded USD 110 26/9/2025 4,138 (10,336)
(196) AN US Treasury 2 Year Note Exchange Traded USD 103.75 26/9/2025 10,743 (9,188)
(132) AR Applied Materials Inc Exchange Traded USD 150 17/10/2025 12512 (33,396)
(282) 7w b EURO STOXX Banks Index Exchange Traded EUR 190 17/10/2025 11,109 (19.335)
(284) AR Freeport-McMoRan Inc Exchange Traded USD 40 17/10/2025 12,383 (15,904)
(28) v b US Long Bond Exchange Traded USD 108 24/10/2025 613 (7,656)
(703) AR US Treasury 10 Year Note Exchange Traded USD 1105 24/10/2025 201502  (170.258)
(94) VAR DR Horton Inc Exchange Traded USD 145 21/11/2025 8,251 (23,030)
(113) a— ) NVIDIA Corp Exchange Traded USD 200 21/11/2025 (5109)  (59,325)
(883) a—) 3 Month SOFR Exchange Traded USD 96.75 12/12/2025 70,304 (71,744)
(232) a—) EURO STOXX 50 Index Exchange Traded EUR 5,650 19/12/2025 (58,083) (173,013)

GRFCR FVEBEOIEREL 5 5 27 AR —T ¥ — 179074860k Fv)
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USD 28660555 77 v Rid.a—-F7avalALTERMAT Y7
A L TV b AT SN E 7 7 &~ Fidd34% DR
SE 4 A215/1/2028 % V) MAESZ T LY . USD SOFRD
BB %15/1/2028 & D HEAE LD o Deutsche Bank 13/1/2027 391,186  1.643.802
USD 28660555 77 ¥ &7y 47 var2BALTEMAT YT
R LTV A AT S N4, 7 7 ¥ FIZUSD
SOFRDZE B 4:H)%15/1/2028 & 0 IH4EZFHLY . 4.34%
DRE S %15/1/2028 & VAT o Deutsche Bank 13/1/2027 (759.483) 463,885
USD 28660555 77 ¥ Fid.a—-F7av#ZlALTEMAT Y7
i L T b AT SN A 7 7 ¥ Fidd35% DR
EEFNE15/1/2028 & Y AR ILY ,USD SOFRDZE
B4R 215/1/2028 % 0 4BAETHAS Deutsche Bank 13/1/2027 425354 1,660,624
USD 28660555 77 K7y Mt 7 varzALTEMAT YT
ik LT b AT SN2 A. 7 7 ~ FIZUSD
SOFRDZ B & H%15/1/2028 & 0 HAEZ LD 14.35%
DORE S Z15/1/2028 & D HAETHL o Deutsche Bank 13/1/2027 (777423) 457847
USD 19825400 77> Fid 7y b+ 7 a ZHALTEMAT v T
ERERE L T BATHEIN 6.7 7 ¥ Fid4 %ol
7€ &% 31/3/2028 & ) HEAEZIF L) JUSD SOFRDZE
B4F1%31/3/2028 & D HEAE LI o BNP Paribas 29/3/2027 (266,480) 562,221
USD 19825400 77 ¥ FiZ.a—-F7av#ZHALTEMAT Y7
ERFE L COAATHEENSE. 7 7~ Fid 4 %D
A% 31/3/2028 & W WAESZIFIY . USD SOFRMDZE
B4 F%31/3/2028 & 0 HFAETILD BNP Paribas 29/3/2027 (40.424) 788278
USD 16279550 77 Fida— -+ 73 a v &AL TERAT YT
RS LTV AT SN 72A. 7 7 ¥ Fi134.045% D
[ 52 41 % 14/4/2028 & O 44E52 L) \USD SOFR®
IR E14/4/2028 & D HAETIL o Citibank 12/4/2027 (51,241) 682,560
USD 16279550 77 Fi&. 7y b4 7var 2 AL TEMAT YT
R LTV AATH SN 726, 7 7 ¥ Fl134.045% D
[ 5 41 % 14/4/2028 & O 45:4E521F LY , USD SOFR®
LRGN E14/4/2028 & D HAETILD o Citibank 12/4/2027 (286,472) 447,329
USD 8169,151 77 K& a—L-+7¥a v #liALCEFAT YT
EREE L TV AATHEINZHA. 7 7~ Fi34.0075%
DR E&H%16/4/2028 & Y E4ESZIFHLY USD SOFR
DEBEFZ16/4/2028 % Y HEAETL LD o Deutsche Bank 14/4/2027 (39,094) 328313
USD 8169,151 77 Fi& 7y ATy arEZHALTEMAT YT
ZRERE LTV AATH SN, 7 7~ F134.0075%
DR EEF%16/4/2028 & ) H4EZIFHLY . USD SOFR
DEBEFNZ16/4/2028 % D IFAEL I Deutsche Bank 14/4/2027 (132.333) 235,075
GBP 437184457 77 Fig.a—W-+7 a2 WAL TEMAT v T
R LTV AT E N4, 7 7 ¥ Flid35% D
T4 % 22/4/2027 & ) FFAEZT I .GBP SONTA®
L) EFN%22/4/2027 X D AR o Morgan Stanley 22/4/2026 (1,700,716) 735888
GBP 525,180,000 77 ¥ K& a—n-+7vav#BALTERHAT YT
R LTV AT SNE. 7 7 ¥ Flid36% D
4% 1/5/2027 & 0 EAEZ L) .GBP SONTADZE
B4FI%1/5/2027 & O 4EAE LN o Morgan Stanley 1/5/2026 (811,821) 1183303
EUR 136810000 77> NiE. 7y 47y avZHALTEMRT Y7
ZHEAE LTV DATH SN 7 7 ¥ FIZL75% O
T %4/3/2026 & ) ARSI T I \JEUR EURIBOR
DEBEFNE4/12/2026 X ) PAEFICHIL) o Morgan Stanley 2/12/2025 198,455 473,707
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USD 140,000,000

USD 142,661,644

EUR 6,400,000

EUR 1,920,000

USD 52,855,000

USD 17,621,000

USD 17,621,000

USD 15,584,000

USD 142,566,000

USD 173,115,000

77N Ty b F T a v EHEALTEMNA
Ty TR LTS AT I N2SE6. 7 7 ¥ Fid
3.7 % O [ 5E 4 2 11/12/2026 & 0 HAEZ T HLY
USD SOFR®ZE 8) 4 F) % 11/12/2026 & ) 454 32 44
Do

TJ77Y N Ty b F T a v EHBEALTEMNA
7y TERMHE L TV D ATHES N6 7 7 v Fid
38 % O [ 5E 4 ) % 24/12/2026 & V) HAEZ LY |
USD SOFR® %5 B 4 #1) % 24/12/2026 & 1) 454F 3 4
Do

77 3Ty b AT a R BEALTENA
Ty TR LTV DATHEINE. 7 7 v Fid
2.7 % O [ 5 4 A %26/6/2027 X O EAEZ I |
EUR EURIBOR® % 8} 4 F1) % 26/12/2026 & 1) -4
(AN E/8

77Ty b F T arEBEALTEMNA
Ty TEMHE LTV D AT ENSE. 7 7~ Fid
2.7 % O [ 5 4 F) %26/6/2027 X O AEZ T |
EUR EURIBOR® % ) 4 F) #26/12/2026 & 1) 1= 4¢
[N =8

TZ7 PR . a— V- F 7y arrBEALTEMNA
T TERAE LTS AT SN EG. 7 7 v Fid
365 % O il 5 4 % 1/12/2026 & 0 WAEZ T HY |
USD SOFR® % 8 4 #1] % 1/12/2026 & 1 45 4 52 44
Do

J7 R a—=-F7TTa rEEALTEHNA
Ty TEMHE LTV DA SN E. 77 v Fid
4,047 % O [ 5E 4 2 12/7/2028 & ) AR ZTHLD
USD SOFR® % 8 4 #1] #12/7/2028 & 1) 4 45 52 44
Do

77y FE Ty b F T arEBALTEFA
Ty TEMHELCW DA SN E. 7 7 v Fid
4,047 % O [ 5 4 2 12/7/2028 & ) AR Z LD
USD SOFR® % 8 4 #1l #12/7/2028 & 1) 4 48 52 44
Do

TZr7ryFE.a— V- F 7T arEHEALTEMA
T TERAE LTS AT S NG 7 7 v Fid
38% O [ & & F) 216/1/2027 X Y W4EZ T Y |
USD SOFR® % ) 4 | %16/1/2027 & V) 45 4F 3 44
Do

T RE Ty b AT a v 2 BEALTENR
Ty TEMHE L TO DA SN E. 7 7 v Fid
3.7 % O [ 7 & F) 229/4/2027 X O WEAEZ T |
USD SOFR® % §) 4 il %29/4/2027 & V) 4 4 3 44
Do

T7YRE Ty M ATV arEBALTZLY Y
FF 74N b AT Y FEARELTWDATES T
72946, 7 7 ¥ FIZCDXNAIG44 VIO ZEE) & F] %
20/6/2030.17/9/2025 & V) U2 WD 1 %
D EEF%20/6/2025 & ) 2L o
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Morgan Stanley

JP Morgan

Barclays

Barclays

Goldman Sachs

Barclays

Barclays

Morgan Stanley

Barclays

Bank of America

9/12/2025

22/12/2025

24/6/2026

24/6/2026

26/11/2025

8/7/2027

8/7/2027

14/1/2026

27/4/2026

17/9/2025

(312,844)

(204,630)

156,591

46977

(819,574)

27,500

(172,649)

(91,506)

(146,634)

(153,764)

94,086

61,352

594,316

178,295

257,777

745115

544,966

233,756

117,037

53,974
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USD 36099000 77> Fid.a—n-F7ar&HALTEHA
Ty TR LTV DATHINGE. 7 7 v Fid
38% @ [l % 4 ) #3/11/2026 & ) HEAEZ LY |
USD SOFR® % B 4 #1 #3/11/2026 & V) 4845 3 4
Jo JP Morgan 30/10/2025 (195,674) 205,302
USD 222534000 77 ¥ Fid. 7y b+ 7 a v 2MWALTI LYy
FFT74 NV AT Y TERMHEL TV D AT S
7t 7 7 ¥ FIZCDXNAIGA44.V1D 2 By 45 %
20/6/2030,20/6/2025 & V) DU Z D L 1 %
DFESF%17/9/2025% Y IS o Bank of America  17/9/2025 (184,307) 69,382
USD 5830000 77> Fid. 7y ht7varvzlALTIZLY Y
FF 74NV b 2Ty FEHRELTWDATHE SR
7%t 7 7 ¥ FIZCDX NAHY 44. V1D ZE B 4] 2
20/6/2030,20/6/2025 & O DU Z D L 5 %
DFEEF%17/9/2025% Y 4L o Goldman Sachs 17/9/2025 (22.635) 6,224
EUR 6429113 77 v Fiz.a—V-+7va v #BALTEH A
Ty TEMELCWDATHENZLE. 7 7~ Fid
2.9% O [ & 4 F) %19/2/2027 X Y AEZ T |
EUR EURIBORDZE 8 4: 1] 2 19/8/2027 X ) 1445
WAL . Barclays 17/8/2026 19,786 384,063
EUR 11002000 77> Fid. 7y b+ 7 a v 2ZMWALTIZLY Y
FF7 3N ATy TERMRHE LTV SATH SR
7. 7 7 ¥ FIRITRAXX. X043 VIDZEH) 45 2
20/6/2025 & Y DU Z LY | 5 % 0 R 4
%#17/9/2025 % 0 %35 o JP Morgan 17/9/2025 8531 28,649
EUR 1930000 77> Fid.a—V-+7v a3 z2lALTEMR
T TERAE LTS AT SN E. 7 7 v Fid
2.9 % O [ 5 4 F) %220/2/2027 & 0 AEZ D
EUR EURIBOR® % B4 Fl] & 20/8/2027 & V) 2474
W o BNP Paribas 18/8/2026 2,129 115,445
USD 28486728 77 ¥ Fid. 7y b+ T a v ZWALTIZLY Y
T 74NV b 2Ty TRAFE LTV DTSN
7t 7 7 ¥ FIZCDXNAIGA4.V1DZ B 4 F) 2
20/6/2030.20/6/2025 & O PUI4EICSZTHLD L 1 %
DREEF%17/9/2025% Y 4D o Bank of America  17/9/2025 (4,507) 8881
USD 9715000 77 ¥ FiZ. 7y b+ 7 a Yy 2ALTEFMZ
Ty TERAE LTS AT SN E. 7 7 v Fid
378 % O [l 5 4 % 26/5/2027 & V) WAEZTHY |
USD SOFR® % ) 4 Fll %26/5/2027 & V) 45 4F 3 44
Jo JP Morgan 21/5/2026 (56.279) 207,042
GBP 185910000 77> Fid. 7 v b+ 7¥ a v AL TEFH X
Ty TEMHELTO DA SN E. 7 7 v Fid
367 % O [l 5 4 H 220/11/2026 & V) 4ESZ LY |
GBP SONTA® % 8) 4 %20/11/2026 & 1) 45:4E 344
9o JP Morgan 20/11/2025 (32.723) 375,690
HRFCE P VEBEORREE 2517 2K — Y v — 11216400881 Fv) (5986,704)  13944,184
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EUR (43953,000)

EUR (180,940,000)

USD (131,798,000)

USD (222,534,000)

USD (5,830,000)

EUR (5,501,000)

USD (173,115,000)

USD (28486,728)

USD (208,840,000)

USD (280,135,000)

EUR (52,695,500)

T7 Y Naa— ATy a v ERHILTEN AT v S
i L TV AT SN2 E . 7 7 ¥ RiZ205% D[
SE 4R % 4/3/2026 % 1 HAEZ LD \EUR EURIBOR
DEFEFNE4/9/2026 & 0 AT o

T7 NI Ty M AT a v AL TEN AT YT
i L T AT SN E. 7 7 ¥ Fid215% DR
E &% 12/3/2026 & ) AR HL) .JEUR EURIBOR
DEFEFNE12/9/2026 % 0 PRSI o

77U REa—= V- F Ty arEEHLTEM ATy T
ERiRE L TV B ATHES N6, 7 7 ¥ Fid323% DI
54 %16/9/2026 & D AESZF LY \USD SOFROZE
B4 F1%16/9/2026 & 0 44T ELS o

TZ7 R Ty AT arvEEHLTZLY Y b
T 7 W AT TEMHE L TS ATH SN 76,
7 7 ¥ KIZCDXNAIG44.V1D % B 4 Fll % 20/6/2030,
17/9/2025 & 0 U E RS2 T BUY L 1 % D 2 &R %
20/6/2025& Y 49 o

T7Y R T Yy MF T arEBRHALTIZLY Y b
T 7 WM AT T EMHE L TR AT S N6,
77 ¥ FIZCDXNAHY 44.V1DOZ& 84 F)% 20/6/2030.
20/6/2025% Y DU 52 0T HLD L 5 % O 58 4 F) %
17/9/2025& 0 324489 o

TR a—-FTFarwRHALTILY Y b
T7 I ATy TEMHE L TR B AT S N6,
77 v Flix 0 %D g 45 %20/6/2025& 0 5T HLY
ITRAXX X043 VIDZE By &H217/9/2025 & b 141
WA o

TR Ty MF T avEBALTZLY Y b
F T AN ATy TERKR LT AATHES N4,
7 7 ¥ FIZCDX.NAIGA44.V1 % B 4 1 % 20/6/2030.
17/9/2025 & Y DU Z T HUD L 1 % O 2 %
20/6/2025& ) 3Z4h9 o

77 R Ty AT arEHALTZLY Y b
T T AN N ATy TEAE L TS AT SNG4,
7 7 ¥ FIZCDX.NAIGA44.V1 % B 4 F1 % 20/6/2030.
17/9/2025 & Y VU420 BLD L 1 % O &5 %
20/6/2025& ) 3Z4h9 o

T7 YRR a— - F Ty arERHLCEMAT T
ERAE L COBATH SN A7 7 ¥ Fi333% D
SE 4% 24/9/2026 & 0 HAESZTELD . USD SOFROZE
B &A% 24/9/2026 & V) EHETILS o

T77 Y NEa— - F Ty a v ERHILTEN AT v S
G L TV b AT SN2 7 7 ¥ RiE3.05% D
SE A& 24/9/2026 & Y HAEZATILD . USD SOFROZ
B e A% 24/9/2026 & D IFAESL L) o

T7VRIE Ty VT arE2RAILTEM AT YT
G L TV DATH SN 4. 7 7 ~ Fli325% D[
78 ) % 29/3/2026 & O ARSI IL) .JEUR EURIBOR
DIEFEFNE29/9/2026 & 1 FAEMEICHIAD o
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Morgan Stanley

JP Morgan

Bank of America

Bank of America

Goldman Sachs

JP Morgan

Bank of America

Bank of America

JP Morgan

Goldman Sachs

Deutsche Bank

2/9/2025

10/9/2025

12/9/2025

17/9/2025

17/9/2025

17/9/2025

17/9/2025

17/9/2025

22/9/2025

22/9/2025

25/9/2025

146,094

162,567

282,077

70,944

3742

5048

60,383

820

121,322

360,674

101,647

(25.853)

(149,562)

(22,520)

(689)

(2461)

(17519)

(2,883)

(259,812)

(90,344)

(22470)
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USD (259,720,000)

USD (142,035,698)

USD (104,969,000)

USD (19,495,000)

CZK (162,480,089)

USD (36,099,000)

USD (17,653,797)

USD (89,650,000)

USD (113505,000)

USD (28,055,000)

GBP (185,910,000

GBP (185,910,000)

USD (112,773,000)

T7 Y RIET—=NF T arERHILTERAT v S
ZHEE LT ATH SN 7 7 ¥ FI13.08% D
SE 4 % 30/9/2026 & D GAESZIF LY \USD SOFROZE
By 4% 30/9/2026 & 0 HEAE AL o

T77 YR a—-FFrarEEHLTEMRAT YT
i L T b ATl SN2 A, 7 7~ FiZ3.05% D
E &R %1/10/2026 & ) FEAEZ2IT L) \USD SOFROZE
B4 A1%1/10/2026 & D IR4E AL o

T7 YRR a— - F Ty arERHNLCEMAT YT
ZHRE LTV BATH SN2 &, 7 7 ¥ NI 3 %Dl
SE 4% 2/10/2026 & D AESZTHLY . USD SOFROZE
B &A%2/10/2026 & O 4T o

TR Ty M A T arkERIHLCEMAT YT
ERRE LTV AATHEINAE. 7 7~ Fid39% D
4 &217/10/2026 & 1) H5:4F52 1 LD ,USD SOFR®
LB EME17/10/2026 & Y IFET I

T7 YRR a— ATy arERLTENAT YT
R L TV AT SN 4. 7 7 ¥ Fi337% D
JE ) % 30/10/2026 & 0 4421 HLD . CZK-PRIBOR-
PRBODZE B 4% 30/4/2026 & 0 AR THL o
T7YFRiEa— - F Ty arERHLCEMAT YT
ZRiRE L TV BATHEN A, 7 7 ¥ FI335% D[
AR E3/11/2026 & D BAESZFILY ,USD SOFRMDZE
B &A% 3/11/2026 & D IFAESTHAD

TR Ty ATy arkERHLCEMAT T
G L TV b AT SN2 7 7~ RiE365% DI
E A& 14/11/2026 & Y HE4E 21 LD, USD SOFRD
ZEE A2 14/11/2026 & O IFAE LD
T7YFIEa— ATy arERLTCEMAT YT
R L COAATHENBE. 7 7 ¥ FiE31% D
5 4% 18/11/2026 & V) 44K 5213 HLY ,USD SOFR®
RGN E18/11/2026 & D HEAETILD o
T7YRIEa— - F Ty arERHLCEMAT YT
ERRE LTV AATHEINSE. 77 ¥ Fid31% D
FE A A20/11/2026 & D FE4E52 1T HLY . USD SOFRD
ZEBEFN%20/11/2026 & D IFAET L

77y RET— N T a v EFHLTEMAT v T
i L TV A ATl SN A . 7 7~ FiE3.05% D
E A& 21/11/2026 & Y fE4E 2 LD USD SOFRD
L) E&F%21/11/2026 & D B o

Ty RE Ty M AT a v EEHLTCERHAT v T
i L T b AT SN A 7 7 ¥ FiE385% D
A% 20/11/2026 & Y G4ESZ1THLY) .GBP SONTA®
ZEE) 4R 220/11/2026 & 0 HE4ESHAD o
TrYRIET Y b Ty ar 2L TEF ATy S
ZHAE L TODATHE SN 7 7 ¥ FIZ377% DR
AR E20/11/2026 & D G:AEZF LY .GBP SONIA®D
ZEBEF%20/11/2026 & D IFAET L

T7 YRR = F T arERHLTENAT YT
ERRE LTV AT SN2, 7 7 ¥ Fid3.05% Dl
A % 24/11/2026 & V) 454551 BUY , USD SOFR®
ZEB A& 24/11/2026 & D AEAESL I o

