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(B) EHENE A 34,188 A 31,821 A 34,807 A 36, 947 A 34,617 A 39, 876
©) HHEHE(A+B) 1,401,315 A 635,878 1,731,086 706, 598 A 63, 445 974, 253
(D) RIRHERE 5,802, 2567 1,203, 567 6,557, 191 8,160, 034 8,780, 273 8,627,729
(E) EBmEEEEES A10,069, 724 A10, 159,918 A10,310, 411 A10, 262,015 A10, 304,007 A10,307, 739
(GEE Y] ( 917,905) | ( 896,849) | ( 1,582,498) | ( 1,922,478) | ( 2,904,235) | ( 2,980,534)
DA Ei~Etg EE L)) (A10,987,629) | (A11,056,767) | (A11,892,909) | (A12,184,493) | (A13,208,242) | (A13,288,273)

(F) §t(C+D+E) A 2,866, 152 A 3,592,229 A 2,022,134 A 1,395,383 A 1,587,179 A 705,757
@) UEEHEE A 84,166 A 84,342 A 86, 385 A 86, 321 A 89, 004 A 89,214
RERHERE (F+G) A 2,950,318 A 3,676,571 A 2,108,519 A 1,481,704 A 1,676,183 A 794,971
ENNEFEAHEIE A A10, 153, 890 10, 244, 260 A10, 396, 796 NA10, 262,015 A10, 304, 007 A10, 307, 739

(Ficd 24 S 4H 24 %8) ( 834,027) | ( 812,507) | ( 1,496,113) | ( 1,933,394) | (2,904,235 | (  2,980,534)

76 E AR AR 2 %) (A10,987,917) | (A11,056,767) | (A11,892,909) | (A12,195,409) | (A13,208,242) | (A13,288,273)

Sy Bl HE(R R AL 4 29, 063, 470 29, 063, 449 29, 016, 992 29, 300, 897 29,211, 766 29, 122, 231
MR 5 A21, 859, 898 A\22, 495, 760 20,728,715 20, 520, 586 A\20, 583, 942 A19, 609, 463

(1) (0 BBEES S EAREE LA A OFIM L IC L5 b 0% GHET,

(1) (B) fEREHBNE | 13 FCHMNIC T 2 MBI S A B CRR L TR,

(1) ©EMEREREBS L b2 O, FEREOBMBEOR, BMREE LI 5ok %S LBV 2V E T,
(1) WAL O R SR T O Y T,

FO18) F9288 F938H F9458 F 958 F965A
(A FeNZNEE (BAERE) 666, 1831 0F 0F 819, 2041 0F 0M
(B) BifiiEFktESES (BAERE) 0 0 0 0 0 0
(0) WiERES 918,193 896, 849 1,582, 498 1,933, 394 2, 904, 235 2, 980, 534
(D) DEEREEILE 28, 397, 287 29, 063, 449 29, 016, 992 28, 568, 014 29, 300, 770 29, 211, 445

SECATRERE (A+B+C+D) 29, 981, 663 29, 960, 298 30, 599, 490 31, 320, 612 32, 205, 005 32,191,979
(A Fa%EY HEEATRERR) ( 7,124) ( 7,104) ( 7, 084) ( 7, 256) ( 7, 236) ( 7,216)

NENES 84, 166 84,342 86, 385 86, 321 89, 004 89, 214
(1 FO%E Y RESES) | ( 200 | ( 200 | ( 200 | ( 200 | ( 200 | ( 20)
ONBENDHH 5
H91H #5924 #5934 #5944 #5951 #5964
175 4720 Srlids (BliAZr) 201 201 201 201 20M 20/
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1241 (2021411 A 18H) 12, 255 5.7 98. 6 46
1341 (202245 A 18H) 12, 452 1.6 99.0 44
1441 (2022411 H 18 1) 13, 406 7.7 98.2 46
1541 (20234 5 A18H) 13, 687 2.1 97.2 48
1641 (2023411 H 20 H) 15,233 11.3 96. 8 54