- 153 -

Citibank

Goldman Sachs

Deutsche Bank

Barclays

JP Morgan

JP Morgan

Barclays

Goldman Sachs

JP Morgan

JP Morgan

JP Morgan

JP Morgan

Morgan Stanley

26/9/2025

29/9/2025

30/9/2025

15/10/2025

27/10/2025

30/10/2025

12/11/2025

14/11/2025

18/11/2025

19/11/2025

20/11/2025

20/11/2025

20/11/2025

345,986

187,288

247187

60,808

10,701

80,795

10,856

(21,457)

(82415)

(16,984)

17,630

22536

(35,560)

(130,600)

(71.927)

(78217)

(3721)

(29,208)

(35,788)

(9,269)

(292,200)

(386,041)

(81,511)

(140,223)

(228,025)

(331,589)
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USD (122,783,000)

USD (52,855,000)

EUR (136,810,000)

EUR (136,810,000)

USD (140,000,000)

USD (140,000,000)

USD (142,661,644)

USD (142,661,644)

USD (7,791,000)

USD (15,584,000)

GBP (437,184457)

GBP (437,184,457)

USD (142,566,000)

T7 Y RIET—=NF T arERHILTERAT v S
ZHEHE LTV ATH SN 7 7 7 FId3.07% D
SE A A25/11/2026 & 1) H5:4F 21 HLD , USD SOFR®
W& %25/11/2026 & D IFAET LD

T77 YR a—-F T arEEHLTEMAT YT
ZHERE LTV A AT SN, 7 7~ Fld315% D fE
E &R %1/12/2026 & ) AFAEZIF L) \USD SOFRODZE
B4 A %1/12/2026 & D IE4E AL o

T7YRIE Ty M T arE2RAILTEM ATy T
2R LTV BATHE SN 2E. 7 7 ¥ FId19% Dl
SE &M %4/3/2026 & Y f:4E 32T HLY .EUR EURIBOR
DIEFEFN24/12/2026 & 0 FAEEI IS
7RI Ty ATy arEHLTCEMAT YT
ERFE L COAATHEENYA. 7 7 ¥ Fld 2% D
SE A A& 4/3/2026 & 1 547521 LY \EUR EURIBOR
DEBEFNZ4/12/2026 % D FAEHILILD
T7YRIE Ty VT arB2RAILTCEM ATy T
R LTV AATHENE. 7 7 ¥ Fl3d1% D
A % 11/12/2026 & V) 4E4E-S 17 HLY . USD SOFR®
RGN E11/12/2026 & D HEAETILD o

T7 YR T Yy b F Ty arvwEHNLTEMAT YT
R LTV AATH SN E. 7 7 ¥ Fid39% D
AR % 11/12/2026 % 1 5455217 ILY . USD SOFR®
ZEEFIE11/12/2026 & ) 4E T o

Ty RE Ty M AT a v ERHLTEMAT v T
R L TV AT SN A. 7 7 ¥ Ridd2% DL
JE A & 24/12/2026 & 1 545217 LD \USD SOFRD
L) EF%24/12/2026 & D AELIL o

Ty RIG Ty MA Ty a v ERHLTCEHAT YT
R L CVAATH EN A 7 7 ¥ Fid39% D
A % 24/12/2026 & ) 454521 LY . USD SOFR®
B4 %24/12/2026 & 0 HAE AL o

Tr Y RIET= - F T arERHIL TSR AT v S
i L TV b AT SN2 E. 7 7~ RiE325% D
AR E16/1/2027 £ D GAESZFILY ,USD SOFRDZE
B4FI%16/1/2027 & 0 4EAEILD o

T77URiE A= F T arEEANLTEMAT YT
ERERE L TV AATHINTYA. 7 7~ Fid35% D
AN E16/1/2027 £ D A2 L) ,USD SOFRDZ
B4R 216/1/2027 & 0 IEAE AL o

T NZa—N-F Ty arERHLTENAT v S
R L COAATH SN BE. 7 7 ¥ Fid31% D
T 4% 22/4/2027 & ) FFAEZTILYD .GBP SONIA®
LEE) &% 22/4/2027 X O AEAET LD o

T YR T Y b Ty arwEHLTEF ATy S
R LTV AT SNZE. 7 7 ¥ Fidd2% D
A A 22/4/2027 & ) FFAES2 1T ILY) .GBP SONIA®
A% 22/4/2027 & D HAESALS o

T7VRIE Ty VT T arE2RHLTCEMAT S
2R LTV BATE SN 7 7 ¥ Fl1d4.15% Dl
TE AR % 29/4/2027 1 Y ARSI IL) \,USD SOFRDZ
B4 A%29/4/2027 X 0 HAELHD o
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Goldman Sachs

Goldman Sachs

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

JP Morgan

JP Morgan

Morgan Stanley

Morgan Stanley

Morgan Stanley

Morgan Stanley

Barclays

21/11/2025

26/11/2025

2/12/2025

2/12/2025

9/12/2025

9/12/2025

22/12/2025

22/12/2025

14/1/2026

14/1/2026

22/4/2026

22/4/2026

27/4/2026

(73,696)

252,574

(107,365)

(47,257)

138,521

214473

77594

166,625

21,294

61,743

1,271,674

593321

54,792

(389,862)

(26,666)

(270,014)

(156,733)

(9,538)

(32,655)

(6,955)

(36,208)

(18,363)

(86.717)

(253636)

(154,230)

(37.277)
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USD (142566000) 77> Fid. 7y b+ 7 ar2RHALTEMAT v T
R L COBATH SN HE. 7 7~ FIE39% Dk
SE A% 29/4/2027 £ 0 ARSI HLY \USD SOFRD%E
By 4% 29/4/2027 X D HAETIL) o Barclays 27/4/2026 97,549 (69,776)
GBP (5251800000 77 ¥ FiZ. 7y b+ 7 a 2RI L TEH A
Ty TR L TOD AT SN E. 77 v Fid
4.1% DIE 5E M % 1/5/2027 & 1 4E4EZ T LY .GBP
SONTADZEB &A% 1/5/2027 & 0 H4ESHL D o Morgan Stanley 1/5/2026 789,039 (306,619)
GBP (525180000) 77 ¥ FiZ.a—-*+7 >3 v 2%HAL TEH A
Ty TEMHE LTV D AT ENZgE. 7 7 v Fid
2.8% DI 5E 4:F) 2 1/5/2027 & 1 1:4E 23 LY . GBP
SONTADZEE &H1 % 1/5/2027 & 0 IF4ELILD o Morgan Stanley 1/5/2026 488339 (145,595)
USD (97150000 77 v Fid.a—-F7 a3y 2%H L TEMA
Ty TR LTS AT I N2SE6. 7 7 ¥ Fik
35% o [l 5 4 ) #26/5/2027 & O HEAEZ LY,
USD SOFR® % B 4 1] % 26/5/2027 & ) 48 4F 3 A
9o JP Morgan 21/5/2026 (21,282)  (140986)
USD (97150000 77> Fid.7v b7 v a2 HLTEMA
Ty TR LTS AT I N2SE6. 7 7 ¥ Fid
4 % O [ W 4 %26/5/2027 & 0 HAEZ T,
USD SOFR® % ) 4 | %26/5/2027 & 1) 4 4 % 44
9o JP Morgan 21/5/2026 47557 (137.763)
EUR (64000000 77> Fi& 7y bt 7 ¥ a ra2gdL TaEMX
Ty TEMHE LTV D AT ENZLE. 7 7~ Fid
3.1% O [ 5E 4 ) 2 26/12/2026 & 0 EAEZTHLY |
EUR EURIBOR® % 8 471 % 26/6/2027 X V) =445
WAL . Barclays 24/6/2026 (73710)  (285,153)
EUR (64000000 77> Fi&. 7y bt 7 ¥ a rzgdL TEHEMX
7y TR LTV D ATHES N g6, 7 7 v Fid
2.9% O [ 5E 4 2 26/12/2026 & Y HAEZITHLY
EUR EURIBOR® % B4l & 26/6/2027 X V) |44
W23 . Barclays 24/6/2026 (112896)  (420,788)
EUR (1,9200000 77> Fid 7y b+ 7 a3 »2RHALTEMA
Ty TEMHE LTV D AT ENZSE. 7 7V Fid
3.1% O [ 5E 4 2 26/12/2026 & V) HAEZTHY |
EUR EURIBOR® % 8 4: 1l % 26/6/2027 X ) 1445
WZHH D o Barclays 24/6/2026 (22.113) (85,546)
EUR (1,9200000 77> FiE 7y b+ 72 a3 v 2RHALTEMR
Ty TEMHE LTV DATEE NG 77 v Fik
2.9% 0 [ & 4 A %26/12/2026 & 0 EEZITIY
EUR EURIBOR % 8 4: 1l % 26/6/2027 X ) 1484
W o Barclays 24/6/2026 (33869)  (126,236)
EUR (6429113) 77> Fid.a— 473 a2 RHLTEFR
T TERAE LTV D AT SN E. 7 7 v Fid
24 % O [l 5 4 F) 219/8/2027 & 0 M AEZ LD,
EUR EURIBORDZE 8 4:F1] % 19/2/2027 X ) 14845
WAL . Barclays 17/8/2026 (8386)  (137,087)
EUR (6429113) 77 ¥ Fid.a—n-47¥a v 2 RHLTEFR
T TERAE LTV D AT SN E. 7 7 v Fid
2.7 % O 1] 5 4 F) 219/8/2027 & Y AFAEZ T Y
EUR EURIBOR®D % B4l %19/2/2027 & ) 2474
WAL . Barclays 17/8/2026 (16194)  (260,802)
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EUR (1,930,000)

EUR (1,930,000)

USD (46,270,800)

USD (46,270,800)

USD (82,259,200)

USD (82,259,200)

TJr7y R a—=)-F T a rERHLTENA
7y TR L TV D ATHES N6, 7 7 v i
24 % @ [ 7 4 F 2 20/8/2027 & 1 ﬂi:fli Y
EUR EURIBOR®D Z Bl 4 F % 20/2/2027 & V) 445
[/ I
Z7 vy NE.a—= -+ 7T a eI L TEMNA
Ty TR LTV DATHEINE. 7 7 v Fid
2.7 % @ [ %8 4 H 220/8/2027 & V) HAEZFHLY |
EUR EURIBOR®D & B4 F % 20/2/2027 & V) |- 44
(57 IS

7y R I—=-F T a v EBHLTEMNA
Ty TERAE LTV DATHEINE. 7 7 v Fid
3.927 % D [ & 4 % 13/8/2028 & V) fEAEZIFHL Y |
USD SOFR® % #) 4 Fl % 13/8/2028 & V) 4 4F 32 44
Jo

TR Ty b F TV araEgHLTEMA
7y TaAE L TR ATHES NS 6. 7 7 v Fid
3.927 % o [ % 4x *U%:IB/S/ZOZSJZUBJQE 52 'Q/IN
USD SOFR® % @ 4 #1] #13/8/2028 & ¥ 48 4F 32 4
Jo

TJr7y R a—V-F T arERALTEMNA
Ty TR L TWRATHEI NS 6.7 7 ¥ Fid
4.0425% O [ % 45 % 20/8/2028 & 1) FEAEZ T ELY |
USD SOFR® % ) 4§ % 20/8/2028 & V) 4 4F 32 44
Jo

77 Y RE Ty b ATy a v EFRFHLTENR
Ty TafE L T b ATHES NS 6. 7 7 v Fid
4.0425% O [ 52 45 2 20/8/2028 & 1) FRAEZIFHLY |
USD SOFR® % @) 4= F] %20/8/2028 & 1) 4 4 3 44
Jo

BRPCRFVEBOIREL 5 5 27 AR—T ¥ —:11455179524K Fv)
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BNP Paribas

BNP Paribas

Citibank

Citibank

Bank of America

Bank of America

18/8/2026

18/8/2026

11/8/2027

11/8/2027

18/8/2027

18/8/2027

(993)

(1431)

62.277

102,099

(332959)

458,265

(41,266)

(78439)

(1,722,619)

(1,682,797)

(3475,260)

(2,684,036)

6188274

(15,692,054)
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USD 3,137,000 Fannie Mae or Freddie Mac 3% TBA 2,715371 0.03
USD 823,033,230 Fannie Mae or Freddie Mac 3.5% TBA 742,621,402 9.12
USD 71,967,000 Ginnie Mae 4.5% TBA 69,231,295 0.85
USD (357,543,000) Fannie Mae or Freddie Mac 45% TBA (343,533.808) (4.22)
USD 699,181,000 Fannie Mae or Freddie Mac 55% TBA 702,629,060 8.63
USD 606,103,000 Fannie Mae or Freddie Mac 6% TBA 618,869,426 7.60
USD 69,405,000 Ginnie Mae 55% TBA 69,866,202 0.86
USD (538,069,000) Fannie Mae or Freddie Mac 4.5% TBA (516,482,027) (6.34)
TBAGHFICKk FVEEOREREL % 5 =7 AR~V v —:3065,948 590K F L) 1,345916,921 16.53
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20244F9H 1 H 20 520254E8 H 31 H % T W]

BGF US¥5—-va—h-
Falb—yav Ry R-TF YR

K v
HEMEE 1,585,818,004
IRER
HaBLOHERSEWILRLFIE 1,167,352
fESFFEL IR BB e b 62,101,187
A7 TR 442,825
SRR S AU K B F R 40,530
SIUEC M 4, PR OB P B 14 13
AANGES A1 & 2 4% 308,996
e e PR ) X — b -
ZOMOIFEL 1
INEEEEt 64,060,904
=4z
A7 TR 480,963
AER A — 2B 859,850
U= -3Iy AV T4— 13,047
PR B X OTHAC N 146,933
WLt R 558,065
Bia 526,530
Eraceu ikl 6,779,591
=3 =5 9,364,979
fuF &R 54,695,925
PUFICHR 2 EBUREEM 45 (1) -
BB A GRS ( 1,300,552)
%l RE R ( 7.648)
SR | 1,341,991
T Tvar /S ATy Ty a By -
ATy T HH] 1,587,023
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ZDOMOIE AR 2 A} E L 33,073
FIRMET ML~ (18) S5t ( 8,181,355)
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%l RE R -
| ( 480,460)
FTar/ ATy Ty a By -
AT TR ( 64,246)
FeIE 2T 2,726,406
ZDADHT AR 2 A |2 i £ 3,310
HHIRRIRSTER (18) OMZEE) 11,986,171
BRAREICKDMEEDEM 58,600,741
BAXDZEE)
PR AEFRTEATIC & B IEIR S HUER 457,021,839
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FT—AKSU7
AUD 872,503 Driver Australia Ten 4.708% 21/2/2033 571,736 0.04
AUD 500,000 Driver Australia Ten 5.058% 21/2/2033 328,042 0.02
AUD 1,586,762 FIRSTMAC MORTGAGE FUNDING TRUST NO. 4 SERIES 2024-4 4.645% 18/2/2056 1,042,308 0.08
AUD 1,848,000 FIRSTMAC MORTGAGE FUNDING TRUST NO. 4 SERIES 2024-4 4.915% 18/2/2056 1,216,670 0.09
AUD 923,000 FIRSTMAC MORTGAGE FUNDING TRUST NO. 4 SERIES 2024-4 5.065% 18/2/2056 609,831 0.05

AUD 1,292,653 FirstMac Mortgage Funding Trust No.4 Series Eagle No 5 4.865% 16/9/2056 847,243 0.06

AUD 2,484,963 La Trobe Financial Capital Markets Trust 2024-3 4.868% 13/11/2055 1,634,704 0.12

AUD 2,026,772 Metro Finance 2024-1 Trust 4.815% 17/9/2030 1,330,148 0.10

AUD 500,000 Metro Finance 2024-1 Trust 5.065% 17/9/2030 328,006 0.02
AUD 2,580,000 Mortgage House RMBS Prime Series 2024-2 4.668% 13/5/2057 1,693,235 0.13
AUD 500,000 Mortgage House RMBS Prime Series 2024-2 4.868% 13/5/2057 328,169 0.02
AUD 3,370,000 ORDE SERIES 2025-1 TRUST 4.898% 11/6/2056 2,208,247 0.16
AUD 500,000 Panorama Auto Trust 2024-3 5.365% 15/9/2032 330,331 0.03
AUD 500,000 Panorama Auto Trust 2024-3 7.765% 15/9/2032 333,348 0.03
AUD 2,262,620 Pepper Residential Trust No. 40 Mtge 4.88% 12/11/2065 1,488,342 0.11
AUD 791,699 Pepper SPARKZ Trust No. 9 4.565% 15/1/2033 517914 0.04
AUD 1,836,759 Resimac Bastille Trust Series 2024-2NC 4.985% 6/3/2056 1,208,477 0.09
AUD 467,102 RESIMAC Premier Series 2024-2 4.68% 12/2/2056 306,629 0.02
AUD 1,036,000 Triton Bond Trust 2025-1 in respect of Series 1 4.83% 12/3/2057 679,716 0.05
AUD 527,000 Triton Bond Trust 2025-1 in respect of Series 1 4.93% 12/3/2057 346,393 0.03
USD 5,165,000 Westpac Banking 4.184% 22/5/2028* 5,214,068 0.38
22,563,557 1.67

N=a—%
USD 16,000 NCL 8.125% 15/1/2029 16,827 0.00
USD 270,000 NCL Corp Ltd 6.25% 1/3/2030 274,029 0.02
USD 94,000 NCL Corp Ltd 6.75% 1/2/2032 96,920 0.01
USD 110,000 Valaris 8.375% 30/4/2030 114,568 0.01
USD 115,000 Viking Cruises 9.125% 15/7/2031 123971 0.01
USD 11,000 Viking Ocean Cruises Ship VII 5.625% 15/2/2029 11,025 0.00
USD 69,000 Weatherford International 8.625% 30/4/2030 70,832 0.00
708,172 0.05

hr4

USD 4,000 1011778 BC ULC / New Red Finance 3.875% 15/1/2028 3897 0.00
USD 12,000 1011778 BC ULC / New Red Finance 4% 15/10/2030 11,244 0.00
USD 376,000 1011778 BC ULC / New Red Finance 4.375% 15/1/2028 369,677 0.02
USD 104,000 1011778 BC ULC / New Red Finance 6.125% 15/6,/2029 106,575 0.01
USD 23,000 1011778 BC ULC / New Red Finance Inc 5.625% 15/9/2029 23,254 0.00
USD 1,000,000 1261229 BC Ltd 10% 15/4/2032 1,038,151 0.08
USD 682,000 Bausch + Lomb 8.375% 1/10/2028 711,257 0.05
USD 4,000 Bausch Health Cos 4.875% 1/6/2028 3,610 0.00
USD 439,000 Bombardier 6% 15/2/2028 440,053 0.03
USD 82,000 Bombardier 7.25% 1/7/2031 86,560 0.01
USD 4,000 Bombardier 7.875% 15/4/2027 4,019 0.00
USD 266,000 Bombardier 8.75% 15/11/2030 287,054 0.02
USD 124,000 Brookfield Residential Properties / Brookfield Residential US 5% 15/6/2029 116,041 0.01
USD 1,000,000 Canadian Natural Resources Ltd 5% 15/12/2029 1,019,792 0.08
USD 6,000 Empire Communities 9.75% 1/5/2029 6,128 0.00
USD 260,000 Enbridge 5.25% 5/4/2027 264,211 0.02
USD 11,000 Enerflex 9% 15/10/2027 11,312 0.00
USD 102,000 ERO Copper 6.5% 15/2/2030 99,960 0.01
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USD 63,000 Garda World Security 4.625% 15/2/2027 62,591 0.01
USD 599,000 Garda World Security 7.75% 15/2/2028 618,360 0.04
USD 189,000 GFL Environmental 4% 1/8/2028 184,235 0.01

USD 9,000 GFL Environmental 4.375% 15/8/2029 8,757 0.00

USD 76,000 GFL Environmental 6.75% 15/1/2031 79,522 0.01

USD 4,000 GFL Environmental Inc 6.75% 15/1/2031 4,185 0.00

USD 84,000 Great Canadian Gaming Corp., 144A 8.75% 15/11/2029 80,580 0.01
USD 375,000 Husky Injection Molding Systems / Titan Co-Borrower 9% 15/2/2029* 393,932 0.03

USD 62,000 Jones Deslauriers Insurance Management 8.5% 15/3/2030 65,490 0.00

USD 10,000 Mattamy 4.625% 1/3/2030 9,590 0.00
USD 107,000 New Gold Inc 6.875% 1/4/2032 111,483 0.01