() FEHEEZEIE 1 TR0 T,

() H7 7 v R, BEwsE, Ny m— % FEEES A - A —0 REER, R R L AARZ EDHR O 2 5% 2 E
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i i a | % e E— - S
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(€ /iy M % %
202345 1 18H 13, 687 97.2
5 AR 13, 828 1.0 97.2
6 ARK 14, 486 5.8 98.2
7HEK 14, 238 4.0 97.4
8 HkK 14, 719 7.5 97. 4
9 AR 14, 924 9.0 96. 2
10H % 14, 801 8.1 96. 4

a4 #
2023411 20H 15,233 11.3 96.8
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BEERE (Bloomberg Global Aggregate Credit Index (G KiLAw)) +1.1%
MBEERE% (Bloomberg EM Hard Currency Aggregate Index (K KiLAw <)) +1.8%
A+ 4 —JLFE&E% (Bloomberg Global High Yield Index (R KJILAwy)) +5.2%
/N> O—> (S&P LSTA Leveraged Loan Index (K KJLR—X)) +6.9%
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O ERMIIFAME
(20234F 2 A 28 A BIfE)
P WG WEE L5
i BT R (2—m) HA (%)
IANHIZRREAR B AT EG 2 RR O BTV D F ORI TS TG STV 38D & 2 A MiFE%
B
F—ArZ U7
Australia & New Zealand Banking Group Ltd FRN
0. 669% EUR 05/05/2031 100, 000 85,920 0.19
A=A T
Klabin Austria GmbH 5.75% USD 03/04/2029 200, 000 183, 097 0. 40
Suzano Austria GmbH 2.5% USD 15/09/2028 48, 000 38, 044 0.08
221, 141 0.48
AL F—
KBC Group NV FRN 4.375% EUR 23/11/2027 100, 000 99, 900 0.22
NI 2—H
Athene Holding Ltd 3.45% USD 15/05/2052 47, 000 28, 235 0. 06
Athene Holding Ltd 3.95% USD 25/05/2051 7, 000 4,618 0.01
Athene Holding Ltd 4.125% USD 12/01/2028 32,000 28, 085 0. 06
NCL Corp Ltd 144A 5.875% USD 15/02/2027 104, 000 91, 634 0. 20
Ooredoo International Finance Ltd 2.625% USD
08,/04/2031 200, 000 161, 512 0. 36
Valaris Ltd 8.25% USD 30/04/2028 142, 000 136, 700 0.30
Valaris Ltd 144A 8.25% USD 30/04/2028 447, 000 430, 315 0.94
VOC Escrow Ltd 144A 5% USD 15/02/2028 109, 000 90, 497 0. 20
Weatherford International Ltd 144A 8.625% USD
30,/04,/2030 118, 000 110, 608 0.24
1, 082, 204 2.37
77N
Brazilian Government International Bond 4. 5% USD
30/05/2029 200, 000 174, 630 0. 38
Brazilian Government International Bond 5.625%
USD 07/01/2041 200, 000 162, 851 0. 36
337, 481 0.74
HFH
1011778 BC ULC / New Red Finance Inc 144A 3.5%
USD 15/02/2029 110, 000 88, 629 0.19
1011778 BC ULC / New Red Finance Inc 144A 3.875%
USD 15/01,/2028 106, 000 89, 300 0.20
Bausch Health Cos Inc 144A 4.875% USD 01/06/2028 135, 000 79,019 0.17
Canadian Government Bond 2.25% CAD 01/06/2029 150, 000 97, 825 0.22
CNOOC Finance 2014 ULC 4. 875% USD 30/04/2044 200, 000 174, 500 0.38
Enbridge Inc FRN 7.375% USD 15/01/2083 55, 000 51, 598 0.11
Enerflex Ltd 144A 9% USD 15/10/2027 183, 000 169, 215 0.37
GFL Environmental Inc 144A 4.25% USD 01/06/2025 206, 000 185, 362 0.41
Hudbay Minerals Inc 144A 4.5% USD 01/04/2026 96, 000 80, 743 0.18
Hudbay Minerals Inc 144A 6.125% USD 01/04/2029 216, 000 179, 141 0. 39
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- % IR MEFEICHD D
K24 BT R (2—m) EA (%)
Inter Pipeline Ltd 6.38% CAD 17/02/2033 28, 000 20, 069 0. 04
New Gold Inc 144A 7.5% USD 15/07/2027 102, 000 82, 878 0.18
Parkland Corp 144A 4.5% USD 01/10/2029 112, 000 88, 540 0.19