USD 3,975,000 OMERS Finance Trust 1.1% 26/3/2026 3,907,527 0.29
USD 2,115,000 OMERS Finance Trust 4% 20/4/2028 2,125,628 0.16
USD 1,840,000 OMERS Finance Trust 4.375% 20/3/2030 1,375,709 0.14
USD 3,985,000 Ontario Teachers  Finance Trust 4.25% 25/4/2028 4,031,590 0.30
USD 121,000 Rogers Communications 2.9% 15/11/2026 118,894 0.01
USD 2,768,000 Rogers Communications 3.2% 15/3/2027 2,723,888 0.20
USD 632,000 Rogers Communications Inc 3.625% 15/12/2025 630,187 0.05
USD 158,000 TransCanada PipeLines 4.25% 15/5/2028 158,106 0.01
21,793,049 1.62

TARVES
USD 2,500,000 AGL CLO 35 Ltd 5.665% 21/1/2038 2,510,750 0.19
USD 500,000 AGL Clo 40 Ltd 5.551% 22/7/2038 502,046 0.04
USD 1,000,000 AGL Core CLO 8 Ltd 5.655% 20/1/2038 1,004,428 0.07
USD 2,025,000 AS Mileage Plan IP Ltd 5.021% 20/10/2029 2,028,269 0.15
USD 124,958 ASSURANT CLO 1I 5.627% 20/4/2031 125,046 0.01
USD 76,000 Azorra Finance Ltd 7.25% 15/1/2031 78917 0.01
USD 21,000 Azorra Finance Ltd 7.75% 15/4/2030 22,044 0.00
USD 2,250,000 Benefit Street Partners CLO XXIV Ltd 5.385% 20/10/2034 2,252,049 0.17
USD 203572 Canyon CLO 2018-1 5.649% 15/7/2031 203,660 0.01
USD 1,040,469 Canyon CLO 2018-1 Ltd 5.649% 15/7/2031 1,040,918 0.08
USD 487,140 Carbone CLO 5.727% 20/1/2031 487,614 0.04
USD 250,000 Carlyle Global Market Strategies CLO 2014-4-R 5.929% 15/7/2030 250,363 0.02

USD 15,000 Diamond Foreign Asset / Diamond Finance 8.5% 1/10/2030 15913 0.00
USD 222,000 Fantasia 10.875% 9/1/2023 4,440 0.00
USD 200,000 Fantasia 11.875% 1/6/2023 4,000 0.00

USD 36,000 GGAM Finance 6.875% 15/4/2029 37,364 0.00

USD 5,000 GGAM Finance 7.75% 15/5/2026 5,023 0.00
USD 143,000 GGAM Finance 8% 15/2/2027 146,812 0.01
USD 9,000 GGAM Finance 8% 15/6/2028 9,562 0.00

USD 36,000 GGAM Finance Ltd 5.875% 15/3/2030 36,495 0.01

USD 66,000 Global Aircraft Leasing 8.75% 1/9/2027 68,151 0.01

USD 18,000 Global Aircraft Leasing Co Ltd 8.75% 1/9/2027 18,586 0.00

USD 1,105,000 Golub Capital Partners 48 LP 5.632% 17/4/2038 1,109,010 0.08
USD 500,000 Golub Capital Partners CLO 77 B Ltd 5.568% 25/1/2038 501,092 0.04
USD 60,566 LCM Loan Income Fund I Income Note Issuer 5.659% 16/7/2031 60,595 0.00
USD 455,000 Melco Resorts Finance 5.375% 4/12/2029* 440497 0.03
USD 56,514 Milos CLO 5.657% 20/10/2030 56,542 0.00
USD 1,420,000 Neuberger Berman Loan Advisers CLO 34 Ltd 5.979% 20/7/2039 1,423,323 0.10
USD 1,000,000 OHA Credit Funding 22 Ltd 5.614% 20/7/2038 1,003,542 0.07
USD 1,515,000 Park Blue CLO 2024-V 5.798% 25/7/2037 1,523,172 0.11
USD 8,600,000 Peace Park CLO 5.717% 20/10/2034 8,619,798 0.64

USD 56,530 Rockford Tower CLO 2017-3 5.777% 20/10/2030 56,581 0.00
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USD 1,155,000 RR 19 Ltd 5.498% 15/4/2040 1,156,415 0.09
USD 250,000 RR 19 Ltd 5.868% 15/4/2040 250,288 0.02
USD 28,500 Transocean 8.75% 15/2/2030 30,195 0.00
USD 14,572 Transocean Titan Financing 8.375% 1/2/2028 14,973 0.00
USD 400,000 Wynn Macau 5.625% 26/8/2028 398,190 0.03
USD 200,000 Wynn Macau Ltd 5.125% 15/12/2029* 193,375 0.01
27,690,038 2.04
TS5V2R
USD 1,059,000 Constellium 3.75% 15/4/2029 1,004,506 0.07
EUR 181,093 FCT Noria 2021 2.593% 25/10/2049 211,134 0.02
EUR 113,183 FCT Noria 2021 2.993% 25/10/2049 132,255 0.01
EUR 158,456 FCT Noria 2021 3.393% 25/10/2049 185,365 0.01
EUR 300,000 FCT Noria 2025 2.793% 25/7/2043 351,177 0.03
EUR 35,597 FCT Pixel 2021 3.776% 25/2/2038 41,621 0.00
EUR 1,000,000 Harmony French Home Loans FCT 2020-2 3.39% 27/8/2061 1,170,276 0.09
EUR 400,000 Harmony French Home Loans FCT 2021-1 2.971% 27/5/2061 467577 0.03
USD 650,000 Maya SAS/Paris France 85% 15/4/2031 700,583 0.05
EUR 92,691 Noria DE 2024 3.543% 25/2/2043 108,725 0.01
EUR 92,691 Noria DE 2024 5.443% 25/2/2043 110,587 0.01
USD 200,000 Vallourec SACA 7.5% 15/4/2032 213,152 0.02
4,696,958 0.35
Rr1Y
USD 880,000 Deutsche Bank AG 4.95% 4/8/2031 886,962 0.06
USD 942,000 Deutsche Bank AG 5.373% 10/1/2029 962,900 0.07
EUR 61,047 Red & Black Auto Germany 8 UG 2.594% 15/9/2030 71,334 0.00
EUR 81,397 Red & Black Auto Germany 8 UG 2.794% 15/9/2030 95,078 0.01
2,016,274 0.14
A4SV R
USD 457,000 Ardagh Metal Packaging Finance USA / Ardagh Metal Packaging Finance 6% 15/6/2027 458,121 0.04
EUR 1,465,370 Dilosk Rmbs No 8 Sts 2.678% 20/5/2062 1,713,271 0.13
EUR 453,000 Dilosk Rmbs No 8 Sts 2.928% 20/5/2062 527,008 0.04
USD 200,000 Flutter Treasury DAC 5.875% 4/6/2031 203,767 0.01
EUR 200,000 Fortuna Consumer Loan Abs 2024-2 DAC 3.144% 18/10/2034 234,730 0.02
EUR 300,000 Fortuna Consumer Loan Abs 2025-1 DAC 2.844% 18/4/2035 351,378 0.03
GBP 702,686 Frost CMBS 2021-1 5.337% 20/11/2033 948,190 0.07
EUR 1,996,000 Lagarino European Loan Conduit No 40 DAC 3.474% 22/6/2037 2,337,587 0.17
EUR 987,744 Last Mile Logistics Pan Euro Finance 2.784% 17/8/2033 1,151,988 0.08
EUR 906,253 Last Mile Logistics Pan Euro Finance 3.434% 17/8/2033 1,057,773 0.08
EUR 320,085 Last Mile Logistics Pan Euro Finance 3.934% 17/8/2033 373,251 0.03
EUR 1,000,794 Last Mile PE 2021 2.934% 17/8/2031 1,169,015 0.09
EUR 1,316,724 Last Mile PE 2021 3.084% 17/8/2031 1,537,507 0.11
EUR 678,857 Last Mile PE 2021 3.234% 17/8/2031 793,398 0.06
EUR 918,807 Last Mile PE 2021 3.634% 17/8/2031 1,075,714 0.08
USD 464,000 LCPR Senior Secured Financing 6.75% 15/10/2027* 290,038 0.02
EUR 1,500,000 LT Autorahoitus V 2.774% 18/5/2035 1,749,447 0.13
USD 168,000 Perrigo Finance Unlimited Co 6.125% 30/9/2032 169,198 0.01
USD 129,000 Phoenix Aviation Capital Ltd 9.25% 15/7/2030 136,769 0.01
USD 341,012 Prodigy Finance CM2021-1 5.696% 25/7/2051 341,021 0.02
EUR 100,000 SCF Rahoituspalvelut XIII 3.293% 25/6/2034 117,148 0.01
GBP 321,638 Taurus 2021-1 UK 5.637% 17/5/2031 434,002 0.03
GBP 262,075 Taurus 2021-1 UK 6.587% 17/5/2031 354,112 0.03
GBP 195,024 Taurus 2021-4 UK 6.087% 17/8/2031 263,249 0.02
EUR 1275914 Taurus 2025-1 EU DAC 3.214% 17/2/2035 1,495,899 0.11
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GBP 533,643 Taurus 2025-2 UK DAC 5487% 18/2/2035 723,237 0.05
GBP 713,000 Taurus 20254 UK DAC 0% 18/8/2035 963,245 0.07
EUR 533919 Thunder Logistics 2024-1 DAC 3.536% 17/11/2036 626,344 0.05
EUR 71578 Thunder Logistics 2024-1 DAC 4.086% 17/11/2036 84,069 0.01
EUR 71578 Thunder Logistics 2024-1 DAC 4.586% 17/11/2036 84,227 0.01
GBP 246,000 UK Logistics 2024-1 5.637% 17/5/2034 333,278 0.02
GBP 735,368 UK Logistics 2025-1 DAC 7.987% 17/5/2035 999,289 0.07
USD 415,000 Virgin Media Vendor Financing Notes IV 5% 15/7/2028 406,667 0.03
EUR 1,476,663 Vita Scientia 2022-1 3.317% 27/2/2033 1,726,380 0.13
25,230,317 1.87
A5U7
EUR 81,793 Auto ABS Italian Stella Loans 2024-1 3.567% 29/12/2036 96,386 0.01
EUR 81,793 Auto ABS Italian Stella Loans 2024-1 4.167% 29/12/2036 96,633 0.01
EUR 716,000 Auto ABS Italian Stella Loans 2025-1 SRL 2.881% 28/12/2040 838,961 0.06
EUR 125,326 AutoFlorence 2 2.643% 24/12/2044 146,287 0.01
EUR 85,337 AutoFlorence 2 3.043% 24/12/2044 99,718 0.01
EUR 45,761 AutoFlorence 2 4.243% 24/12/2044 53816 0.00
EUR 95,316 AutoFlorence 3 4.243% 25/12/2046 113,244 0.01
EUR 61,159 Brignole 3.904% 24/2/2042 72272 0.00
EUR 61,159 Brignole 5.904% 24/2/2042 72,800 0.00
EUR 930,280 Cassia 2022-1 4.534% 22/5/2034 1,089,287 0.08
EUR 451,515 Cassia 2022-1 5.534% 22/5/2034 529,563 0.04
USD 415,000 Efesto Bidco S.p.A Efesto US LLC 7.5% 15/2/2032 424,263 0.03
EUR 180,517 Golden Bar Securitisation 3.536% 22/9/2043 212,944 0.02
EUR 550,805 Marzio Finance 2.761% 28/5/2049 646,875 0.05
EUR 223,000 Miltonia Mortgage Finance 3.248% 28/4/2062 260,284 0.02
EUR 81,863 Quarzo 4.275% 15/6/2041 96,906 0.01
EUR 81,863 Quarzo 5.675% 15/6/2041 96,689 0.01

EUR 1,164,000 Quarzo Srl 2.785% 15/3/2042 1,365,182 0.10
EUR 100,000 Red & Black Auto Ttaly 2.981% 28/7/2036 117,035 0.01
EUR 132,014 Red & Black Auto Italy 4.731% 28/12/2031 154,844 0.01
EUR 507,127 Sunrise Spv 95 2.681% 27/3/2049 593818 0.04
EUR 640,506 Youni Italy 2024-1 2.792% 25/4/2034 750,146 0.06

EUR 58228 Youni Italy 2024-1 3.612% 25/4/2034 68,671 0.00
7,996,624 0.59
DAL @il
USD 220,000 Digicel International Finance Ltd / Difl US LLC 8.625% 1/8/2032 224,950 0.02
B&

USD 1,363000  Japan Tobacco Inc 4.85% 15/5/2028 1,386,472 0.10
USD 400,000 Nissan Motor Co Ltd 7.75% 17/7/2032 419,081 0.03
USD 910,000 NTT Finance 4.372% 27/7/2027 913,355 0.07
USD 675,000 NTT Finance Corp 4.62% 16/7/2028* 681,838 0.05
USD 200,000 NTT Finance Corp 5.11% 2/7/2029 205,356 0.01
USD 200,000 Rakuten 9.75% 15/4/2029 223,286 0.02
USD 215,000 Rakuten Group Inc 9.75% 15/4/2029 240,033 0.02

4,069,421 0.30
Jy—I—

USD 1,505,000 Aptiv Swiss Holdings Ltd 4.65% 13/9/2029 1,510,936 0.11
USD 890,000 Ardonagh Finco 7.75% 15/2/2031 930,991 0.07

USD 5,000,000 GoldenTree Loan Management US CLO 16 Ltd 5.445% 20/1/2038 5,001,267 0.37

USD 2,000,000 Golub Capital Partners CLO 66B Ltd 5.768% 25/7/2038 2,010,172 0.15

USD 1,850,000 Pikes Peak CLO 15 2023 6.075% 20/10/2036 1,354,361 0.14
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USD 2,290,000 TER Finance Jersey Ltd 0% 2/10/2025 2,271,703 0.17
GBP 538,000 Vantage Data Centers Jersey Borrower Spv 6.172% 28/5/2039 738934 0.05
14,318,364 1.06
WoterIIWo
USD 200,000 Albion Financing 1 SARL / Aggreko Holdings Inc 7% 21/5/2030 207,439 0.02
USD 200,000 Allied Universal Holdco/Allied Universal Finance/Atlas Luxco 4 4.625% 1/6/2028 195,373 0.02
EUR 100,000 Autol Car Funding 5.344% 15/12/2033 121,417 0.01
USD 32,000 Camelot Finance 4.5% 1/11/2026 31,638 0.00
EUR 1,073,000 Compartment BL Consumer Credit 2024 2.793% 25/9/2041 1,254,195 0.09
EUR 700,000 FACT Master 2.871% 20/7/2028 818,040 0.06
EUR 300,000 First Mobility Sarl - Compartment Swiss Lease 2025-1 2.804% 14/10/2032 350,542 0.02
EUR 194,896 Germany Compartment Consumer 2020-1 3.016% 14/11/2034 228,226 0.02
EUR 103,945 Germany Compartment Consumer 2020-1 3.616% 14/11/2034 122,064 0.01
EUR 77,958 Germany Compartment Consumer 2020-1 4.366% 14/11/2034 92,230 0.01
EUR 800,000 Germany Compartment Consumer 2024-1 2.866% 14/1/2038 935,973 0.07
EUR 300,000 Germany Compartment Consumer 2024-1 3.166% 14/1/2038 351,962 0.03
EUR 440,593 Golden Ray SA - Compartment 1 2.689% 27/12/2057 515,166 0.04
TUSD 200,000 Herens Holdco 4.75% 15/5/2028 172,342 0.01
EUR 100,000 Pony Compartment German Auto Loans 2024-1 3.066% 14/1/2033 117,074 0.01
EUR 400,000 SC Germany SA Compartment Consumer 2025-1 2.816% 14/12/2038 469,273 0.03
USD 42,000 SK Invictus Intermediate IT 5% 30/10/2029 41,235 0.01
USD 400,000 Telenet Finance Luxembourg Notes 5.5% 1/3/2028 397,769 0.03
EUR 200,000 Traton Finance Luxembourg 4.125% 22/11/2025 233,965 0.02
USD 725,000 Tyco Electronics Group SA 4.5% 9/2/2031 730,703 0.05
EUR 495,000 Vantage Data Centers Germany Borrower Lux Sarl 4.292% 28/6/2050 579,972 0.04
EUR 600,000 VCL Multi-Compartment SA 2.817% 21/12/2030 701,756 0.05
8,668,354 0.65
*T3505
EUR 100,000 Darling Global Finance BV 4.5% 15/7/2032 118321 0.01
EUR 1,238,953 Domi 2022-1 2.876% 15/4/2054 1,451,882 0.11
EUR 740,000 Dutch Property Finance 2021-1 3.048% 28/7/2058 864,813 0.07
EUR 820,000 Dutch Property Finance 2021-2 2.748% 28/4/2059 957,208 0.07
EUR 504,000 Dutch Property Finance 2021-2 2.998% 28/4/2059 588,164 0.04
EUR 136,446 Dutch Property Finance 2023-1 2.848% 28/4/2064 160,136 0.01
EUR 560,371 Hill FL 2024-1BV 2.974% 18/2/2032 656,060 0.05
EUR 33495 Magoi 2019 3.189% 27/7/2039 39,152 0.00
USD 161,000 NXP / NXP Funding 5.35% 1/3/2026 161,431 0.01
USD 119,000 NXP BV / NXP Funding LLC / NXP USA Inc 4.4% 1/6/2027 119,296 0.01
USD 315,000 Sensata Technologies 4% 15/4/2029 302,255 0.02
EUR 800,000 Stellantis NV 3.375% 19/11/2028 942,746 0.07
USD 94,000 Teva Pharmaceutical Finance Netherlands III 3.15% 1/10/2026 92,238 0.01
6,453,702 0.48
NF<
USD 219,000 Carnival Corp 5.75% 1/8/2032 222,854 0.02
USD 90,000 Carnival Corp 5.875% 15/6/2031 92,268 0.01
315,122 0.03
RIL RAHI
EUR 70,861 Ares Lusitani-STC / Pelican Finance 2 4.143% 25/1/2035 83,460 0.01
EUR 307,064 Ares Lusitani-STC / Pelican Finance 2 6.143% 25/1/2035 365,707 0.03
EUR 400,000 TAGUS - Sociedade de Titularizacao de Creditos SA/Silk Finance No 6 3.254% 25/12/2039 467,990 0.03
EUR 301,669 TAGUS - Sociedade de Titularizacao de Creditos/Ulisses Finance No. 2 4.743% 23/9/2038 352,942 0.03
EUR 460,709 TAGUS - Sociedade de Titularizacao de Creditos/Viriato Finance No 1 2.581% 28/10/2040 536,833 0.04
EUR 61,428 TAGUS - Sociedade de Titularizacao de Creditos/Viriato Finance No 1 2.831% 28/10/2040 71511 0.00
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EUR 214,998 TAGUS - Sociedade de Titularizacao de Creditos/Viriato Finance No 1 3431% 28/10/2040 248,945 0.02
2,127,388 0.16
D VHAR=I
USD 128,000 Seagate Data Storage Technology Pte Ltd 8.25% 15/12/2029 136,256 0.01
USD 26,000 Seagate Data Storage Technology Pte Ltd 8.5% 15/7/2031 27,509 0.00
USD 64,000 Seagate Data Storage Technology Pte Ltd., 144A 5.875% 15/7/2030 64,907 0.01
228,672 0.02
ANAY
EUR 187,065 Autonoria Spain 2021 FT 2.693% 31/1/2039 218,390 0.02
EUR 46,766 Autonoria Spain 2021 FT 3443% 31/1/2039 54,696 0.00
EUR 116915 Autonoria Spain 2021 FT 4.543% 31/1/2039 136,650 0.01
EUR 46,766 Autonoria Spain 2021 FT 5.793% 31/1/2039 54911 0.00
EUR 500,000 AutoNoria Spain 2025 FT 2.893% 30/4/2043 586,510 0.04
EUR 172,110 Bbva Consumer Auto 2024-1 FT 3.623% 19/3/2038 202,548 0.02
EUR 849,277 BBVA Consumo FTA 2.764% 21/8/2038 994,460 0.07
EUR 754,913 BBVA Consumo FTA 3.234% 21/8/2038 883,227 0.07
EUR 93,097 FT Santander Consumer Spain Auto 2020-1 2.964% 21/3/2033 109,018 0.01
EUR 77,581 FT Santander Consumer Spain Auto 2020-1 3.5% 21/3/2033 90,378 0.01
EUR 46,548 FT Santander Consumer Spain Auto 2020-1 3.964% 21/3/2033 54,533 0.00
EUR 400,000 Santander Consumo 8 Fondo de Titulizacion 3.29% 21/1/2040 469,774 0.03
3,855,095 0.28
AL R
USD 401,000 UBS 5% 9/7/2027 407,665 0.03
HE
GBP 100,000 Asimi Funding 2024-1 5.323% 16/9/2031 135,288 0.01
GBP 428979 Asimi Funding 2025-1 Plc 4.923% 16/5/2032 580,820 0.04
GBP 714,569 Atlas Funding 2024-1 4.824% 20/9/2061 968,202 0.07
GBP 133,865 Atlas Funding 2024-1 5.274% 20/9/2061 182,755 0.01
GBP 99,899 Atlas Funding 2024-1 5.524% 20/9/2061 135,921 0.01
GBP 197,958 Barley Hill NO 2 5.374% 27/8/2058 267,669 0.02
GBP 115,000 Barley Hill NO 2 5.674% 27/8/2058 155,611 0.01
USD 1,042,000 BAT International Finance 4.448% 16/3/2028 1,046,270 0.08
USD 1,303,000 BAT International Finance 5.931% 2/2/2029 1,369,692 0.10
USD 1,444,000 BAT International Finance Plc 1.668% 25/3/2026 1,422,191 0.11
USD 415,000 Belron UK Finance Plc 5.75% 15/10/2029 420,602 0.03
GBP 394,000 Bletchley Park Funding 2025-1 Ple 5.174% 27/1/2070 532,529 0.04
GBP 355,569 Braccan Mortgage Funding 2024-1 Plc 8.327% 15/2/2067 484,434 0.04
GBP 986,998 Braccan Mortgage Funding 2025-1 Plc 4.827% 17/5/2067 1,337,348 0.10
GBP 203,000 Braccan Mortgage Funding 2025-1 Plc 5.087% 17/5/2067 274,170 0.02
GBP 102,000 Canada Square Funding 2021-2 5.746% 17/6/2058 137,690 0.01
GBP 318,000 Canada Square Funding 6 5514% 17/1/2059 429,128 0.03
GBP 178,000 Canada Square Funding 6 5.914% 17/1/2059 240,685 0.02
GBP 230,000 Cardiff Auto Receivables Securitisation 2024-1 5.873% 20/8/2031 313,358 0.02
GBP 175,000 Cardiff Auto Receivables Securitisation 2024-1 6.573% 20/8/2031 239,918 0.02
EUR 105,000 Carnival Plc 4.125% 15/7/2031 124,271 0.01
GBP 827,115 Castell 2025-1 Plc 4.944% 27/1/2062 1,120,395 0.08
GBP 1,105,424 Citadel 2024-1 Plc 4.994% 28/4/2060 1,496,703 0.11
GBP 1,028,680 East One 2024-1 5.516% 27/12/2055 1,398,439 0.10
GBP 136,000 East One 2024-1 5.816% 27/12/2055 185,028 0.01
GBP 235,000 East One 2024-1 6.116% 27/12/2055 319435 0.02
GBP 218,308 Edenbrook Mortgage Funding 6.081% 22/3/2057 298,567 0.02
GBP 125,031 Edenbrook Mortgage Funding 6.681% 22/3/2057 172,293 0.01
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GBP 1,048410 Elstree Funding No 4 5.094% 21/10/2055 1422216 0.11
GBP 702,795 Exmoor Funding 2024-1 5.004% 25/3/2094 951,287 0.07
GBP 100,000 Exmoor Funding 2024-1 6.024% 25/3/2094 135878 0.01
GBP 100,000 Exmoor Funding 2024-1 6.924% 25/3/2094 137,786 0.01