Ritchie Bros Auctioneers Inc 144A 5.375% USD
15/01/2025 400, 000 373,912 0. 82
1, 760, 731 3.85
TA~ Uk
Alibaba Group Holding Ltd 4% USD 06/12/2037 200, 000 155, 652 0.34
CK Hutchison International 20 Ltd 2.5% USD
08/05,/2030 200, 000 160, 931 0.35
JD. com Inc 3.375% USD 14/01/2030 200, 000 167, 179 0.37
QNB Finance Ltd 2.75% USD 12/02/2027 200, 000 173,079 0.38
Sapphire Aviation Finance I1 Limited 144A 4. 335%
USD 15/03/2040 935, 134 632, 770 1. 38
Tencent Holdings Ltd 3.24% USD 03/06/2050 200, 000 121, 316 0.27
Tencent Music Entertainment Group 2% USD
03,/09,/2030 210, 000 150, 917 0.33
Transocean Inc 144A 8.75% USD 15/02/2030 49, 000 46, 929 0.10
Transocean Titan Financing Ltd 144A 8.375% USD
01/02/2028 98, 000 93, 835 0.21
1, 702, 608 3.73
FV
Celulosa Arauco y Constitucion SA 4.2% USD
99/01,/2030 200, 000 170, 437 0. 37
Chile Government International Bond 4.34% USD
07/03/2042 200, 000 162, 258 0. 35
Empresa de Transporte de Pasajeros Metro SA 4. 7%
USD 07,/05/2050 200, 000 162, 533 0.36
495, 228 1. 08
G
China Construction Bank Corp/Hong Kong 1.25% USD
04/08/2025 200, 000 172,131 0.38
=gl e
Colombia Government International Bond 3.125%
USD 15/04/2031 200, 000 137, 837 0. 30
Ecopetrol SA 4.625% USD 02/11/2031 91, 000 64, 489 0. 14
202, 326 0. 44
>3 = HFnE
Dominican Republic International Bond 4. 875% USD
93/09/2032 150, 000 118, 723 0. 26
77T K
Ecuador Government International Bond 5.5% USD
31/07/2030 150, 000 72,229 0.16
7T 7R
Altice France SA/France 144A 5.125% USD
15/07/2029 400, 000 292, 798 0. 64
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Altice France SA/France 144A 5.5% USD 15/10/2029 260, 000 190, 907 0.42
Burger King France SAS FRN 7.232% EUR 01/11/2026 350, 000 348, 673 0.76
Electricite de France SA FRN 6% GBP Perpetual 100, 000 105, 269 0.23
Kapla Holding SAS FRN 7.982% EUR 15/07/2027 200, 000 201, 207 0.44
Parts Europe SA FRN 6.342% EUR 20/07/2027 350, 000 348, 156 0.76
TotalEnergies SE FRN 2% EUR Perpetual 100, 000 77, 000 0.17
1, 564, 010 3.42
KA
Deutsche Bank AG FRN 5% EUR 05/09/2030 100, 000 97, 280 0.21
Nidda Healthcare Holding GmbH 7.5% EUR
21/08/2026 332, 000 325, 727 0.71
PrestigeBidCo GmbH FRN 8.288% EUR 15/07/2027 350, 000 346, 603 0.76
TK Elevator Midco GmbH FRN 7.038% EUR 15/07/2027 350, 000 349, 179 0.77
1,118, 789 2.45
i
CITIC Ltd 4% USD 11/01/2028 200, 000 178, 406 0.39
CNAC HK Finbridge Co Ltd FRN 3. 35% USD Perpetual 250, 000 232, 494 0.51
410, 900 0. 90
A KRRV
Indofood CBP Sukses Makmur Tbk PT 3.541% USD
97/04/2032 200, 000 152, 734 0.33
TANT R
AerCap Ireland Capital DAC / AerCap Global
Aviation Trust 3.3% USD 30/01/2032 211, 000 158, 640 0.35
Beazley Insurance DAC 5.875% USD 04/11/2026 200, 000 181, 471 0. 39
340, 111 0.74
AZVT
Eni SpA FRN 3. 375% EUR Perpetual 100, 000 84, 000 0.18
AR
Mizuho Financial Group Inc 0.693% EUR 07/10/2030 100, 000 76, 506 0.17
TP T RE
KazMunayGas National Co JSC 3.5% USD 14/04/2033 200, 000 142, 441 0. 31
Y7
Royal Caribbean Cruises Ltd 144A 4.25% USD
01/07/2026 20, 000 16, 497 0. 04
Vr7=7
Lithuania Government International Bond 0.75%
EUR 06,/05,/2030 150, 000 120, 425 0.26
NIRRT
Aroundtown SA FRN 1.625% EUR Perpetual 100, 000 40, 575 0.09
Camelot Finance SA 144A 4.5% USD 01/11/2026 389, 000 337, 822 0.74
Stena International SA 7.25% EUR 15/02/2028 400, 000 404, 252 0. 88
782, 649 1.71
<L =7
Axiata SPV2 Bhd 2. 163% USD 19/08/2030 200, 000 155, 659 0. 34
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Alpek SAB de CV 3.25% USD 25/02/2031 200, 000 153, 472 0.34
Banco Mercantil del Norte SA/Grand Cayman FRN
5.875% USD Perpetual 200, 000 168,216 0.31
Braskem Idesa SAPI 6.99% USD 20/02/2032 613, 000 418, 068 0.91
Braskem Idesa SAPI 144A 6.99% USD 20/02/2032 607, 000 413, 976 0.90
Corp Inmobiliaria Vesta SAB de CV 3.625% USD
13/05/2031 200, 000 156, 300 0.34
Electricidad Firme de Mexico Holdings SA de CV
4.9% USD 20/11/2026 203, 000 172, 004 0.38
Mexico Government International Bond 4. 75% USD
97/04,/2032 200, 000 176, 795 0.39
Mexico Government International Bond 4.75% USD
08/03,/2044 200, 000 157, 608 0.34
1, 816, 439 3.97
% EEE ,
American Airlines Inc/AAdvantage Loyalty IP Ltd
144A 5.5% USD 20/04/2026 432, 000 397, 412 0.87
American Airlines Inc/AAdvantage Loyalty IP Ltd
144A 5.75% USD 20/04/2029 99,000 88, 651 0.19
Delta Air Lines Inc / SkyMiles IP Ltd 144A 4.5%
USD 20/10/2025 284, 000 260, 312 0.57
JBS USA LUX SA / JBS USA Food Co / JBS USA
Finance Inc 144A 3.75% USD 01/12/2031 28, 000 21,193 0.05
NXP BV / NXP Funding LLC / NXP USA Inc 4.4% USD
01/06/2027 13, 000 11,729 0.03
779, 297 1.71
N
ING Groep NV FRN 4. 125% EUR 24/08/2033 100, 000 94, 350 0.21
IPD 3 BV FRN 8.216% EUR 01/12/2025 200, 000 199, 675 0.44
Prosus NV 2.085% EUR 19/01/2030 100, 000 79, 021 0.17
Q-Park Holding I BV FRN 4. 716% EUR 01/03/2026 500, 000 484, 425 1. 06
- 3 0,
Repsol International Finance BV FRN 4.247% EUR 100, 000 89, 650 0.19
Perpetual
Sensata Technologies BV 144A 4% USD 15/04/2029 200, 000 167, 758 0. 37
Volkswagen International Finance NV FRN 3. 5% EUR 100, 000 93, 455 0.20
Perpetual
VZ Secured Financing BV 144A 5% USD 15/01/2032 332, 000 259, 141 0.57
1, 467, 475 3.21
Fv—
Oman Government International Bond 5.625% USD
17/01/2028 200, 000 186, 271 0.41
NS =
Carnival Corp 144A 4% USD 01/08/2028 112, 000 89, 650 0.19
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Panama Government International Bond 3.362% USD
30,/06,/2031 138, 000 108, 628 0.24
198, 278 0.43
Y%
Peruvian Government International Bond 2.783%
USD 23/01/2031 100, 000 77,928 0.17
N AV
Republic of Poland Government International Bond
5.25% EUR 20/01/2025 125, 000 128, 697 0.28
Republic of Poland Government International Bond
5. 75% USD 16/11/2032 200, 000 198, 519 0.44
327, 216 0.72
IN—==7
Romanian Government International Bond 3.375%
EUR 28/01/2050 105, 000 62, 156 0.13
Romanian Government International Bond 3.624%
EUR 26,/05,/2030 81, 000 67, 541 0.15
Romanian Government International Bond 6.125%
USD 22/01,/2044 100, 000 89, 754 0.20
219, 451 0. 48
YT IET
Saudi Government International Bond 3.25% USD