GBP 1,045,000 Finsbury Square 2021-1 Green 5.398% 16/12/2067 1,410,285 0.11
GBP 730,000 Finsbury Square 2021-2 5.398% 16/12/2071 986,707 0.07
GBP 371,000 Finsbury Square 2021-2 5.548% 16/12/2071 501,243 0.04
GBP 201,000 Finsbury Square 2021-2 5.848% 16/12/2071 271,361 0.02

GBP 1,023,000 Funding IX 4.874% 16/7/2029 1,385,800 0.10
GBP 100,000 Funding IX 5.274% 16/7/2029 135510 0.01

GBP 93,348 Gemgarto 2021-1 5.033% 16/12/2067 125,881 0.01
GBP 668,000 Gemgarto 2021-1 5.798% 16/12/2067 900,950 0.07
GBP 218,000 Gemgarto 2021-1 6.098% 16/12/2067 294,028 0.02
GBP 720,000 Harben Finance 5.011% 28/9/2055 967,377 0.07
GBP 730,000 Harben Finance 5.261% 28/9/2055 979,293 0.07
GBP 441,000 Harben Finance 5.611% 28/9/2055 590,079 0.04

GBP 62,140 Hermitage 2024 5.574% 21/4/2033 84,090 0.01

GBP 60,330 Hermitage 2024 6.324% 21/4/2033 82,096 0.01

GBP 65,760 Hermitage 2024 7.874% 21/4/2033 89,527 0.01

GBP 1,502,000 Holmes Master Issuer Plc 4.599% 15/10/2072 2,030,253 0.15
GBP 136,000 Hops Hill NO 4 5.674% 21/4/2056 185,764 0.01
GBP 140,000 Hops Hill NO 4 6.274% 21/4/2056 193,404 0.02
USD 815,000 Howden UK Refinance PLC / Howden UK Refinance 2 / Howden US Refinance 7.25% 15/2/2031 842,708 0.06
GBP 824,000 Jupiter Mortgage NO 1 5.753% 20/7/2055 1,118,044 0.08
GBP 260,000 Jupiter Mortgage NO 1 6.303% 20/7/2055 354,143 0.03
GBP 177,000 Jupiter Mortgage NO 1 7.053% 20/7/2055 242916 0.02

GBP 1,217,300 Lanark Master Issuer 4.487% 22/12/2069 1,643,871 0.12
GBP 159,000 Lanebrook Mortgage Transaction 2021-1 5.303% 20/7/2058 214,764 0.02
GBP 103,000 Lanebrook Mortgage Transaction 2021-1 5.703% 20/7/2058 139,283 0.01
GBP 823,000 London Bridge Mortgages 2025-1 Plc 4.754% 20/3/2067 1,114,201 0.08
GBP 355,000 London Bridge Mortgages 2025-1 Plc 5.024% 20/3/2067 479,757 0.04
GBP 600,000 London Cards No 2 5.374% 28/3/2034 816,894 0.06
GBP 100,000 London Cards No 2 6.474% 28/3/2034 136,582 0.01
GBP 100,000 London Cards No 2 7.424% 28/3/2034 137,789 0.01
GBP 100,000 London Cards No 2 9.474% 28/3/2034 139,527 0.01
GBP 305,000 Mortimer BTL 2021-1 5.231% 23/6/2053 411,611 0.03
GBP 108,000 Mortimer BTL 2021-1 5.581% 23/6/2053 145,985 0.01
GBP 386,350 Mortimer Btl 2023-1 5.301% 22/12/2056 523610 0.04
GBP 818,000 NewDay Funding 5.154% 15/3/2032 1,110,713 0.08
GBP 131,000 NewDay Funding 5.624% 15/3/2032 178443 0.01
GBP 100,000 NewDay Funding 6.374% 15/3/2032 137,020 0.01
GBP 100,000 Newday Funding Master Issuer - Series 2024-2 5.374% 15/7/2032 135,710 0.01
GBP 104,000 Newday Funding Master Issuer - Series 2024-2 5.874% 15/7/2032 141,684 0.01
GBP 221,000 Newday Funding Master Issuer - Series 2024-2 6.624% 15/7/2032 303,689 0.02

GBP 1,922,000 Permanent Master Issuer 4.619% 15/7/2073 2,600,339 0.19
GBP 331,000 Pierpont BTL 2025-1 Plc 5.281% 21/3/2062 446,881 0.03

GBP 1,343,184 PMF 2024-1 4.953% 16/7/2060 1,819,889 0.14
GBP 693,000 Polaris 2022-1 5.323% 23/10/2059 935,885 0.07
GBP 421,000 Polaris 2022-1 5.473% 23/10/2059 568,251 0.04
GBP 307,000 Polaris 2022-1 5.973% 23/10/2059 414,816 0.03
GBP 538,000 Polaris 2022-1 7.373% 23/10/2059 729,098 0.05

GBP 1,640,951 Polaris 2024-1 5.004% 26/2/2061 2,226,364 0.17

GBP 1,315,000 Polaris 2024-1 5.324% 26/2/2061 1,785,920 0.13

- 166 —



202647651 22H
-

T rayy-J—)V R4 AL ANTTFY—(EW  BR Win)
PROIEFEG IFRIC_HE T NT VS F e EZF Dt DiFHIMHIS TG IS NT L\ 2 EEA T EMEIEd L RPN R (5E)

2 ; IRFAll U E M=
17%7ﬁ‘lﬁl f’Z’fﬁ (* ]\ }1/) <%)
HE(E)
GBP 100,000 Polaris 2024-1 5.674% 26/2/2061 135978 0.01
GBP 100,000 Polaris 2024-1 6.674% 26/2/2061 138,151 0.01
GBP 100,000 Polaris 2024-1 7.974% 26/2/2061 137,942 0.01
GBP 11,342 Polaris 2024-1 9.624% 26/2/2061 15,993 0.00
GBP 242,000 Polaris 2025-1 Plc 5.024% 26/2/2068 326,375 0.02
GBP 189,000 Polaris 2025-2 Plc 5.024% 25/8/2068 255,174 0.02
GBP 211,217 RMAC No 1 4.428% 12/6/2044 279,953 0.02
GBP 1,066,213 Sage AR Funding 5.987% 17/5/2037 1,443,271 0.11
GBP 296,473 Satus 2024-1 4.873% 17/1/2031 400,491 0.03
GBP 225,000 Satus 2024-1 5.223% 17/1/2031 304,903 0.02
GBP 100,000 Satus 2024-1 6.023% 17/1/2031 135,658 0.01
GBP 100,000 Satus 2024-1 9.273% 17/1/2031 137,002 0.01
GBP 973,000 Silverstone Master Issuer 4.553% 21/1/2070 1,315,862 0.10
GBP 489,000 Stratton Mortgage Funding 2024-2 5.474% 28/6/2050 659,505 0.05
GBP 152,000 Stratton Mortgage Funding 2024-2 5.624% 28/6,/2050 204,868 0.02
GBP 304,000 Stratton Mortgage Funding 2024-3 5.474% 25/6/2049 409,999 0.03
GBP 100,000 Stratton Mortgage Funding 2024-3 5.624% 25/6/2049 134,782 0.01
GBP 156,000 Together Asset Backed Securitisation 2021-1st1 5.023% 12/7/2063 210,619 0.02
GBP 107,000 Together Asset Backed Securitisation 2021-1stl 5.323% 12/7/2063 144,462 0.01
GBP 670,946 Together Asset Backed Securitisation 2024-1ST1 4.924% 15/8/2064 909,244 0.07
GBP 492,273 Together Asset Backed Securitisation 2025-2nd1 Plc 4.92% 12/9/2056 666,015 0.05
GBP 248,000 Together Asset Backed Securitisation 2025-2nd1 Plc 5.19% 12/9/2056 335,393 0.03
GBP 1,737,218 Together Asset Backed Securitisation 2025-Cre-1 Plc 5.174% 15/1/2057 2,348716 0.17
GBP 293,000 Tower Bridge Funding 2022-1 5.135% 20/12/2063 395,445 0.03
GBP 264,000 Tower Bridge Funding 2022-1 5.385% 20/12/2063 356,176 0.03
GBP 100,000 Tower Bridge Funding 2024-2 5.587% 20/5/2066 135,625 0.01
GBP 931,163 Trinity Square 2021-1 4.969% 15/7/2059 1,258,617 0.09
GBP 956,825 Twin Bridges 2021-1 5.009% 12/3/2055 1,291,918 0.10
GBP 436,000 Twin Bridges 2021-1 5.759% 12/3/2055 590,565 0.04
GBP 220,000 Twin Bridges 2021-1 6.259% 12/3/2055 298,137 0.02
GBP 338,000 Twin Bridges 2021-2 5.309% 12/9/2055 455,756 0.03
GBP 188,000 Twin Bridges 2021-2 5.659% 12/9/2055 253,498 0.02
GBP 238903 Twin Bridges 2022-1 4.929% 12/12/2055 322,805 0.02
GBP 891,000 Twin Bridges 2022-1 5.159% 12/12/2055 1,203,567 0.09
GBP 723,000 Twin Bridges 2022-1 5.459% 12/12/2055 976,284 0.07
GBP 365,000 Twin Bridges 2022-1 5.859% 12/12/2055 493,731 0.04
USD 200,000 Vmed O2 UK Financing I Plc 4.25% 31/1/2031 184,675 0.01
70,913,769 5.24
KE
USD 1,673,000 1211 Avenue of the Americas Trust 2015-1211 3.901% 10/8/2035 1,614,994 0.12
USD 2,145,000 225 Liberty Street Trust 2016-225L 3.597% 10/2/2036 2,066,697 0.15
USD 35,000 AAR Escrow Issuer 6.75% 15/3/2029 36,110 0.00
USD 763,000 AbbVie 2.95% 21/11/2026 753,003 0.06
USD 688,000 AbbVie 3.2% 21/11/2029 662,558 0.05
USD 440,000 AbbVie 4.8% 15/3/2029 450,311 0.03
USD 35,000 Acrisure LLC / Acrisure Finance Inc 6.75% 1/7/2032 35,936 0.00
USD 200,000 Acuris Finance US / Acuris Finance 5% 1/5/2028 194,790 0.02
USD 9,000 Acushnet 7.375% 15/10/2028 9431 0.00
USD 44,000 Advance Auto Parts Inc 7% 1/8/2030 45,097 0.00
USD 102,000 Advanced 6.375% 15/06/30 6.375% 15/6/2030 104,320 0.01
USD 136,000 Advanced Drainage Systems 5% 30/9/2027 135,265 0.01
USD 35,000 Advanced Drainage Systems 6.375% 15/6,/2030 35,796 0.00
USD 53,000 Aethon United BR LP / Aethon United Finance Corp 7.5% 1/10/2029 55,348 0.00
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USD 115,000 AHP Health Partners 5.75% 15/7/2029 114,490 0.01
USD 1,021,000 Alliant Intermediate / Alliant Co-Issuer 4.25% 15/10/2027 1,007,169 0.07
USD 135,000 Alliant Intermediate / Alliant Co-Issuer 6.75% 15/4/2028 137,740 0.01
USD 227,000 Alliant Intermediate / Alliant Co-Issuer 7% 15/1/2031 234,847 0.02
USD 1,066,000 Allied Universal Holdco 7.875% 15/2/2031 1,120,815 0.08
USD 365,000 Allied Universal Holdco LLC / Allied Universal Finance Corp 6.875% 15/6/2030 376,450 0.03
USD 665,000 Ally Financial Inc 5.737% 15/5/2029 682,691 0.05
USD 1,758,000 Altria 4.4% 14/2/2026 1,756,624 0.13
USD 2,102,000 Altria 6.2% 1/11/2028 2,222,873 0.17
USD 1,680,000 Altria Group Inc 4.5% 6/8/2030 1,681,677 0.12
USD 121,000 Amentum Holdings Inc 7.25% 1/8/2032 126,369 0.01
USD 29,000 American Airlines 85% 15/5/2029 30411 0.00
USD 4,500 American Airlines/AAdvantage Loyalty IP 5.75% 20/4/2029 4,526 0.00
USD 2,017,000 American Tower 1.45% 15/9/2026 1,958,874 0.15
USD 1,010,000 American Tower 2.9% 15/1/2030 948616 0.07
USD 1,075,000 American Tower 3.55% 15/7/2027 1,063,470 0.08
USD 1,648,000 American Tower 3.6% 15/1/2028 1,625,434 0.12
USD 434,000 American Tower 3.65% 15/3/2027 430,685 0.03
USD 852,000 American Tower 3.8% 15/8/2029 834,804 0.06
USD 649,000 American Tower 4.4% 15/2/2026 648,771 0.05
USD 918,000 American Tower Corp 4.9% 15/3/2030 935,677 0.07
USD 340,000 American Tower Corp 5% 31/1/2030 348,142 0.03
USD 476,000 American Tower Corp 5.2% 15/2/2029 489,467 0.04
USD 37,000 AmeriGas Partners LP / AmeriGas Finance Corp 9.5% 1/6/2030 38,717 0.00
USD 260,000 Amgen 2.6% 19/8/2026 256,103 0.02
USD 1,005,000 Amgen 4.05% 18/8/2029 999,810 0.07
USD 845,000 Amgen Inc 5.15% 2/3/2028 865,097 0.06
USD 300,000 Amgen Inc 5.25% 2/3/2030 310,882 0.02
USD 53,000 Amneal Pharmaceuticals LLC 6.875% 1/8/2032 54,510 0.00
USD 124,000 AmWINS 4.875% 30/6/2029 121,071 0.01
USD 28,000 AmWINS 6.375% 15/2/2029 28713 0.00
USD 3,601,335 Angel Oak Mortgage Trust 2025-5 5.573% 25/4/2070 3,635,049 0.27
USD 2,603,792 Angel Oak Mortgage Trust 2025-7 5.509% 25/6/2070 2,628,391 0.19
USD 17,000 ANGI 3.875% 15/8/2028 16,001 0.00
USD 117,000 Antero Midstream Partners / Antero Midstream Finance 5.375% 15/6/2029 116,488 0.01
USD 60,236 Anywhere Real Estate / Anywhere Co-Issuer 7% 15/4/2030 59,296 0.00
USD 75,000 Anywhere Real Estate Group LLC / Realogy Co-Issuer Corp 9.75% 15/4/2030 79,754 0.01
USD 33,000 APH Somerset Investor 2 LLC / APH2 Somerset Investor 2 LLC / APH3 Somerset Inves 7.875% 1/11/2029 34,247 0.00
USD 6,368,000 AppLovin Corp 5.125% 1/12/2029 6,509,452 049
USD 50,000 Aramark Services 5% 1/2/2028 49,695 0.00
USD 38,000 Arbor Realty SR Inc 7.875% 15/7/2030 39,502 0.00
USD 265,000 Archrock Partners / Archrock Partners Finance 6.25% 1/4/2028 265,781 0.02
USD 24,000 Archrock Partners / Archrock Partners Finance 6.875% 1/4/2027 24,036 0.00
USD 52,000 Arcosa 4.375% 15/4/2029 50,553 0.00
USD 69,000 Arsenal AIC Parent 8% 1/10/2030 73,198 0.01
USD 501,000 Arsenal AIC Parent 11.5% 1/10/2031 557,572 0.04
USD 14,000 Arsenal AIC Parent LLC 8% 1/10/2030 14,852 0.00
USD 3,000 Asbury Automotive 4.75% 1/3/2030 2933 0.00
USD 169,000 Ascent Resources Utica / ARU Finance 5.875% 30/6/2029 168,712 0.01
USD 1,116,000 AT&T 1.65% 1/2/2028 1,052,928 0.08
USD 1,016,000 AT&T Inc 1.7% 25/3/2026 1,001,394 0.07
USD 1,240,000 AT&T Inc 4.7% 15/8/2030 1,258,406 0.09
USD 41,000 ATI 4.875% 1/10/2029 40,206 0.00
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USD 609,000 ATI 5875% 1/12/2027 613474 0.05
USD 121,000 ATI 7.25% 15/8/2030 127,761 0.01
USD 2,000 Avantor Funding 3.875% 1/11/2029 1,901 0.00
USD 461,000 Avantor Funding 4.625% 15/7/2028 453843 0.03
USD 614,000 Axalta Coating Systems 3.375% 15/2/2029 580,666 0.04
USD 11,000 B&G Foods 8% 15/9/2028 10,833 0.00
USD 8,530 Banc of America Mortgage 2003-] Trust 5.767% 25/11/2033 7633 0.00
USD 4,105,000 Bank Of A 1.658% 11/03/27 1.658% 11/3/2027 4,047,082 0.30
USD 800,000 Bank of America 2.551% 4/2/2028 781,801 0.06
USD 1,285,000 Bank of America 3.419% 20/12/2028 1,262,627 0.09
USD 4,211,000 Bank of America 3.559% 23/4/2027 4,190,274 0.31
USD 620,000 Bank of America 3.974% 7/2/2030 614,625 0.05
USD 2,104,000 Bank of America 5.819% 15/9/2029 2,198,595 0.16
USD 3,450,000 Bank of America Corp 4.623% 9/5/2029 3,489,060 0.26
USD 1,412,000 Bank of America Corp 4.979% 24/1/2029 1,436,864 0.11
USD 4,104,000 Bank of America Corp 5.162% 24/1/2031 4,233,108 0.31
USD 641,000 BAT Capital Corp 3.215% 6/9/2026 634,122 0.05
USD 2,012,000 BAT Capital Corp 3.557% 15/8/2027 1,986,658 0.15
USD 417,000 BAT Capital Corp 4.906% 2/4/2030 424,171 0.03
USD 204,000 BAT Capital Corp 6.343% 2/8/2030 220,194 0.02
EUR 100,000 Beach Acquisition Bidco LLC 5.25% 15/7/2032 119,941 0.01
USD 7,000 Beazer Homes USA Inc 5.875% 15/10/2027 6,997 0.00
USD 326,000 Big River Steel / BRS Finance 6.625% 31/1/2029 326,174 0.02
USD 47,000 Blackstone Mortgage Trust Inc 3.75% 15/1/2027 46,178 0.00
USD 113,000 Block 2.75% 1/6/2026 111,236 0.01
USD 88,000 Block Inc 5.625% 15/8/2030 89,548 0.01
USD 64,000 Block Inc 6.5% 15/5/2032 66,259 0.01
USD 71,000 Blue Racer Midstream / Blue Racer Finance 7% 15/7/2029 74,123 0.00
USD 910,000 Boost Newco Borrower 7.5% 15/1/2031 965,093 0.07
EUR 110,000 Boots Group Finco LP 5.375% 31/8/2032 132,306 0.01
USD 81,000 Boyne USA 4.75% 15/5/2029 79,579 0.01
USD 416,000 Brand Industrial Services 10.375% 1/8/2030 407,628 0.03
USD 6,055,258 BRAVO Residential Funding Trust 2025-NQM?7 5.459% 25/7/2065 6,110,455 045
USD 86,000 Brink’ s 6.5% 15/6/2029 88,656 0.01
USD 139,000 Broadcom 3.459% 15/9/2026 138,037 0.01
USD 1,950,000 Broadcom Inc 4.6% 15/7/2030 1,968,872 0.15
USD 3,972,000 Broadcom Inc 5.05% 12/7/2029 4,085,087 0.30
USD 500,000 Broadcom Inc 5.05% 15/4/2030 515,198 0.04
USD 30,000 Brookfield Property REIT / BPR Cumulus / BPR Nimbus / GGSI Sellco LL 4.5% 1/4/2027 29,501 0.00
USD 37,000 Brookfield Property REIT Inc / BPR Cumulus LLC / BPR Nimbus LLC / GGSI Sellco LL 4.5% 1/4/2027 36,384 0.00
USD 208,000 Buckeye Partners 4.5% 1/3/2028 205,124 0.02
USD 3,000 Buckeye Partners 6.875% 1/7/2029 3,120 0.00
USD 11,000 Buckeye Partners LP 6.75% 1/2/2030 11,421 0.00
USD 2,290,000 BX Commercial Mortgage Trust 2024-BI02 5.594% 13/8/2041 2,333,620 0.17
USD 106,000 Caesars Entertainment 6.5% 15/2/2032 108,896 0.01
USD 524,000 Caesars Entertainment 7% 15/2/2030 543,006 0.04
USD 2,000 Calpine 4.5% 15/2/2028 1,984 0.00
USD 70,000 Calpine 4.625% 1/2/2029 69,269 0.00
USD 9,000 Calpine 5.125% 15/3/2028 9,005 0.00
USD 83,000 Capital One Financial 3.8% 31/1/2028 82,253 0.01
USD 79,000 Capital One Financial 5.468% 1/2/2029 81,082 0.01
USD 498,000 Capital One Financial 6.312% 8/6/2029 522,852 0.04
USD 1,143,000 Capital One Financial Corp 1.878% 2/11/2027 1,110,719 0.08
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USD 359,000 Capstone Borrower 8% 15/6/2030 376,178 0.03
USD 7,000 Carpenter Technology 6.375% 15/7/2028 7,044 0.00
USD 5,000 Carpenter Technology 7.625% 15/3/2030 5,149 0.00