92/10,/2030 200, 000 170, 105 0.37
Saudi Government International Bond 4.5% USD
99/04/2060 200, 000 160, 998 0.35
331, 103 0.72
T R— v
Oversea—Chinese Banking Corp Ltd FRN 4. 602% USD
15,/06,/2032 200, 000 182, 578 0. 40
LiAES]
Kookmin Bank 2.5% USD 04/11/2030 200, 000 153, 096 0. 34
Korea International Bond 1.75% USD 15/10/2031 200, 000 154, 292 0.34
Korea International Bond 2.75% USD 19/01/2027 200, 000 175, 733 0. 38
483, 121 1. 06
AL
EnfraGen Energia Sur SA / EnfraGen Spain SA /
Prime Energia SpA 5.375% USD 30/12/2030 400, 000 244, 349 0.54
Grifols SA 1.625% EUR 15/02/2025 350, 000 330, 302 0.72
574, 651 1.26
AT T —T
Svenska Handelsbanken AB FRN 4.625% GBP
93/08,/2032 100, 000 107, 122 0. 24
Swedbank AB FRN 3. 625% EUR 23/08/2032 100, 000 92,700 0.20
Telefonaktiebolaget LM Ericsson 1% EUR
26,/05,/2029 100, 000 77, 497 0.17
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Verisure Holding AB 3.25% EUR 15/02/2027 175, 000 151, 552 0.33
428, 871 0. 94
2 A
Bangkok Bank PCL/Hong Kong FRN 3.466% USD
93/09,/2036 200, 000 152, 524 0.33
7 7 7 iR EER
Abu Dhabi Government International Bond 1. 7% USD
02,/03/2031 200, 000 154, 073 0.34
AXY R
Bellis Acquisition Co Plc 3.25% GBP 16/02/2026 327, 000 309, 618 0. 68
BP Capital Markets Plc FRN 3. 625% EUR Perpetual 100, 000 87, 768 0.19
CSL Finance Plc 144A 4.75% USD 27/04/2052 68, 000 58, 720 0.13
Gatwick Airport Finance Plc 4.375% GBP
07/04/2026 650, 000 682, 396 1. 49
Nationwide Building Society FRN 2% EUR
95/07/2029 100, 000 95, 509 0.21
NatWest Group Plc FRN 1.043% EUR 14/09/2032 100, 000 81, 324 0.18
Nomad Foods Bondco Plc 2.5% EUR 24/06/2028 175, 000 148, 917 0.33
Pension Insurance Corp Plc 3.625% GBP 21/10/2032 100, 000 87, 467 0.19
Thames Water Utilities Finance Plc 4.375% EUR
18/01/2031 100, 000 98,076 0.22
Tritax EuroBox Plc 0.95% EUR 02/06/2026 100, 000 83,432 0.18
Virgin Media Secured Finance Plc 144A 5.5% USD
15,/05/2029 250, 000 211, 259 0. 46
Vodafone Group Plc FRN 3.25% USD 04/06/2081 58, 000 47, 270 0.10
Vodafone Group Plc FRN 4. 125% USD 04/06/2081 320, 000 236, 940 0.52
Whitbread Group Plc 3% GBP 31/05/2031 100, 000 90, 802 0. 20
2, 319, 498 5.08
TAUT
AbbVie Inc 4.25% USD 14/11/2028 157, 000 141, 874 0. 31
Alliant Holdings Intermediate LLC / Alliant
Holdings Co-Issuer 144A 6.75% USD 15/04/2028 100, 000 92, 261 0.20
American Airlines 2021-1 Class B Pass Through
Trust 3.95% USD 11/07/2030 319,925 264, 275 0.58
American Builders & Contractors Supply Co Inc
144A 4% USD 15/01/2028 301, 000 253, 825 0.56
American Tower Corp 3.6% USD 15/01/2028 78, 000 67, 362 0.15
Apple Inc 2.55% USD 20/08/2060 20, 000 11,723 0.03
Ares Capital Corp 3.2% USD 15/11/2031 50, 000 35, 890 0.08
Asbury Automotive Group Inc 4.5% USD 01/03/2028 222, 000 188, 033 0.41
Asbury Automotive Group Inc 144A 4.625% USD
15/11/2029 70, 000 56, 835 0.12
AT&T Inc 3.55% USD 15/09/2055 95, 000 60, 663 0.13
Avis Budget Rental Car Funding AESOP LLC 144A
4.84% USD 21/08/2028 1,000, 000 884, 322 1.93
. . 0
Baltimore Gas and Electric Co 4.55% USD 7,000 5, 848 0.01

01/06/2052
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Bank of America Corp 5% USD 21/01/2044 80, 000 71,797 0.16
Blackstone Holdings Finance Co LLC 144A 2.55%
USD 30/03/2032 76, 000 55, 983 0.12
Blue Owl Finance LLC 144A 3.125% USD 10/06/2031 98, 000 70, 585 0.15
Brighthouse Financial Inc 4.7% USD 22/06/2047 60, 000 43,931 0.10
Bristow Group Inc 144A 6.875% USD 01/03/2028 362, 000 320, 364 0.70
Bunge Ltd Finance Corp 1.63% USD 17/08/2025 130, 000 111,772 0.24
Capital One Financial Corp FRN 4.927% USD
10,/05/2028 37,000 33, 801 0.07
Carnival Holdings Bermuda Ltd 144A 10.375% USD
01/05/2028 186, 000 187,722 0.41
Carriage Services Inc 144A 4.25% USD 15/05/2029 316, 000 240, 864 0.53
CBRE Services Inc 2.5% USD 01/04/2031 87, 000 66, 666 0.15
CCO Holdings LLC / CCO Holdings Capital Corp
144A 4.25% USD 15/01/2034 59,000 41,802 0.09
CCO Holdings LLC / CCO Holdings Capital Corp
144A 4.5% USD 15/08/2030 74,000 57,656 0-13
CCO Holdings LLC / CCO Holdings Capital Corp
4.5% USD 01/05/2032 387, 000 290, 854 0.64
CCO Holdings LLC / CCO Holdings Capital Corp
1447 5. 125% USD 01/05/2027 176, 000 154, 011 0.3
Charter Communications Operating LLC / Charter
Communications Operating Capital 2.25% USD 50, 000 37, 828 0. 08
15/01/2029
Charter Communications Operating LLC / Charter
Communications Operating Capital 3.5% USD 67,000 41,510 0.09
01/06/2041
CHS/Community Health Systems Inc 144A 8% USD
15/03/2026 267, 000 244, 659 0.54
Citigroup Inc FRN 2.52% USD 03/11/2032 38, 000 28, 350 0. 06
Citigroup Inc FRN 9.094% USD Perpetual 100, 000 94, 670 0.21
Clarivate Science Holdings Corp 144A 3.875% USD
01/07/2028 200, 000 163, 033 0. 36
Clear Channel Outdoor Holdings Inc 144A 5.125%
USD 15/08/2027 47,000 39, 498 0. 09
Clearway Energy Operating LLC 144A 3.75% USD
15,/02/2031 99, 000 75, 927 0.17
Clearway Energy Operating LLC 144A 4.75% USD
15,/03/2028 81, 000 70, 257 0.15
Cogent Communications Group Inc 144A 3.5% USD
01,/05/2026 400, 000 343,519 0.75
Cogent Communications Group Inc 144A 7% USD
15,/06/2027 123, 000 112, 321 0.25
Comcast Corp 4% USD 01/03/2048 42,000 32,011 0.07
Corebridge Financial Inc 144A FRN 6.875% USD
15/12/2052 50, 000 46, 485 0.10
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Crestwood Midstream Partners LP / Crestwood
Midstream Finance Corp 144A 8% USD 01/04/2029 241, 000 225, 383 0.49
Crowdstrike Holdings Inc 3% USD 15/02/2029 336, 000 266, 178 0. 58
CSC Holdings LLC 144A 6.5% USD 01/02/2029 200, 000 159, 015 0.35
CTR Partnership LP / CareTrust Capital Corp 144A
3.875% USD 30/06/2028 226, 000 181,818 0.40
DaVita Inc 144A 3.75% USD 15/02/2031 66, 000 47, 056 0.10
Delek Logistics Partners LP / Delek Logistics
Finance Corp 144A 7.125% USD 01/06/2028 227, 000 191, 791 0.42
Discovery Communications LLC 5. 2% USD 20/09/2047 22,000 16, 455 0. 04
Diversified Healthcare Trust 4.375% USD
01/03/2031 204, 000 131, 681 0.29
Dollar General Corp 5% USD 01/11/2032 15, 000 13, 659 0.03
Dun & Bradstreet Corp/The 144A 5% USD 15/12/2029 51, 000 39, 840 0.09
Encompass Health Corp 4.5% USD 01/02/2028 66, 000 57,088 0.12
EnerSys 144A 4.375% USD 15/12/2027 346, 000 298, 950 0. 65
EnPro Industries Inc 5.75% USD 15/10/2026 193, 000 174, 084 0. 38
Entegris Escrow Corp 144A 4.75% USD 15/04/2029 103, 000 88, 297 0.19
EPR Properties 4.95% USD 15/04/2028 80, 000 67, 283 0. 15
EQM Midstream Partners LP 144A 4.75% USD
15/01/2031 165, 000 126, 782 0.28
EQM Midstream Partners LP 144A 7.5% USD
01/06/2027 31, 000 28, 373 0. 06
Equinix Inc 3.9% USD 15/04/2032 60, 000 49, 992 0.11
Essex Portfolio LP 2.65% USD 01/09/2050 41, 000 22,653 0. 05
Extra Space Storage LP 3.9% USD 01/04/2029 43, 000 36, 765 0.08
Fannie Mae or Freddie Mac TBA MBS 15yr KANGDP
3.5% USD Perpetual 75,000 67,433 0. 15