USD 367,928 Carvana 9% 1/6/2031 417,526 0.03

USD 201,000 Caturus Energy LLC 85% 15/2/2030 208,490 0.02

USD 29,000 CCO / CCO Capital 4.25% 1/2/2031 26,811 0.00

USD 659,000 CCO / CCO Capital 4.75% 1/3/2030 634,006 0.05

USD 615,000 CCO / CCO Capital 5.125% 1/5/2027 612,840 0.05

USD 268,000 CCO / CCO Capital 5.375% 1/6/2029 266,415 0.02

USD 116,000 CCO / CCO Capital 6.375% 1/9/2029 117,841 0.01

USD 48,000 CCO / CCO Capital 7.375% 1/3/2031 49,817 0.00
USD 865,893 CD 2016-CD1 Mortgage Trust 2.622% 10/8/2049 860,679 0.06
USD 95,000 Central Parent / CDK Global II / CDK Financing 8% 15/6/2029 82470 0.01
USD 3,180,000 CFCRE Commercial Mortgage Trust 2016-C6 3.217% 10/11/2049 3,127,493 0.23
USD 33,000 Charles River Laboratories International 4.25% 1/5/2028 32,258 0.00
USD 266,000 Chart Industries 7.5% 1/1/2030 279,086 0.02
USD 4,072,000 Charter Communications Operating / Charter Communications Operating Capital 2.25% 15/1/2029 3,786,410 0.28
USD 288,000 Charter Communications Operating / Charter Communications Operating Capital 3.75% 15/2/2028 283,784 0.02
USD 3,996,000 Charter Communications Operating / Charter Communications Operating Capital 4.2% 15/3/2028 3,971,074 0.29
USD 1,575,000 Charter Communications Operating LLC / Charter Communications Operating Capital 6.1% 1/6/2029 1,655,282 0.12
USD 4,910,000 Charter Communications Operating LLC / Charter Communications Operating Capital 6.15% 10/11/2026 5,005,276 0.37
USD 1,822,956 Chase Home Lending Mortgage Trust 2025-3 5.648% 25/2/2056 1,824,315 0.14
USD 2,201,210 Chase Home Lending Mortgage Trust 2025-5 5.848% 25/4/2056 2,212,940 0.16
USD 170,000 Chemours 5.375% 15/5/2027 169,241 0.01
USD 65,000 Chemours 5.75% 15/11/2028 62,728 0.00
USD 329,000 Cheniere Corpus Christi 5.125% 30/6/2027 332,636 0.03
USD 2,029,000 Cheniere Corpus Christi Holdings LLC 3.7% 15/11/2029 1,970,617 0.15
USD 5,545,000 Cheniere Energy Partners 4.5% 1/10/2029 5,530,795 041
USD 99,126 CHL Mortgage Pass-Through Trust 2005-HYBS8 4.355% 20/12/2035 90,276 0.01
USD 483,000 Chobani / Chobani Finance 4.625% 15/11/2028 475933 0.04
USD 20,000 CHS/Community Health Systems 4.75% 15/2/2031 17,049 0.00
USD 638,000 CHS/Community Health Systems 5.25% 15/5/2030 571,801 0.05
USD 33,000 CHS/Community Health Systems 6% 15/1/2029 31,796 0.00

USD 104,000 Churchill Downs 4.75% 15/1/2028 103,114 0.01

USD 418,000 Churchill Downs 5.5% 1/4/2027 418,887 0.03

USD 314,000 Churchill Downs 5.75% 1/4/2030 314,599 0.02

USD 48,000 Churchill Downs 6.75% 1/5/2031 49,374 0.00
USD 85,000 CITGO Petroleum 8.375% 15/1/2029 88,856 0.01
USD 1,490,000 Citibank NA 4.914% 29/5/2030 1,528,688 0.11
USD 89,000 Citigroup 3.52% 27/10/2028 87,632 0.01
USD 615,000 Citigroup 5.174% 13/2/2030 630,840 0.05
USD 5,173,000 Citigroup 5.61% 29/9/2026 5,176,647 0.38
USD 1,698,245 Citigroup Commercial Mortgage Trust 2016-P4 2.779% 10/7/2049 1,686,824 0.13
USD 3,875,000 Citigroup Inc 1.462% 9/6/2027 3,789,586 0.28
USD 3,556,000 Citigroup Inc 4.542% 19/9/2030 3,573,759 027
USD 5,355,000 Citigroup Inc 4.643% 7/5/2028 5,383,790 0.40
USD 1,782,000 Citigroup Inc 4.786% 4/3/2029 1,804,851 0.13
USD 2,762,000 Citigroup Inc 4.952% 7/5/2031 2,814,211 0.21

USD 123,000 Civitas Resources 8.375% 1/7/2028 127,800 0.01

USD 396,000 Clarios Global / Clarios US Finance 6.75% 15/5/2028 405,162 0.03

EUR 100,000 Clarios Global LP / Clarios US Finance Co 4.75% 15/6/2031 118,514 0.01

USD 289,000 Clarios Global LP / Clarios US Finance Co 6.75% 15/2/2030 299,897 0.02

USD 756,000 Clarivate Science 3.875% 1/7/2028 729818 0.05
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USD 27,000 Clean Harbors 4.875% 15/7/2027 26,873 0.00
USD 644,000 Clear Channel Outdoor 7.875% 1/4/2030 672,792 0.05
USD 515,000 Clear Channel Outdoor Holdings Inc 7.125% 15/2/2031 523,586 0.04
USD 110,000 Clearway Energy Operating 4.75% 15/3/2028 108,817 0.01

USD 36,000 Cleveland-Cliffs Inc 6.875% 1/11/2029 36,582 0.00

USD 1,807,000 Cloud Software 6.5% 31/3/2029 1,828,865 0.14
USD 680,000 Clydesdale Acquisition 6.625% 15/4/2029 690,488 0.06
USD 158,000 Clydesdale Acquisition 6.875% 15/1/2030* 162,346 0.01
USD 226,000 Clydesdale Acquisition Holdings Inc 6.75% 15/4/2032 232,317 0.02
USD 796,668 COLT 2023-2 Mortgage Loan Trust 6.596% 25/7/2068 803,015 0.06

USD 4,046,993 COLT 2025-6 Mortgage Loan Trust 5.529% 25/8/2070 4,090,363 0.30
USD 100,000 CommScope LLC 4.75% 1/9/2029 99,122 0.01

USD 2,000 Comstock Resources 5.875% 15/1/2030 1,876 0.00
USD 248,000 Comstock Resources 6.75% 1/3/2029 244,724 0.02

USD 15,000 Comstock Resources 6.75% 1/3/2029 14,787 0.00
USD 125,000 Concentra Escrow Issuer 6.875% 15/7/2032 129,749 0.01
USD 810,000 Consumers Energy Co 4.5% 15/1/2031 817,331 0.06
USD 419,000 CoreLogic 4.5% 1/5/2028 402,215 0.03

USD 85,000 CoreWeave Inc 9.25% 1/6/2030 85,391 0.01
USD 101,000 Crescent Energy Finance LLC 7.625% 1/4/2032 100,680 0.01

USD 29,000 Crocs 4.25% 15/3/2029 27,663 0.00
USD 918,022 Cross 2024-H7 Mortgage Trust 5.585% 25/11/2069 924,076 0.07

USD 4,479,556 Cross 2025-H4 Mortgage Trust 5.596% 25/6/2070 4,523,134 0.34
USD 616,000 Crown Castle 3.65% 1/9/2027 608470 0.05
USD 111,000 Cushman & Wakefield US Borrower LLC 8.875% 1/9/2031 119,047 0.01

USD 15,000 Dana Inc 4.25% 1/9/2030 14,787 0.00

USD 22,000 Dana Inc 4.5% 15/2/2032 21,633 0.00
USD 130,000 Darling Ingredients 5.25% 15/4/2027 130,249 0.01

USD 1,064,065 DBJPM 2016-C3 Mortgage Trust 2.632% 10/8/2049 1,050,407 0.08

USD 16,000 Deluxe Corp 8.125% 15/9/2029 16,708 0.00

USD 922,000 Diamondback Energy 3.5% 1/12/2029 888,710 0.07

USD 2,153,000 Diamondback Energy 5.15% 30/1/2030 2211,398 0.16
USD 299,000 Directv Financing / Directv Financing Co-Obligor 5.875% 15/8/2027 297,696 0.02
USD 195,000 Directv Financing LLC / Directv Financing Co-Obligor Inc 10% 15/2/2031 194,136 0.01
USD 782,000 Dominion Energy Inc 5% 15/6/2030 803,003 0.06
USD 12,000 Dream Finders Homes 8.25% 15/8/2028 12,483 0.00
USD 1,493,000 Duke Energy 2.65% 1/9/2026 1,471,194 0.11
USD 1,129,000 Duke Energy 4.85% 5/1/2029 1,150,429 0.09
USD 98,000 Duke Energy Carolinas 2.45% 1/2/2030 91,534 0.01
USD 1,370,000 Duke Energy Carolinas LLC 4.85% 15/3/2030 1,410,162 0.10
USD 380,000 Duke Energy Corp 34% 15/6/2029 368,740 0.03
USD 463,000 Duke Energy Corp 4.3% 15/3/2028 465,355 0.03

USD 13,000 Dycom Industries 4.5% 15/4/2029 12,695 0.00
USD 734,000 Element Solutions 3.875% 1/9/2028 711,283 0.06
USD 388,000 Elevance Health 3.65% 1/12/2027 384,588 0.03
USD 827,000 Elevance Health 5.15% 15/6/2029 851,502 0.06
USD 558,000 Elevance Health 5.35% 15/10/2025 558,126 0.04
USD 319,000 Ellucian Holdings Inc 6.5% 1/12/2029 325,344 0.02

USD 1,029,000 EMRLD Borrower / Emerald Co-Issuer 6.625% 15/12/2030 1,058,618 0.08

USD 35,000 EMRLD Borrower / Emerald Co-Issuer 6.75% 15/7/2031 36,215 0.00
USD 328,000 Energy Transfer 3.75% 15/5/2030 317,816 0.02
USD 511,000 Energy Transfer 4.2% 15/4/2027 510,586 0.04

USD 2,030,000 Energy Transfer 5.625% 1/5/2027 2,030,595 0.15
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USD 421,000 Energy Transfer 5.95% 1/12/2025 421,377 0.03
USD 78,000 Energy Transfer 6% 1/2/2029 79,166 0.01
USD 1,820,000 Energy Transfer 6.1% 1/12/2028 1,916,358 0.14
USD 920,000 Energy Transfer LP 5.25% 1/7/2029 949,295 0.07
USD 21,000 Entegris 4.75% 15/4/2029 20,752 0.00
USD 1,851,000 EQT 3.9% 1/10/2027 1,833,903 0.14
USD 2,659,000 EQT 5% 15/1/2029 2,688,911 0.20
USD 1,366,000 EQT 7% 1/2/2030 1,486,166 0.11
USD 379,000 EQT Corp 3.125% 15/5/2026 374,486 0.03
USD 35,000 EQT Corp 4.5% 15/1/2029 34,893 0.00
USD 1,290,000 EQT Corp 4.75% 15/1/2031 1,280,675 0.10
USD 1,960,000 EQT Corp 6.375% 1/4/2029 2,030,355 0.15
USD 525,000 EQT Corp 6.5% 1/7/2027 535,941 0.04
USD 3,120,000 EQT Corp 7.5% 1/6/2030 3,441,931 0.26
USD 330,000 Equinix 1% 15/9/2025 329,536 0.02
USD 850,000 Equinix 1.55% 15/3/2028 797,372 0.06
USD 1,076,000 Equinix 1.8% 15/7/2027 1,031,266 0.08
USD 790,000 Equinix 2.15% 15/7/2030 712,236 0.05
USD 141,000 Equinix 2.9% 18/11/2026 138,769 0.01
USD 2,735,000 Equinix 3.2% 18/11/2029 2,613502 0.19
USD 27,000 Esab 6.25% 15/4/2029 27,778 0.00
USD 921,000 Eversource Energy 2.9% 1/3/2027 903,931 0.07
USD 1,520,000 Eversource Energy 4.75% 15/5/2026 1,523,724 0.11
USD 943,000 Eversource Energy 545% 1/3/2028 970,521 0.07
USD 390,000 Eversource Energy 5.95% 1/2/2029 409,184 0.03
USD 47,000 Excelerate Energy LP 8% 15/5/2030 50,017 0.00
USD 1,340,000 Exelon 5.15% 15/3/2028 1,371,557 0.10
USD 451,000 Exelon 5.15% 15/3/2029 464,153 0.03
USD 255,000 Exelon Corp 4.05% 15/4/2030 252,312 0.02
USD 716,000 Expand Energy Corp 5.375% 1/2/2029 718,057 0.05
USD 1,828,000 Expand Energy Corp 5.375% 15/3/2030 1,846,933 0.14
USD 41,000 Fair Isaac 4% 15/6/2028 39,970 0.00
USD 4,123,818 Fannie Mae Pool 1.5% 1/6/2031 3,880,524 0.29
USD 2,003,737 Fannie Mae Pool 2% 1/5/2042 1,735813 0.13
USD 4,858 Fannie Mae Pool 3% 1/4/2027 4,804 0.00
USD 10,364 Fannie Mae Pool 3% 1/8/2028 10,199 0.00
USD 167,900 Fannie Mae Pool 3% 1/3/2030 164,709 0.01
USD 68,549 Fannie Mae Pool 3% 1/5/2030 67,121 0.01
USD 16,382 Fannie Mae Pool 3% 1/7/2030 16,047 0.00
USD 9,192 Fannie Mae Pool 3% 1/8/2030 9,007 0.00
USD 5,061 Fannie Mae Pool 3% 1/8/2030 4,960 0.00
USD 20,453 Fannie Mae Pool 3% 1/9/2030 20,040 0.00
USD 182,794 Fannie Mae Pool 3% 1/9/2030 179,056 0.01
USD 26,106 Fannie Mae Pool 3% 1/9/2030 25,551 0.00
USD 8,048 Fannie Mae Pool 3% 1/9/2030 7815 0.00
USD 4,449 Fannie Mae Pool 3% 1/11/2030 4,351 0.00
USD 116,879 Fannie Mae Pool 3% 1/12/2030 114,202 0.01
USD 138,795 Fannie Mae Pool 3% 1/12/2030 135,837 0.01
USD 20,355 Fannie Mae Pool 3% 1/1/2031 19,922 0.00
USD 8336 Fannie Mae Pool 3% 1/1/2031 8,140 0.00
USD 12,162 Fannie Mae Pool 3% 1/3/2031 11,907 0.00
USD 125,143 Fannie Mae Pool 3% 1/3/2031 122,268 0.01
USD 157,026 Fannie Mae Pool 3% 1/4/2031 153,341 0.01
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USD 9,692 Fannie Mae Pool 3% 1/4/2031 9,399 0.00
USD 23213 Fannie Mae Pool 3% 1/5/2031 22,682 0.00
USD 24,525 Fannie Mae Pool 3% 1/7/2031 23,879 0.00
USD 30,120 Fannie Mae Pool 3% 1/7/2031 29,437 0.00

USD 116,738 Fannie Mae Pool 3% 1/8/2031 114,173 0.01

USD 5,140 Fannie Mae Pool 3% 1/8/2031 5,023 0.00

USD 15,305 Fannie Mae Pool 3% 1/9/2031 14,991 0.00
USD 210,344 Fannie Mae Pool 3% 1/11/2031 204,426 0.02
USD 41,148 Fannie Mae Pool 3% 1/12/2031 40,026 0.00
USD 21,101 Fannie Mae Pool 3% 1/1/2032 20,593 0.00
USD 177,250 Fannie Mae Pool 3% 1/1/2032 172,397 0.01
USD 75472 Fannie Mae Pool 3% 1/2/2032 73,186 0.01
USD 90,527 Fannie Mae Pool 3% 1/3/2032 88,328 0.01
USD 187,241 Fannie Mae Pool 3% 1/6/2032 182,047 0.01
USD 13,365 Fannie Mae Pool 3% 1/7/2032 13,020 0.00

USD 5,371 Fannie Mae Pool 3% 1/7/2032 5,232 0.00

USD 6,702 Fannie Mae Pool 3% 1/8/2032 6,531 0.00
USD 52,803 Fannie Mae Pool 3% 1/9/2032 51,546 0.00

USD 165453 Fannie Mae Pool 3% 1/11/2032 161,071 0.01
USD 16,867 Fannie Mae Pool 3% 1/12/2032 16,329 0.00
USD 11,212 Fannie Mae Pool 3% 1/12/2032 10,867 0.00

USD 6,215 Fannie Mae Pool 3% 1/1/2033 6,027 0.00
USD 43,666 Fannie Mae Pool 3% 1/1/2033 42,239 0.00
USD 75,401 Fannie Mae Pool 3% 1/1/2033 73523 0.01
USD 21,455 Fannie Mae Pool 3% 1/2/2033 20,855 0.00