. . 0
Fannie Mae or Freddie Mac TBA MBS 15yr OLFN 4% 35, 000 32, 145 0.07
USD Perpetual

3 3 0,
Fannie Mae or Freddie Mac TBA MBS 30yr 2% USD 395, 000 949, 459 0.55
Perpetual

- . N
Fannie Mae or Freddie Mac TBA MBS 30yr 2.5% USD 350, 000 279, 642 0.61
Perpetual

3 3 0,
Fannie Mae or Freddie Mac TBA MBS 30yr 3% USD 975, 000 998, 003 0.50
Perpetual

- . N
Fannie Mae or Freddie Mac TBA MBS 30yr 4% USD 175, 000 154, 740 0. 34
Perpetual

3 - 0,
Fannie Mae or Freddie Mac TBA MBS 30yr 4. 5% USD 100, 000 90, 770 0. 20
Perpetual

- . N
Fannie Mae or Freddie Mac TBA MBS 30yr 5% USD 55, 000 50, 929 011
Perpetual

3 - 0,
Fannie Mae or Freddie Mac TBA MBS 30yr 5.5% USD 20, 000 18, 823 0. 04
Perpetual

- . 0
Fannie Mae or Freddie Mac TBA MBS 30yr OLAV 3. 5% 210, 000 180, 228 0.39
USD Perpetual
FirstCash Inc 144A 5.625% USD 01/01/2030 206, 000 171, 784 0.38
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Flowserve Corp 2.8% USD 15/01/2032 45, 000 32, 589 0.07
Ford Motor Co 3.25% USD 12/02/2032 222, 000 159, 225 0. 35
Ford Motor Co 4.75% USD 15/01/2043 62, 000 43,034 0.09
Ford Motor Credit Co LLC 4.95% USD 28/05/2027 200, 000 175, 725 0.38
Fortress Transportation and Infrastructure
Investors LLC 144A 5.5% USD 01/05/2028 304, 000 255, 366 0.56
Fortress Transportation and Infrastructure
Investors LLC 144A 6.5% USD 01/10/2025 30, 000 27, 468 0.06
Gap Inc/The 144A 3.625% USD 01/10/2029 127, 000 88, 710 0.19
Gartner Inc 144A 3.625% USD 15/06/2029 99, 000 79, 976 0.18
Gartner Inc 144A 3.75% USD 01/10/2030 45, 000 35, 946 0.08
Gartner Inc 144A 4.5% USD 01/07/2028 73, 000 63, 244 0.14
General Motors Financial Co 1Inc 5% USD
09,/04,2027 24, 000 22,097 0. 05
Genesis Energy LP / Genesis Energy Finance Corp
6. 25% USD 15/05/2026 112, 000 99,656 0.22
Genesis Energy LP / Genesis Energy Finance Corp
8% USD 15/01,/2027 120, 000 109, 344 0.24
Genuine Parts Co 1.875% USD 01/11/2030 98, 000 71, 355 0.16
Ginnie Mae TBA 2% USD Perpetual 110, 000 87,106 0.19
Ginnie Mae TBA 2.5% USD Perpetual 125, 000 101, 990 0.22
Ginnie Mae TBA 3% USD Perpetual 175, 000 147, 161 0.32