USD 118913 Fannie Mae Pool 3% 1/2/2033 115,358 0.01
USD 11,494 Fannie Mae Pool 3% 1/10/2033 11,129 0.00
USD 560,138 Fannie Mae Pool 3% 1/9/2035 532,339 0.04
USD 58,034 Fannie Mae Pool 35% 1/4/2034 56,794 0.00
USD 347,206 Fannie Mae Pool 3.5% 1/4/2034 342475 0.03
USD 491,800 Fannie Mae Pool 4% 1/4/2033 491,603 0.04
USD 355,657 Fannie Mae Pool 4% 1/6/2033 355,679 0.03
USD 163,679 Fannie Mae Pool 4% 1/9/2033 163,675 0.01
USD 198,181 Fannie Mae Pool 4% 1/2/2034 198,172 0.02
USD 13,598 Fannie Mae Pool 4% 1/3/2034 13,518 0.00
USD 120,665 Fannie Mae Pool 4% 1/3/2034 120,647 0.01
USD 99,373 Fannie Mae Pool 4% 1/3/2034 99,362 0.01
USD 169911 Fannie Mae Pool 4% 1/7/2037 167,709 0.01
USD 207,676 Fannie Mae Pool 4% 1/9/2037 204,926 0.02
USD 144,200 Fannie Mae Pool 4% 1/3/2038 142,215 0.01
USD 432518 Fannie Mae Pool 4.5% 1/8/2037 431,615 0.03
USD 693,945 Fannie Mae Pool 4.5% 1/10/2037 692,694 0.05
USD 1,532,391 Fannie Mae Pool 4.5% 1/10/2037 1,530,465 0.11
USD 300,187 Fannie Mae Pool 4.5% 1/10/2037 301,100 0.02
USD 411,574 Fannie Mae Pool 4.5% 1/11/2037 412,047 0.03
USD 522,324 Fannie Mae Pool 4.5% 1/3/2047 513,765 0.04
USD 1,502,973 Fannie Mae Pool 4.5% 1/5/2047 1,478,344 0.11
USD 199,859 Fannie Mae Pool 4.5% 1/7/2047 196,584 0.01
USD 1,627,274 Fannie Mae Pool 4.5% 1/11/2047 1,598,934 0.12
USD 249,262 Fannie Mae Pool 4.5% 1/6/2048 245,939 0.02
USD 807,304 Fannie Mae Pool 4.5% 1/11/2048 796,542 0.06
USD 2,388,063 Fannie Mae Pool 4.5% 1/2/2049 2,357,224 0.17
USD 710,405 Fannie Mae Pool 4.5% 1/4/2049 701,791 0.05
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USD 322,581 Fannie Mae Pool 5% 1/10/2037 327,009 0.02
USD 1,750,163 Fannie Mae Pool 5% 1/6/2039 1,783,180 0.13
USD 152,523 Fannie Mae Pool 6.786% 1/9/2042 158,458 0.01
USD 116,040 Fannie Mae Pool 7.33% 1/9/2044 118989 0.01
USD 1,461,796 Fannie Mae REMICS 1.5% 25/11/2050 1,344,857 0.10
USD 4,471,376 Fannie Mae REMICS 5.548% 25/12/2054 4,502,221 0.33
USD 38,760,713 Fannie Mae REMICS 5.748% 25/6/2055 39,121,874 239
USD 2,315,181 Fannie Mae REMICS 5.768% 25/12/2054 2,335,786 0.17
USD 23,168,708 Fannie Mae REMICS 5.848% 25/6/2055 23,469,321 1.74
USD 2,000,000 Federal Farm Credit Banks Funding 1.3% 3/2/2031 1,742,771 0.13
USD 8,500,000 Federal Farm Credit Banks Funding 1.68% 17/9/2035 6,469,181 0.48
USD 2,000,000 Federal Farm Credit Banks Funding 2.17% 29/10/2029 1,874,182 0.14
USD 1,150,000 Federal Farm Credit Banks Funding 2.78% 1/12/2036 951,514 0.07
USD 2,560,000 Federal Home Loan Banks 1.4% 9/1/2031 2,249,838 0.17
USD 3,000,000 Federal Home Loan Banks 1.61% 27/1/2033 2,498,983 0.18
USD 4,000,000 Federal Home Loan Banks 2.06% 27/9/2029 3,740,657 0.28
USD 3,500,000 Federal Home Loan Banks 2.18% 6/11/2029 3,282,831 0.24
USD 1,150,000 Federal Home Loan Banks 2.5% 5/11/2036 923,408 0.07
USD 233,000 Fertitta Entertainment / Fertitta Entertainment Finance 4.625% 15/1/2029 222,927 0.02
USD 598,000 Fidelity National Information Services 1.65% 1/3/2028 563,261 0.04
USD 818,000 Fidelity National Information Services Inc 1.15% 1/3/2026 804,928 0.06
USD 11,000 Fiesta Purchaser 7.875% 1/3/2031 11,656 0.00
USD 737,000 FirstEnergy 2.65% 1/3/2030 683471 0.05
USD 2,485,000 FirstEnergy 3.9% 15/7/2027 2,468,224 0.18
USD 742,000 FirstEnergy Transmission LLC 4.55% 15/1/2030 748,098 0.06
USD 96,000 Florida Power & Light 4.4% 15/5/2028 97,165 0.01
USD 51,000 Focus Financial Partners LLC 6.75% 15/9/2031 52,727 0.00
USD 200,000 Ford Motor Credit 2.9% 16/2/2028 189,754 0.01
USD 1,192,000 Ford Motor Credit 5.8% 5/3/2027 1,201,425 0.09
USD 200,000 Ford Motor Credit 6.798% 7/11/2028 208,120 0.02
USD 235,000 Ford Motor Credit 7.35% 4/11/2027 244913 0.02
USD 7,000 Fortrea 7.5% 1/7/2030 6,658 0.00
USD 308,000 Fortress Intermediate 3 7.5% 1/6/2031 324,947 0.02
USD 668,000 Foundry JV Holdco LLC 5.9% 25/1/2030 704,750 0.05
USD 3233810 Freddie Mac Gold Pool 3% 1/2/2036 308,659 0.02
USD 2,128,779 Freddie Mac Gold Pool 3.5% 1/2/2035 2,074,005 0.15
USD 35,724 Freddie Mac Gold Pool 4% 1/11/2036 35432 0.00
USD 485466 Freddie Mac Gold Pool 4% 1/6/2037 479,824 0.04
USD 1,036,049 Freddie Mac Non Gold Pool 6.619% 1/5/2045 1,070,861 0.08
USD 78,148 Freddie Mac Pool 3.5% 1/9/2032 77,657 0.01
USD 370,712 Freddie Mac Pool 4.5% 1/10/2037 370,246 0.03
USD 383436 Freddie Mac Pool 4.5% 1/1/2050 382,832 0.03
USD 1,106,353 Freddie Mac REMICS 1.5% 15/4/2044 1,063,869 0.08
USD 545435 Freddie Mac REMICS 2% 25/6/2044 511,727 0.04
USD 1,599,456 Freddie Mac REMICS 2% 25/6/2045 1,471,456 0.11
USD 1,033,142 Freddie Mac REMICS 3% 15/8/2043 967,935 0.07
USD 64,534 Freddie Mac REMICS 3% 15/1/2044 64,198 0.01
USD 1,020,382 Freddie Mac REMICS 3% 15/9/2046 996,100 0.07
USD 717,153 Freddie Mac REMICS 3% 25/7/2049 651,044 0.05
USD 919441 Freddie Mac REMICS 4% 15/12/2043 895,206 0.07
USD 32,197 Freddie Mac REMICS 4.5% 15/11/2041 32,433 0.00
USD 23/491,762 Freddie Mac REMICS 5.748% 25/6/2055 23,710,561 1.75
USD 5,692,444 Freddie Mac REMICS 5.798% 25/3/2054 5,748,201 043
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USD 24,646,320 Freddie Mac REMICS 5.798% 25/6/2055 24927972 1.834
USD 23,069,925 Freddie Mac REMICS 5.848% 25/6/2055 23,377,675 1.73
USD 1,195,228 Freddie Mac Seasoned Credit Risk Transfer Trust Series 2018-3 3.5% 25/8/2057 1,161,007 0.09
USD 2,125,931 Freddie Mac Seasoned Credit Risk Transfer Trust Series 2019-4 3% 25/2/2059 1,978,941 0.15
USD 126,000 Freedom Mortgage 9.125% 15/5/2031 132,400 0.01
USD 34,000 Freedom Mortgage 9.25% 1/2/2029 35,556 0.00
USD 59,000 Freedom Mortgage Holdings LLC 8.375% 1/4/2032 60,914 0.01
USD 69,000 Frontier Communications 5% 1/5/2028 68,975 0.01
USD 318,000 Frontier Communications 5.875% 15/10/2027 318,281 0.02
USD 20,000 Frontier Communications 8.625% 15/3/2031 21,265 0.00
USD 118,000 Frontier Communications 8.75% 15/5/2030 123,368 0.01
USD 142,000 FTAI Aviation Investors LLC 55% 1/5/2028 142,011 0.01
USD 911,000 FTAI Aviation Investors LLC 7% 1/5/2031 953,281 0.07
USD 104,000 FTAI Aviation Investors LLC 7.875% 1/12/2030 110,613 0.01
USD 77,000 Gates 6.875% 1/7/2029 80,088 0.01
USD 51,000 Gen Digital 6.75% 30/9/2027 52,066 0.00
USD 81,000 General Motors Financial 1.5% 10/6/2026 79,186 0.01
USD 201,000 General Motors Financial 2.35% 26/2/2027 195,360 0.02
USD 1,410,000 General Motors Financial 4% 6/10/2026 1,403,503 0.10
USD 83,000 Genesee & Wyoming 6.25% 15/4/2032 84,477 0.01
USD 11,000 Genesis Energy / Genesis Energy Finance 7.75% 1/2/2028 11,125 0.00
USD 117,000 Glencore Funding 3.875% 27/10/2027 115935 0.01
USD 830,000 Glencore Funding 5.371% 4/4/2029 856,351 0.06
USD 77,000 Glencore Funding 54% 8/5/2028 79,101 0.01
USD 1,706,000 Glencore Funding 6.125% 6/10/2028 1,792,050 0.13
USD 2,357,000 Glencore Funding LLC 1.625% 27/4/2026* 2,313,704 0.17
USD 1,550,000 Glencore Funding LLC 4% 27/3/2027 1,543,278 0.12
USD 490,000 Glencore Funding LLC 4.907% 1/4/2028 497,929 0.04
USD 438,000 Glencore Funding LLC 5.186% 1/4/2030 450,027 0.03
USD 36,000 Global Net Lease / Global Net Lease Operating Partnership 3.75% 15/12/2027 34,829 0.00
USD 1,082,000 Global Payments 4.8% 1/4/2026 1,082,605 0.08
USD 1,150,000 GLP Capital / GLP Financing II 5.3% 15/1/2029 1,171,406 0.09
USD 1,724,000 GLP Capital / GLP Financing II 5.375% 15/4/2026 1,730,503 0.13
USD 100,000 GLP Capital / GLP Financing II 5.75% 1/6/2028 102,705 0.01
USD 115,000 Goat Holdco LLC, 144A 6.75% 1/2/2032 117,105 0.01
USD 1,985,000 Goldman Sachs 1.431% 9/3/2027 1,954,144 0.15
USD 1,563,000 Goldman Sachs 1.948% 21/10/2027 1,522,186 0.11
USD 4,637,000 Goldman Sachs 2.64% 24/2/2028 4,527,807 0.34
USD 945,000 Goldman Sachs 3.691% 5/6/2028 936,136 0.07
USD 566,000 Goldman Sachs 4.482% 23/8/2028 568,501 0.04
USD 2,096,000 Goldman Sachs 5.049% 23/7/2030 2,145,576 0.16
USD 4,320,000 Goldman Sachs Group Inc 4.937% 23/4/2028 4,365,024 0.32
USD 3,497,000 Goldman Sachs Group Inc 5.207% 28/1/2031 3,602,804 027
USD 4,166,000 Goldman Sachs Group Inc 5.218% 23/4/2031 4,298,214 0.32
USD 4,150,000 Goldman Sachs Group Inc 6.484% 24/10/2029 4415614 0.33
USD 181917 GoodLeap Sustainable Home Solutions Trust 2021-5 2.31% 20/10/2048 150,192 0.01
USD 8,000 Goodyear Tire & Rubber 5.25% 30/4/2031 7,593 0.00
USD 49,000 Goodyear Tire & Rubber Co 6.625% 15/7/2030 49,899 0.00
USD 2,682,810 Government National Mortgage Association 0.645% 16/2/2053 40,272 0.00
USD 1,047,933 Government National Mortgage Association 1.5% 20/6/2050 833,034 0.06
USD 966,696 Government National Mortgage Association 3% 20/7/2045 939,245 0.07
USD 523,386 Government National Mortgage Association 3% 20/3/2047 492,851 0.04
USD 56,000 Graphic Packaging International 3.5% 15/3/2028 53,892 0.00
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USD 100,000 Gray Television 10.5% 15/7/2029 108,940 0.01
USD 15,000 Group 1 Automotive Inc 6.375% 15/1/2030 15,405 0.00
USD 611,967 GS Mortgage Trust 2011-GC5 5.209% 10/8/2044 599,215 0.04
USD 7,375 GS Mortgage Trust 2014-GC24 3.931% 10/9/2047 7,364 0.00
USD 293,002 GS Mortgage Trust 2016-GS3 2.777% 10/10/2049 291,587 0.02
USD 3,229,282 GS Mortgage-Backed Securities Trust 2025-NQM2 5.648% 25/6/2065 3,259,449 0.24
USD 22,000 Gulfport Energy Operating Corp., 144A 6.75% 1/9/2029 22,619 0.00
USD 29,000 GYP III 4.625% 1/5/2029 29,308 0.00
USD 25,000 HAH Group Holding Co LLC 9.75% 1/10/2031 23,088 0.00
USD 2,000 Hanesbrands 9% 15/2/2031 2,129 0.00
USD 19,000 HAT I/ HAT II 3.375% 15/6/2026 18,752 0.00
USD 6,000 HAT I/ HAT II 8% 15/6/2027 6,231 0.00
USD 3,141,000 HCA 4.125% 15/6/2029 3,110,293 0.23
USD 864,000 HCA 5.25% 15/6/2026 865,517 0.06
USD 593,000 HCA 5.375% 1/9/2026 595,293 0.04
USD 1,198,000 HCA 5.625% 1/9/2028 1,235,404 0.09
USD 3,262,000 HCA 5.875% 15/2/2026 3,264,654 0.24
USD 4,670,000 HCA Inc 5% 1/3/2028 4,754,193 0.35
USD 770,000 HCA Inc 5.25% 1/3/2030 795,197 0.06
USD 236,000 HealthEquity 4.5% 1/10/2029 228,840 0.02
USD 61,000 Herc 5.5% 15/7/2027 61,028 0.01
USD 137,000 Herc 6.625% 15/6/2029 141,259 0.01
USD 26,000 Herc Holdings Inc 6.625% 15/6/2029 26,808 0.00
USD 205,000 Herc Holdings Inc 7% 15/6/2030 213775 0.02
USD 17,000 Hertz Corp 12.625% 15/7/2029 17,672 0.00
USD 31,000 Hess Midstream Operations 6.5% 1/6/2029 32,086 0.00
USD 26,000 Hess Midstream Operations LP 4.25% 15/2/2030 25,270 0.00
USD 245,000 Hilcorp Energy I / Hilcorp Finance 5.75% 1/2/2029 242,133 0.01
USD 194,000 Hilcorp Energy I / Hilcorp Finance 6% 15/4/2030 192,144 0.01
USD 15,000 Hilcorp Energy I / Hilcorp Finance 6.25% 1/11/2028 15,095 0.00
USD 16,000 Hilcorp Energy I LP / Hilcorp Finance Co 6.25% 15/4/2032 15,332 0.00
USD 5,000 Hilton Domestic Operating 4.875% 15/1/2030 4,989 0.00
USD 456,000 Hilton Domestic Operating Co Inc 6.125% 1/4/2032 469,154 0.04
USD 1,237,984 HOMES 2025-NQM2 Trust 5.425% 25/2/2070 1,245,846 0.09
USD 1,100,000 Honeywell International Inc 4.7% 1/2/2030 1,120,953 0.08
USD 46,000 Howard Hughes 4.375% 1/2/2031 42,830 0.00
USD 55,000 Howard Hughes 5.375% 1/8/2028 55,050 0.00
USD 1,533,000 HUB International 7.25% 15/6/2030 1,605,980 0.12
USD 205,000 Humana Inc 5.75% 1/3/2028 212,144 0.02
USD 16,000 Icahn Enterprises / Icahn Enterprises Finance 4.375% 1/2/2029 13,504 0.00
USD 555,000 Icahn Enterprises / Icahn Enterprises Finance 5.25% 15/5/2027 541,830 0.04
USD 18,000 Icahn Enterprises LP / Icahn Enterprises Finance Corp 9.75% 15/1/2029 17,932 0.00
USD 89,000 Icahn Enterprises LP / Icahn Enterprises Finance Corp 10% 15/11/2029 88,209 0.00
USD 78,000 Imola Merger 4.75% 15/5/2029 76,178 0.00
USD 1,605,000 INCREF 2025-FL1 LLC 6.082% 19/10/2042 1,606,232 0.12
USD 950,000 Intel Corp 5.125% 10/2/2030 972,509 0.07
USD 200,000 Inversion Escrow Issuer LLC 6.75% 1/8/2032 198,283 0.02
USD 273,000 IQVIA Inc 6.25% 1/6/2032 282,362 0.02
USD 97,000 Iron Mountain 5.25% 15/7/2030 96,014 0.01
USD 441,000 Iron Mountain 7% 15/2/2029 454,760 0.03
USD 148,000 ITT 6.5% 1/8/2029 145,074 0.01
USD 32,000 JetBlue Airways / JetBlue Loyalty 9.875% 20/9/2031 31,722 0.00
USD 407,576 JP Morgan Mortgage Trust 2014-2 3% 25/6/2029 401,082 0.03
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USD 4,000,000 JP Morgan Mortgage Trust 2025-DSC2 5.195% 25/10/2065 4,040,117 0.30
USD 2,976,231 JP Morgan Mortgage Trust 2025-VIS2 5.385% 25/1/2063 3,003,423 0.22
USD 1,871,959 JP Morgan Mortgage Trust Series 2025-NQM1 5.591% 25/6/2065 1,891,063 0.14
USD 4,096,543 JP Morgan Mortgage Trust Series 2025-NQM2 5.567% 25/9/2065 4,130,884 0.31
USD 118,000 JPMorgan Chase 1.47% 22/9/2027 114,612 0.01
USD 1,277,000 JPMorgan Chase 4.995% 22/7/2030 1,309,574 0.10
USD 2,344,000 JPMorgan Chase 5.012% 23/1/2030 2,401,226 0.18
USD 2,440,000 JPMorgan Chase 5571% 22/4/2028 2,491,733 0.18
USD 2,008,000 JPMorgan Chase 5.581% 22/4/2030 2,096,530 0.16
USD 4,424,000 JPMorgan Chase 6.07% 22/10/2027 4512115 0.33
USD 3,480,000 JPMorgan Chase & Co 1.045% 19/11/2026 3,454,674 0.26
USD 525,000 JPMorgan Chase & Co 1.47% 22/9/2027 509,928 0.04
USD 116,000 JPMorgan Chase & Co 4.505% 22/10/2028 116,780 0.01
USD 8,550,000 JPMorgan Chase & Co 4.915% 24/1/2029 8,701,293 0.64
USD 1,291,000 JPMorgan Chase & Co 5.103% 22/4/2031* 1,331,355 0.10
USD 5,506,000 JPMorgan Chase & Co 5.14% 24/1/2031 5,677,224 042
USD 330,000 K Hovnanian Enterprises 11.75% 30/9/2029 357,215 0.03
USD 553,000 Kaiser Aluminum 4.625% 1/3/2028 544,348 0.04
USD 132,000 Kaiser Aluminum Corp 4.5% 1/6/2031 124,038 0.01
USD 6,000 KBR 4.75% 30/9/2028 5,850 0.00
USD 23,000 KeHE Distributors LLC / KeHE Finance Corp / NextWave Distribution Inc 9% 15/2/2029 24,232 0.00
USD 51,000 KeyCorp 5.121% 4/4/2031 52,100 0.00
USD 9,000 Kinetik 6.625% 15/12/2028 9,248 0.00
USD 147,000 Kodiak Gas Services 7.25% 15/2/2029 152,306 0.01
USD 46,000 Korn Ferry 4.625% 15/12/2027 45,397 0.00
USD 42,000 LABL 5.875% 1/11/2028 33,319 0.00
USD 120,000 LABL 9.5% 1/11/2028 100,694 0.01
USD 53,000 LABL Inc 8.625% 1/10/2031 39,074 0.00
USD 296,000 Lamb Weston 4.125% 31/1/2030 284,086 0.02
USD 75,000 Lamb Weston 4.875% 15/5/2028 74,593 0.01
USD 271,000 LCM Investments IT 4.875% 1/5/2029 266,259 0.02
USD 33,000 Level 3 Financing 4.875% 15/6/2029 30,938 0.00
USD 17,500 Level 3 Financing Inc 3.875% 15/10/2030 14,984 0.00
USD 3,613 Level 3 Financing Inc 4% 15/4/2031 3,048 0.00
USD 199,000 Level 3 Financing Inc 4.875% 15/6/2029 186,563 0.01
USD 33,298 Level 3 Financing Inc 10.75% 15/12/2030 37,801 0.00
USD 30,000 Levi Strauss 3.5% 1/3/2031 27,665 0.00
USD 11,000 LGI Homes 8.75% 15/12/2028 11,532 0.00
USD 21,000 LifePoint Health 9.875% 15/8/2030 22,700 0.00
USD 564,000 LifePoint Health 11% 15/10/2030 622491 0.05
USD 204,000 LifePoint Health Inc 8.375% 15/2/2032 215825 0.02
USD 2,000 Light & Wonder International 7.5% 1/9/2031 2,088 0.00
USD 96,000 Lindblad Expeditions LLC 7% 15/9/2030 98,591 0.01
USD 29,000 Live Nation Entertainment 3.75% 15/1/2028 28,351 0.00
USD 76,000 Live Nation Entertainment 4.75% 15/10/2027 75415 0.00
USD 14,389 Lumen Technologies 4.125% 15/4/2029 14,173 0.00
USD 14,390 Lumen Technologies 4.125% 15/4/2030 14,174 0.00
USD 19,000 Magnera Corp 7.25% 15/11/2031 18,019 0.00
USD 19,000 Manitowoc Co Inc 9.25% 1/10/2031 20,013 0.00
USD 485,000 Maricopa County Industrial Development Authority 7.375% 1/10/2029 508,938 0.04
USD 750,000 Massachusetts Educational Financing Authority 6.352% 1/7/2049 766,008 0.05
USD 29,000 Matador Resources 6.875% 15/4/2028 29,660 0.00
USD 83,000 Matador Resources Co 6.5% 15/4/2032 84,268 0.01
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USD 7,000 Match II 3.625% 1/10/2031 6,321 0.00
USD 261,000 Match IT 4.625% 1/6/2028 257,205 0.02
USD 20,000 Mativ Holdings Inc 8% 1/10/2029 19,828 0.00
USD 1,086,000 Mauser Packaging Solutions 7.875% 15/4/2027 1,098,404 0.08
USD 365,000 Medline Borrower 3.875% 1/4/2029 350,765 0.03
USD 640,000 Medline Borrower 5.25% 1/10/2029 634,271 0.05
USD 51,000 Medline Borrower LP/Medline Co-Issuer Inc 6.25% 1/4/2029 52,470 0.00
USD 69,000 Medline Borrower/Medline Co-Issuer 6.25% 1/4/2029 70,989 0.01
USD 240,000 Merlin Entertainments US 7.375% 15/2/2031 205,319 0.02
USD 53,000 MGM Resorts International 6.125% 15/9/2029 54,187 0.00
USD 66,000 Midcontinent Communications 8% 15/8/2032 68,871 0.01
USD 141,000 Millrose Properties Inc 6.375% 1/8/2030 142,505 0.01
USD 55,000 Mohegan Tribal Gaming Authority / MS Digital Entertainment Holdings LLC 8.25% 15/4/2030 57,041 0.00
USD 1,880,000 Morgan Stanley 1.512% 20/7/2027 1,834,114 0.14
USD 3,543,000 Morgan Stanley 1.593% 4/5/2027 3,477,759 0.26
USD 695,000 Morgan Stanley 3.622% 1/4/2031 672,376 0.05
USD 559,000 Morgan Stanley 4.654% 18/10/2030 564,297 0.04
USD 4,503,000 Morgan Stanley 4.994% 12/4/2029 4,585,999 0.34
USD 3,072,000 Morgan Stanley 5.042% 19/7/2030 3,147,543 0.23
USD 575,000 Morgan Stanley 5.173% 16/1/2030 591,013 0.04
USD 352,000 Morgan Stanley 5.192% 17/4/2031 362,890 0.03
USD 2,700,000 Morgan Stanley 5.23% 15/1/2031 2,786,252 0.21
USD 1,431,000 Morgan Stanley 5.449% 20/7/2029 1,477,299 0.11
USD 1,795,000 Morgan Stanley 6.296% 18/10/2028 1,870,754 0.14
USD 1,174,000 Morgan Stanley Bank 4.952% 14/1/2028 1,184,813 0.09
USD 2,850,000 Morgan Stanley Bank 4.968% 14/7/2028 2,888,768 0.21
USD 3,385,000 Morgan Stanley Bank NA 5.016% 12/1/2029 3.445,552 0.26
USD 154,287 Morgan Stanley Bank of America Merrill Lynch Trust 2016-C30 2.729% 15/9/2049 153,809 0.01
USD 3,000,000 Morgan Stanley Bank of America Merrill Lynch Trust 2016-C31 3.102% 15/11/2049 2932479 0.22
USD 596,000 Morgan Stanley Private Bank NA 4.466% 6/7/2028 598,964 0.04
USD 2,259,750 Morgan Stanley Residential Mortgage Loan Trust 2024-NQMS5 5.649% 25/10/2069 2,276,690 0.17
USD 1,340,064 Morgan Stanley Residential Mortgage Loan Trust 2025-DSC1 5.562% 25/3/2070 1,351,888 0.10
USD 5,071,038 Morgan Stanley Residential Mortgage Loan Trust 2025-DSC2 5.443% 25/7/2070 5,110,505 0.38
USD 4,663,996 Morgan Stanley Residential Mortgage Loan Trust 2025-NQM3 5.53% 25/5/2070 4700916 0.35
USD 1,912,830 Morgan Stanley Residential Mortgage Loan Trust 2025-NQM4 5.588% 25/6/2070 1,929,979 0.14
USD 81,000 Motorola Solutions Inc 4.6% 23/2/2028 81,887 0.01
USD 955,000 MPLX LP 4.8% 15/2/2031 956,312 0.07
USD 212,000 MPT Operating Partnership LP / MPT Finance Corp 85% 15/2/2032 222,318 0.01
USD 21,000 Mueller Water Products 4% 15/6/2029 20,200 0.00
USD 86,000 Nabors Industries 7.375% 15/5/2027 87446 0.01
USD 25,000 Nassau Cos of New York 7.875% 15/7/2030 25,378 0.00
USD 223,000 National Rural Utilities Cooperative Finance Corp 4.75% 7/2/2028 226,566 0.02
USD 320,000 Nationstar Mortgage 5% 1/2/2026 320,067 0.02
USD 225,000 Nationstar Mortgage 5.125% 15/12/2030 228,375 0.02
USD 105,000 Nationstar Mortgage 6% 15/1/2027 105,169 0.00
USD 171,000 Nationstar Mortgage 6.5% 1/8/2029 175,983 0.01
USD 8,000 Nationstar Mortgage 7.125% 1/2/2032 8,333 0.00
USD 45,000 Navient 6.75% 15/6/2026 45,538 0.00
USD 133,000 Navient 9.375% 25/7/2030 146,853 0.02
USD 136,000 Navient Corp 7.875% 15/6/2032 143,676 0.01
USD 1,109,000 Navient Private Education Loan Trust 2015-A 3.5% 15/12/2044 1,081,899 0.08
USD 1,928,000 Navient Private Education Loan Trust 2016-A 3.5% 16/12/2058 1,887,523 0.14
USD 2,000,000 Navient Private Education Loan Trust 2020-A 3.16% 15/11/2068 1,819,921 0.13
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USD 226,412 Navient Private Education Loan Trust 2020-A 5.378% 15/11/2068 225919 0.02
USD 170,132 Navient Private Education Refi Loan Trust 2019-D 3.01% 15/12/2059 165,742 0.01
USD 37,996 Navient Student Loan Trust 2018-EA 4% 15/12/2059 37925 0.00
USD 108,000 Neptune Bidco US 9.29% 15/4/2029 107,599 0.01
USD 327,000 Netflix 4.875% 15/4/2028 334,445 0.03
USD 690,000 Netflix 5.875% 15/11/2028 728,533 0.05
USD 506,000 Netflix T 4.875% 15/06/30 4.875% 15/6/2030 520,460 0.04
USD 33,000 New Enterprise Stone & Lime 5.25% 15/7/2028 32,685 0.00
USD 25,000 New Home 9.25% 1/10/2029 26,421 0.00
USD 227,767 New Residential Mortgage Loan Trust 2016-3 3.25% 25/9/2056 216,576 0.02
USD 1,089,347 New Residential Mortgage Loan Trust 2018-1 4% 25/12/2057 1,066,456 0.08
USD 59,000 Newell Brands Inc 8.5% 1/6/2028 62,443 0.01
USD 140,000 NextEra Energy Capital 1.9% 15/6/2028 132,057 0.01
USD 58,000 NextEra Energy Capital 3.55% 1/5/2027 57,408 0.00
USD 1,411,000 NextEra Energy Capital 5.749% 1/9/2025 1,411,000 0.10
USD 1,710,000 NextEra Energy Capital Holdings Inc 4.685% 1/9/2027 1,726,334 0.13
USD 880,000 NextEra Energy Capital Holdings Inc 4.85% 4/2/2028 895,736 0.07
USD 320,000 NGL Energy Operating / NGL Energy Finance 8.125% 15/2/2029 326,905 0.03
USD 400,000 NiSource 349% 15/5/2027 395,842 0.03
USD 7,000 Noble Finance II 8% 15/4/2030 7,254 0.00
USD 150,000 Northern Oil & Gas 8.125% 1/3/2028 151,298 0.01
USD 213,000 Novelis 4.75% 30/1/2030 204,935 0.02
USD 395,000 Novelis Inc 6.875% 30/1/2030 410418 0.03
USD 8,000 NRG Energy 5.75% 15/1/2028 8,023 0.00
USD 830,000 NRG Energy Inc 2.45% 2/12/2027 792,704 0.06
USD 2,531,653 OBX 2025-NQM11 Trust 5418% 25/5/2065 2,552,689 0.19
USD 441,000 Occidental Petroleum 5% 1/8/2027 445,461 0.03
USD 8,000 Oceaneering International 6% 1/2/2028 8,074 0.00
USD 840,000 Ohio Edison Co 4.95% 15/12/2029 858915 0.06
USD 1,050,000 Olympus Water US 9.75% 15/11/2028 1,101,048 0.08
USD 1,418,000 Oncor Electric Delivery Co LLC 4.65% 1/11/2029 1,442,474 0.11
USD 7,000 OneMain Finance 4% 15/9/2030 6,469 0.00
USD 9,000 OneMain Finance 7.125% 15/3/2026 9,143 0.00
USD 142,000 OneMain Finance 7.5% 15/5/2031 149,015 0.01
USD 128,000 OneMain Finance 7.875% 15/3/2030 135,545 0.02
USD 217,000 OneMain Finance Corp 6.125% 15/5/2030 220,561 0.02
USD 130,000 OneMain Finance Corp 6.625% 15/5/2029 133,864 0.01
USD 80,000 OneMain Finance Corp 6.75% 15/3/2032 82,138 0.00
USD 987,000 OneMain Financial Issuance Trust 2019-2 3.14% 14/10/2036 966,119 0.07
USD 34,000 OneSky Flight LLC 8875% 15/12/2029 35,817 0.00
USD 688,000 Oracle 2.65% 15/7/2026 678,494 0.05
USD 83,000 Oracle 2.8% 1/4/2027 81,274 0.01
USD 339,000 Oracle 2.95% 1/4/2030 319,147 0.02
USD 3,065,000 Oracle Corp 1.65% 25/3/2026 3,020,080 0.22
USD 835,000 Oracle Corp 4.2% 27/9/2029 832,361 0.06
USD 803,000 Oracle Corp 4.8% 3/8/2028 818,310 0.06
USD 38,000 Osaic Holdings Inc 6.75% 1/8/2032 38,767 0.00
USD 474,000 Outfront Media Capital / Outfront Media Capital 4.25% 15/1/2029 455,839 0.04
USD 58,000 Outfront Media Capital / Outfront Media Capital 4.625% 15/3/2030 55412 0.00
USD 9,000 Outfront Media Capital / Outfront Media Capital 5% 15/8/2027 8942 0.00
USD 2,627,000 Pacific Gas and Electric 3.3% 1/12/2027 2,564,606 0.19
USD 2,190,000 Pacific Gas and Electric 5.55% 15/5/2029 2,250,368 0.17
USD 1,086,000 Panther Escrow Issuer 7.125% 1/6/2031 1,128,174 0.08

- 179 -



20264761 22H
-]

TIv a7 T=V R A AL AT TV —(FEF  BR Win)

PEROIESFIG IFFIC BT NTV D F e ld Z Dt DRFIME TS | SN TV EREA AL BIfiEE s S S OSBRI (R E)

2 ; IRFAll U E M=
17%7ﬁ‘lﬁl f’ZW‘i (* ]\}1/) <%)
KEHEE)
USD 113,000 Park Intermediate / PK Domestic Property / PK Finance Co-Issuer 7% 1/2/2030 116,686 0.01
USD 61,000 Pattern Energy Operations / Pattern Energy Operations 4.5% 15/8/2028 59,501 0.00
USD 1,516,000 Paychex Inc 5.1% 15/4/2030 1,560,425 0.12
USD 15,000 PBF / PBF Finance 7.875% 15/9/2030 14,530 0.00
USD 535,000 PeaceHealth Obligated 1.375% 15/11/2025 531,794 0.04
USD 17,000 Pebblebrook Hotel LP / PEB Finance Corp 6.375% 15/10/2029 17,265 0.00
USD 153,000 PennyMac Financial Services 7.125% 15/11/2030 158,794 0.02
USD 26,000 PennyMac Financial Services 7.875% 15/12/2029 27,701 0.00
USD 124,000 PennyMac Financial Services Inc 6.875% 15/5/2032 126,894 0.01
USD 2,000 Performance Food 4.25% 1/8/2029 1,938 0.00
USD 56,000 Performance Food 5.5% 15/10/2027 56,036 0.00
USD 148,000 Permian Resources Operating 5.875% 1/7/2029 148,131 0.01
USD 39,000 Permian Resources Operating 8% 15/4/2027 39,752 0.00
USD 38,000 Permian Resources Operating 9.875% 15/7/2031 41417 0.00
USD 1,136,000 PG&E 5.25% 1/7/2030 1,107,635 0.08
USD 487,000 Philip Morris International Inc 3.125% 2/3/2028 476,340 0.04
USD 1,695,000 Philip Morris International Inc 4.375% 30/4/2030 1,704,562 0.13
USD 799,000 Philip Morris International Inc 4.875% 15/2/2028 814,193 0.06
USD 6,000 Playtika 4.25% 15/3/2029 5517 0.00
USD 3,720,000 PNC Bank NA 4.543% 13/5/2027 3,726,125 0.28
USD 317,000 Post 4.5% 15/9/2031 296,066 0.02
USD 20,000 Prairie Acquiror 9% 1/8/2029 20,891 0.00
USD 33,000 Prime Healthcare Services Inc 9.375% 1/9/2029 34,052 0.00
USD 22,000 Prime Security Services Borrower / Prime Finance 5.75% 15/4/2026 22,085 0.00
USD 141,000 Prime Security Services Borrower / Prime Finance 6.25% 15/1/2028 141,099 0.01
USD 1,529,646 PRPM 2025-NQM2 Trust 5.688% 25/4/2070 1,542,683 0.11
USD 683,000 Public Service Enterprise Group Inc 4.9% 15/3/2030 698,299 0.05
USD 252,000 Public Service Enterprise Group Inc 5.875% 15/10/2028 264,032 0.02
USD 72,000 Qnity Electronics Inc 5.75% 15/8/2032 73,344 0.01
USD 426,000 Quikrete Holdings Inc 6.375% 1/3/2032 439,900 0.03
USD 368,000 QXO Building Products Inc 6.75% 30/4/2032 382,007 0.03
USD 15,000 Raising Cane’ s Restaurants 9.375% 1/5/2029 15,836 0.00
USD 19,000 Rand Parent 8.5% 15/2/2030 19,713 0.00
USD 143,000 Raven Acquisition Holdings LLC 6.875% 15/11/2031 145,900 0.01
USD 231,000 Realty Income 0.75% 15/3/2026 226,513 0.02
USD 381,000 Realty Income 3.25% 15/6/2029 368,912 0.03
USD 130,000 Realty Income 5.05% 13/1/2026 130,012 0.01
USD 126,000 Resideo Funding 6.5% 15/7/2032 128754 0.01
USD 439,000 RHP Hotel Properties / RHP Finance 4.5% 15/2/2029 429,455 0.03
USD 20,000 RHP Hotel Properties / RHP Finance 4.75% 15/10/2027 19,956 0.00
USD 38,000 RHP Hotel Properties / RHP Finance 6.5% 1/4/2032 39,082 0.00
USD 38,000 RHP Hotel Properties / RHP Finance 7.25% 15/7/2028 39,078 0.00
USD 40,000 Rithm Capital Corp 8% 15/7/2030 40,875 0.00
USD 42,000 RL]J Lodging Trust 3.75% 1/7/2026 41,510 0.00
USD 507,000 Rocket Cos Inc 6.125% 1/8/2030 521,628 0.04
USD 117,000 Rocket Mortgage / Rocket Mortgage Co-Issuer 2.875% 15/10/2026 114,626 0.01
USD 16,000 Rockies Express Pipeline 4.95% 15/7/2029 15,767 0.00
USD 160,000 RR Donnelley & Sons 9.5% 1/8/2029 162,244 0.01
USD 55,000 RR Donnelley & Sons Co 9.5% 1/8/2029 55,772 0.00
USD 11,000 Ryan Specialty 4.375% 1/2/2030 10,648 0.00
USD 105,000 Ryder System 1.75% 1/9/2026 102,433 0.01
USD 1,871,000 Ryder System 2.85% 1/3/2027 1,835,001 0.14
USD 100,000 Ryder System 2.9% 1/12/2026 98,256 0.01
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USD 82,000 Ryder System Inc 4.9% 1/12/2029 83731 0.01
USD 170,000 Ryder System Inc 5% 15/3/2030 173,988 0.01
USD 1,960,000 Sabine Pass Liquefaction 4.2% 15/3/2028 1,959,128 0.15
USD 1,862,000 Sabine Pass Liquefaction 5% 15/3/2027 1,873,431 0.14
USD 35,000 Sabre GLBL 8.625% 1/6/2027 35,377 0.00
USD 35,000 Sabre GLBL Inc 10.75% 15/11/2029 333875 0.00
USD 115,000 Sabre GLBL Inc 11.125% 15/7/2030 113,189 0.01
USD 1,296,493 Santander Mortgage Asset Receivable Trust 2025-NQM1 5.545% 25/1/2065 1,304,864 0.10
USD 1,598,120 Santander Mortgage Asset Receivable Trust 2025-NQM2 5.732% 25/2/2065 1,614,829 0.12
USD 63,000 SBA Communications 3.125% 1/2/2029 59,254 0.00
USD 33,000 Scientific Games/Scientific Games US FinCo 6.625% 1/3/2030 31,665 0.00
USD 5,000 Scotts Miracle-Gro 4.5% 15/10/2029 4845 0.00
USD 47,000 Sealed Air 4% 1/12/2027 46,011 0.00
USD 3,000 Sealed Air 5% 15/4/2029 2977 0.00
USD 8,000 Sealed Air Corp/Sealed Air US 6.125% 1/2/2028 8,120 0.00
USD 134,000 Sempra 34% 1/2/2028 131,268 0.01
USD 124,000 Sensata Technologies 3.75% 15/2/2031 114,030 0.01
USD 445,000 Sensata Technologies 4.375% 15/2/2030 428568 0.03
USD 50,193 Sequoia Mortgage Trust 2017-CH1 3.5% 25/8/2047 46,599 0.00
USD 2,000 Service International 3.375% 15/8/2030 1,849 0.00
USD 46,000 Service International 4% 15/5/2031 43,310 0.00
USD 612,000 Service Properties Trust 8.625% 15/11/2031 653,254 0.05
EUR 100,000 Shift4 Payments LLC / Shift4 Payments Finance Sub Inc 5.5% 15/5/2033 121,541 0.01
USD 12,000 Sirius XM Radio 3.125% 1/9/2026 11,922 0.00
USD 9,000 Sirius XM Radio 4% 15/7/2028 8,688 0.00
USD 212,000 Sirius XM Radio 5% 1/8/2027 211,148 0.02
USD 108,000 Six Flags Entertainment 5.5% 15/4/2027 107,816 0.01
USD 26,000 SLM 3.125% 2/11/2026 25,503 0.00
USD 2,545,570 SLM Private Credit Student Loan Trust 2005-A 4.89% 15/12/2038 2,515,737 0.19
USD 1,908,056 SLM Private Credit Student Loan Trust 2005-B 4.91% 15/6/2039 1,865,081 0.14
USD 2,172,715 SLM Private Credit Student Loan Trust 2006-A 4.87% 15/6/2039 2,089,783 0.15
USD 1,145,747 SLM Private Credit Student Loan Trust 2006-B 4.85% 15/12/2039 1,120,598 0.08
USD 477,652 SLM Private Credit Student Loan Trust 2007-A 4.82% 16/12/2041 467,982 0.03
USD 2,554,396 SLM Private Education Loan Trust 2010-C 9.228% 15/10/2041 2,682,679 0.20
USD 536,032 SLM Student Loan Trust 2013-4 5.013% 25/6/2043 530,322 0.04
USD 14,281 SMB Private Education Loan Trust 2017-A 5.378% 15/9/2034 14,282 0.00
USD 127,489 SMB Private Education Loan Trust 2017-B 5.228% 15/10/2035 127,358 0.01
USD 730,533 SMB Private Education Loan Trust 2018-A 3.5% 15/2/2036 723,768 0.05
USD 82,872 SMB Private Education Loan Trust 2019-A 3.44% 15/7/2036 81,898 0.01
USD 212578 SMB Private Education Loan Trust 2020-A 5.308% 15/9/2037 212507 0.02
USD 2,171,679 SMB Private Education Loan Trust 2020-PTB 1.6% 15/9/2054 2,051,718 0.15
USD 886,763 SMB Private Education Loan Trust 2021-A 0% 15/1/2053 878,779 0.06
USD 539,177 SMB Private Education Loan Trust 2021-A 2.31% 15/1/2053 525,566 0.04
USD 1,569,371 SMB Private Education Loan Trust 2021-C 1.39% 15/1/2053 1,441,561 0.11
USD 2,886,778 SMB Private Education Loan Trust 2022-B 5.793% 16/2/2055 2,916,054 0.22
USD 1,298,856 SMB Private Education Loan Trust 2022-C 4.48% 16/5/2050 1,297,569 0.10
USD 1,248,588 SMB Private Education Loan Trust 2022-C 6.193% 16/5/2050 1,268,328 0.09
USD 6,674,188 SMB Private Education Loan Trust 2022-D 6.143% 15/10/2058 6,798,722 0.50
USD 350,000 Smyrna Ready Mix Concrete 6% 1/11/2028 351,360 0.02
USD 72,841 SoFi Professional Loan Program 2017-F 2.84% 25/1/2041 72,558 0.01
USD 115,747 Sofi Professional Loan Program 2018-B Trust 3.34% 25/8/2047 115,385 0.01
USD 418,298 Sofi Professional Loan Program 2018-C Trust 3.59% 25/1/2048 414,312 0.03
USD 381,930 Sofi Professional Loan Program 2018-D Trust 3.6% 25/2/2048 378,123 0.03
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USD 135,000 Somnigroup International Inc 4% 15/4/2029 129,916 0.01
USD 34,000 Sotera Health 7.375% 1/6/2031 35,781 0.00
USD 500,000 Sotheby’ s 7.375% 15/10/2027 495,646 0.04
USD 2,633 Soundview Home Loan Trust 2003-2 5.737% 25/11/2033 3178 0.00
USD 83,000 Southern California Edison 5.3% 1/3/2028 84,851 0.01
USD 240,000 Southern California Edison 5.65% 1/10/2028 248 884 0.02
USD 300,000 Southern Co 1.75% 15/3/2028 283,170 0.02
USD 819,000 Southern Co 3.25% 1/7/2026 811,663 0.06
USD 924,000 Southern Co 5.5% 15/3/2029 963,557 0.07
USD 758,000 Southern Co/The 4.85% 15/6/2028 773,023 0.06
USD 76,000 Spirit AeroSystems 9.375% 30/11/2029 80,585 0.01
USD 158,000 Spirit AeroSystems 9.75% 15/11/2030 174,520 0.01
USD 421,000 SS&C Technologies 5.5% 30/9/2027 421,827 0.03
USD 345,000 Standard Building Solutions Inc 6.5% 15/8/2032 356,096 0.03
USD 19,000 Standard Industries 3.375% 15/1/2031 17,290 0.00
USD 214,000 Standard Industries 4.375% 15/7/2030 205,452 0.02
USD 135,000 Standard Industries 4.75% 15/1/2028 133,864 0.01
USD 17,000 Staples 10.75% 1/9/2029 16,400 0.00
USD 53,000 Star 8.75% 1/8/2031 52,842 0.00
USD 456,000 Star Parent 9% 1/10/2030 482,737 0.04
USD 11,000 Starwood Property Trust 4.375% 15/1/2027 10,860 0.00
USD 33,000 Starwood Property Trust 7.25% 1/4/2029 34,611 0.00
USD 11,000 Starwood Property Trust Inc 6% 15/4/2030 11,204 0.00
USD 34,000 Starwood Property Trust Inc 6.5% 1/7/2030 35,262 0.00
USD 41,000 Starwood Property Trust Inc 6.5% 15/10/2030 42441 0.00
USD 21,000 Starz Capital Holdings 1 Inc 6% 15/4/2030 19,266 0.00
USD 290,000 Station Casinos 4.5% 15/2/2028 286,115 0.02
USD 19,000 Station Casinos 4.625% 1/12/2031 18,019 0.00
USD 14,000 Station Casinos 6.625% 15/3/2032 14,426 0.00
USD 12,000 STL 8.75% 15/2/2029 12,600 0.00
USD 14,000 Stonepeak Nile Parent LLC 7.25% 15/3/2032 14,719 0.00
USD 882,000 Synchrony Financial 5.019% 29/7/2029 887,821 0.06
USD 600,000 Synchrony Financial 5.15% 19/3/2029 607,240 0.05
USD 1,780,000 Synchrony Financial 5.45% 6/3/2031 1,813,984 0.13
USD 655,000 Synchrony Financial 5.935% 2/8/2030 678,209 0.05
USD 443,000 Synopsys Inc 4.65% 1/4/2028 448 922 0.03
USD 1,046,000 Synopsys Inc 4.85% 1/4/2030 1,066,463 0.08
USD 24,000 Tallgrass Energy Partners / Tallgrass Energy Finance 5.5% 15/1/2028 23,965 0.00
USD 18,000 Tallgrass Energy Partners / Tallgrass Energy Finance 6% 1/9/2031 17,696 0.00
USD 182,000 Tallgrass Energy Partners / Tallgrass Energy Finance 7.375% 15/2/2029 187,339 0.02
USD 796,000 Targa Resources Partners / Targa Resources Partners Finance 5% 15/1/2028 796,817 0.06
USD 2,000 TEGNA 4.75% 15/3/2026 2,002 0.00
USD 106,000 Teleflex 4.25% 1/6/2028 103,940 0.01
USD 30,000 Tenet Healthcare 6.125% 15/6/2030 30,506 0.00
USD 241,000 Tenet Healthcare 6.75% 15/5/2031 250,642 0.02
USD 67,000 Tenneco 8% 17/11/2028 67,114 0.01
USD 1,026,048 Texas Electric Market Stabilization Funding N 4.265% 1/8/2034 1,024,056 0.08
USD 14,000 TGNR Intermediate 5.5% 15/10/2029 13,715 0.00
USD 54,000 Tidewater Inc 9.125% 15/7/2030 57,684 0.00
USD 1,250,000 TK Elevator US Newco 5.25% 15/7/2027 1,247,727 0.10
USD 987,000 T-Mobile USA 1.5% 15/2/2026 973,594 0.07
USD 3,136,000 T-Mobile USA 3.875% 15/4/2030 3,070,929 0.23
USD 3,000,000 T-Mobile USA 4.75% 1/2/2028 3,006,432 0.22
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USD 1,189,000 T-Mobile USA 4.95% 15/3/2028 1,211,511 0.09
USD 86,000 T-Mobile USA Inc 3.375% 15/4/2029 83,305 0.01
USD 510,000 Truist Financial 5435% 24/1/2030 528,600 0.04
USD 1,071,000 Truist Financial 6.047% 8/6/2027 1,083,527 0.08
USD 400,000 Truist Financial Corp 5.071% 20/5/2031 409,783 0.03
USD 222,000 Twilio 3.625% 15/3/2029 211,566 0.02
USD 24,000 Twilio 3.875% 15/3/2031 22,481 0.00
USD 4,774,000 Uber Technologies 4.5% 15/8/2029 4,785,800 0.35
USD 978,000 Uber Technologies Inc 4.3% 15/1/2030 982,159 0.08
USD 3,094,251 UBS Commercial Mortgage Trust 2017-C2 3.225% 15/8/2050 3,034,464 0.22
USD 2,987,567 UBS Commercial Mortgage Trust 2017-C5 3.212% 15/11/2050 2,903,096 0.22
USD 1,184,000 UKG 6.875% 1/2/2031 1,224,845 0.09
USD 19,000 Under Armour Inc 7.25% 15/7/2030 19,033 0.00
USD 443,000 United Airlines 4.625% 15/4/2029 436,744 0.04
USD 449,908 United Airlines 2020-1 Class A Pass Through Trust 5.875% 15/10/2027 460,788 0.03
USD 61,765 United Airlines 2020-1 Class B Pass Through Trust 4.875% 15/1/2026 61,745 0.01
USD 9,100,000 United States Treasury Note/Bond 0.75% 31/5/2026* 8,886,050 0.66
USD 21,345,000 United States Treasury Note/Bond 1% 31/7/2028* 19,820,417 147
USD 2,600,000 United States Treasury Note/Bond 1.25% 31/5/2028 2,441,004 0.18
USD 75,800,000 United States Treasury Note/Bond 1.25% 30/6/2028* 71,040,293 5.26
USD 9,000,000 United States Treasury Note/Bond 1.25% 30/9/2028 8,384,590 0.62
USD 13,800,000 United States Treasury Note/Bond 3.75% 15/5/2028 13,850,133 1.02
USD 24,700,000 United States Treasury Note/Bond 4.375% 15/8/2026 24,808,426 1.83
USD 10,000,000 United States Treasury Note/Bond 4.375% 31/8/2028 10,215,625 0.76
USD 24,100,000 United States Treasury Note/Bond 4.5% 15/7/2026* 24,216,237 1.79
USD 65,000,000 United States Treasury Note/Bond 4.625% 30/6/2026* 65,357,877 483
USD 6,900,000 United States Treasury Note/Bond 4.875% 31/5/2026 6,944,680 0.51
USD 581,000 Uniti Group / Uniti Finance / CSL Capital 10.5% 15/2/2028 611,883 0.04
USD 291,000 Univision Communications 8% 15/8/2028 302,198 0.02
USD 137,000 Univision Communications 8.5% 31/7/2031 141,467 0.01
USD 25,000 Univision Communications Inc 85% 31/7/2031 25815 0.00
USD 197,000 Univision Communications Inc 9.375% 1/8/2032 207,643 0.02
USD 51,000 US Acute Care Solutions 9.75% 15/5/2029 52,404 0.00
USD 42,000 US Foods 4.75% 15/2/2029 41,398 0.00
USD 3,000 USA Compression Partners / USA Compression Finance 6.875% 1/9/2027 3,003 0.00
USD 275,000 USA Compression Partners / USA Compression Finance 7.125% 15/3/2029 281,838 0.02
USD 169,000 UWM Holdings LLC 6.625% 1/2/2030 171,859 0.02
USD 53,000 Vail Resorts Inc 5.625% 15/7/2030 53718 0.00
USD 72,000 Venture Global LNG 7% 15/1/2030 74,289 0.00
USD 103,000 Venture Global LNG 8.375% 1/6/2031 108,165 0.01
USD 1,015,000 Venture Global LNG 9.5% 1/2/2029 1,118533 0.09
USD 136,000 Venture Global LNG 9.875% 1/2/2032 148,292 0.01
USD 109,000 Venture Global LNG Inc 8.375% 1/6/2031 114,466 0.01
USD 20,000 Verde Purchaser LLC, 144A 10.5% 30/11/2030 21,690 0.00
USD 164,000 Vertiv 4.125% 15/11/2028 160,565 0.01
USD 1,920,529 Verus Securitization Trust 2023-8 6.259% 25/12/2068 1,940,315 0.14
USD 2,101,432 Verus Securitization Trust 2025-3 5.623% 25/5/2070 2,123,399 0.16
USD 1,816,349 Verus Securitization Trust 2025-6 5.417% 25/7/2070 1,831,409 0.14
USD 30,000 VICI Properties 4.95% 15/2/2030 30,329 0.00
USD 775,000 VICI Properties / VICI Note 3.875% 15/2/2029 756,406 0.06
USD 1,767,000 VICI Properties / VICI Note 4.125% 15/8/2030 1,706,424 0.13
USD 133,000 VICI Properties / VICI Note 4.25% 1/12/2026 132,431 0.01
USD 1,833,000 VICI Properties / VICI Note 4.5% 1/9/2026 1,830,405 0.14
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USD 3,275,000 VICI Properties / VICI Note 4.5% 15/1/2028 3,264,315 0.24
USD 1,764,000 VICI Properties / VICI Note 4.625% 1/12/2029 1,745,020 0.13
USD 574,000 VICI Properties LP 4.75% 15/2/2028 578915 0.04
USD 1,350,000 VICI Properties LP 4.75% 1/4/2028 1,365,078 0.10
USD 4,260,000 Viper Energy Partners LLC 4.9% 1/8/2030 4,296,572 0.32
USD 41,000 Vistra Operations 5.625% 15/2/2027 41,070 0.00
USD 400,000 Vistra Operations Co LLC 4.3% 15/7/2029 396,286 0.03
USD 490,000 Vistra Operations Co LLC 5.05% 30/12/2026 493913 0.04
USD 219,000 Vital Energy 9.75% 15/10/2030 228,190 0.02
USD 42,000 VMware Inc 3.9% 21/8/2027 41,784 0.00
USD 89,000 Voyager Parent LLC, 144A 9.25% 1/7/2032 93,845 0.01
USD 47,000 Wabash National 4.5% 15/10/2028 43,204 0.00
USD 236,000 Wand NewCo 3 7.625% 30/1/2032 250423 0.02
USD 461,000 Warnermedia Holdings Inc 3.755% 15/3/2027 453,240 0.03
USD 616,000 Wells Fargo 5.198% 23/1/2030 634,220 0.05
USD 1,041,000 Wells Fargo 5.574% 25/7/2029 1,078,728 0.08
USD 1,613,000 Wells Fargo 5.707% 22/4/2028 1,649,661 0.12
USD 335,000 Wells Fargo & Co 4.808% 25/7/2028 338597 0.03
USD 1,635,000 Wells Fargo & Co 4.9% 24/1/2028 1,649,125 0.12
USD 5,926,000 Wells Fargo & Co 4.97% 23/4/2029 6,036,490 045
USD 2,518,000 Wells Fargo & Co 5.15% 23/4/2031 2,592,279 0.19
USD 120,000 WESCO Distribution 6.625% 15/3/2032 124,651 0.01
USD 7,000 WESCO Distribution 7.25% 15/6/2028 7,119 0.00
USD 43,000 Whirlpool Corp 6.125% 15/6/2030 43557 0.00
USD 53,000 Wildfire Intermediate Holdings LLC 7.5% 15/10/2029 53,844 0.00
USD 22,000 William Carter 5.625% 15/3/2027 22,005 0.00
USD 80,000 Williams Cos Inc/The 3.75% 15/6/2027 79407 0.01
USD 28,000 Williams Scotsman 6.625% 15/6,/2029 28,748 0.00
USD 53,000 Williams Scotsman Inc 6.625% 15/4/2030 54,894 0.00
USD 300,000 Windstream Escrow LLC / Windstream Escrow Finance Corp 8.25% 1/10/2031 313,395 0.02
USD 384,000 Windstream Services LLC / Windstream Escrow Finance Corp 8.25% 1/10/2031 401,145 0.03
USD 81,000 Workday 3.5% 1/4/2027 80,229 0.01
USD 25,000 Workday Inc 3.5% 1/4/2027 24,762 0.00
USD 321,000 WR Grace 4.875% 15/6/2027 318,705 0.02
USD 343,000 WR Grace 5.625% 15/8/2029 321,284 0.02
USD 65,000 WR Grace 7.375% 1/3/2031 66,240 0.01
USD 217,000 WR Grace Holdings LLC 6.625% 15/8/2032 217,059 0.02
USD 103,000 Wrangler Holdco Corp 6.625% 1/4/2032 107,365 0.01
USD 241,000 Wynn Resorts Finance / Wynn Resorts Capital 5.125% 1/10/2029 240,764 0.02
USD 87,000 Wynn Resorts Finance / Wynn Resorts Capital 7.125% 15/2/2031 93,693 0.01
USD 21,000 Xerox Corp 10.25% 15/10/2030 21,820 0.00
USD 17,000 XHR LP 6.625% 15/5/2030 17,463 0.00
USD 120,000 XPLR Infrastructure Operating Partners LP 8.375% 15/1/2031 125,680 0.01
USD 2,000 Yum! Brands 4.75% 15/1/2030 1,989 0.00
USD 304,000 Zayo 4% 1/3/2027 294,558 0.02
USD 58,000 ZoomInfo Technologies/ZoomInfo Finance 3.875% 1/2/2029 54,470 0.00
1,059,619,003 78.38
AT 1,283,896,494 94.98
BNABOFEHFIG I LY S Cn b 2132 ool cits s hitw s
FEIEVRE AR ATATRE 2% B X OV 4Rk A R 1,283,896,494 94.98
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Z DfthDFRE A AEF A MEE S

- . Al L PE =R
1%75151 f’Z’fﬁ (* ]\}1/) <%)
&35

TAIVES
USD 2,000,000  Peace Park CLO Ltd 0% 20/10/2038 2,000,000 0.15
A 2,000,000 0.15
Z DAMOFEETT B 7 A A RES 43 2,000,000 0.15
BB A RS A T 1,285,896,494 95.13
ZDMDHE 65.860.826 4.87
HMBFEERTCR ) 1,351.757,320 100.00

AR DT E 2R AT & K
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FAREEAUTH 202548 A31 BRI

s HT4 g He T T T L

AUD 446,000 USD 294,033 State Street 17/9/2025 (2,405)

AUD 752,000 USD 489,001 BNY Mellon 17/9/2025 2,711

EUR 725,000 USD 858,647 HSBC Bank 17/9/2025 (11,721)

GBP 285,000 USD 391,565 UBS 17/9/2025 (7,629)

USD 71,417,565 GBP 52,705,917 Barclays 17/9/2025 415,183

USD 18,085,255 AUD 27,876,000 State Street 17/9/2025 (142,100)

USD 47,984,017 EUR 41,116,000 State Street 17/9/2025 (46,610)

USD 349,891 EUR 300,000 BNP Paribas 17/9/2025 (561)

USD 1,971,452 GBP 1,442,000 UBS 17/9/2025 283872

USD 124,095 EUR 105,000 Morgan Stanley 17/9/2025 1,437

USD 243591 EUR 210,000 HSBC Bank 17/9/2025 (1,725)

USD 2,076,829 EUR 1,758,000 Deutsche Bank 17/9/2025 23,180
KL T sew
179 3 PREARTA Y AT Y52

CNY 8,724,932 USD 1,216,795 BNY Mellon 12/9/2025 8,960

USD 285,745 CNY 2,049,830 BNY Mellon 12/9/2025 (2.233)
RIBH A 6127
1-0-~y VREES ISR

EUR 50,514,045 USD 58,895,336 BNY Mellon 12/9/2025 94,846

USD 331,492 EUR 283,313 BNY Mellon 12/9/2025 639
RICTHF RS S Y T
SUHR—I- Kb~y VBB 52

SGD 3,600,531 USD 2,808,772 BNY Mellon 12/9/2025 (4,418)

USD 1,983 SGD 2,545 BNY Mellon 12/9/2025 1
KB @
REBMETMAEAFH CR FVEROIMEE 5% 7 AR - ¥ —:207517,865K Fv) 356,427
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TIvouay T =V A THL- AT T T —(FK  BR Win)
RRFLIBEYIS| 20254 8H31HIRE
FHIE PNy EL Ve T Wi H

BRI AR—Vx—  KREBEFMRE ()

(KRV) [E)
50 EUR Euro BOBL 20254E 9 H 6,853,497 16,339
114 EUR Euro Schatz 202549 H 14,242,985 (26,183)
(119) USD US Long Bond (CBT) 2025412 H 13,599,469 (24,759)
(340) USD US Treasury 10 Year Note (CBT) 20254:12H 38,228,750 (216,105)
(195) USD US Ultra 10 Year Note 2025412/ 22,300,078 (176,719)
(4) USD US Ultra Bond (CBT) 20254E12H 466,625 (816)
2913 USD US Treasury 2 Year Note (CBT) 20254121 607,337,738 876,229
(1,366) USD US Treasury 5 Year Note (CBT) 20254FE12H 149.438,265 (687.644)
&l 852,467,407 (239.658)

ATvJ 202594 8H31HKRE
T : e AT
PR 1 5. A5 A % WS 14 wn R GAN e S

CDS  USD (94,0000 77> FiZCDX.NA.HY.44I24%%

FIHIVE - TaFr T a Rl

5 % O E & F % 2T IS Bank of America  20/6/2030 700 6,355
CDS USD 6,720,000 77~ FiZCDX.NA.IG44V1I2tk5%

FIANVE - TaTr v arizI iy,

1% DR 2 4% 409 Bank of America  20/6/2030 604 (146,132)
GEF CRFVHORBEL 2L T 7 AR—TV % — 16,972,549 K Fv) 1,304 (139,277)

CDS: Vv b FT74Nb - AT
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