Ginnie Mae TBA 3.5% USD Perpetual 125, 000 108, 346 0.24
Ginnie Mae TBA 4% USD Perpetual 100, 000 89, 100 0. 20
Ginnie Mae TBA 4.5% USD Perpetual 55, 000 50, 248 0.11
Global Partners LP / GLP Finance Corp 7% USD
01/08/2027 104, 000 93, 307 0. 20
Goldman Sachs Group Inc/The 3.125% GBP
95/07/2029 100, 000 99, 025 0.22
Goldman Sachs Group Inc/The FRN 3.814% USD
93/04,/2029 135, 000 116, 996 0. 26
Gray Escrow IT Inc 144A 5.375% USD 15/11/2031 210, 000 146, 011 0.32
Group 1 Automotive Inc 144A 4% USD 15/08/2028 239, 000 192, 822 0.42
Hilcorp Energy I LP / Hilcorp Finance Co 144A
6. 25% USD 01/11/2028 74,000 64,919 0. 14
Hilcorp Energy I LP / Hilcorp Finance Co 144A
6. 25% USD 15/04/2032 49, 000 41, 463 0-09
Home Depot Inc/The 4.95% USD 15/09/2052 8, 000 7,232 0. 02
Howard Midstream Energy Partners LLC 144A 6. 75%
USD 15/01/2027 189, 000 169, 612 0.37
Jane Street Group / JSG Finance Inc 144A 4.5%
USD 15/11/2029 99, 000 81, 825 0.18
Jefferies Finance LLC / JFIN Co-Issuer Corp 144A
5% USD 15/08,/2028 200, 000 159, 264 0. 35
JPMorgan Chase & Co FRN 3.65% USD Perpetual 73, 000 59, 961 0.13
JPMorgan Chase & Co FRN 4. 586% USD 26/04/2033 29, 000 25, 601 0. 06
JPMorgan Chase & Co FRN 5. 717% USD 14/09/2033 55, 000 51,732 0.11
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Kinder Morgan Inc 7.8% USD 01/08/2031 60, 000 63, 033 0. 14
Kite Realty Group LP 4% USD 01/10/2026 75, 000 65, 460 0.14
KKR Group Finance Co XII LLC 144A 4.85% USD
17/05/2032 23,000 20, 378 0. 04
KLA Corp 4.95% USD 15/07/2052 21, 000 18,672 0. 04
Lamar Media Corp 3.625% USD 15/01/2031 66, 000 51,041 0.11
Lamar Media Corp 4% USD 15/02/2030 261, 000 210, 562 0. 46
LCM Investments Holdings II LLC 144A 4.875% USD
01/05/2029 308, 000 236, 336 0.52
Level 3 Financing Inc 144A 3.75% USD 15/07/2029 414, 000 251, 149 0. 55
Lincoln National Corp FRN 9.25% USD Perpetual 18, 000 18, 542 0. 04
Lithia Motors Inc 144A 3.875% USD 01/06/2029 306, 000 241, 780 0.53
Lumen Technologies Inc 7.6% USD 15/09/2039 94, 000 43,970 0. 10
Macy’ s Retail Holdings LLC 4.3% USD 15/02/2043 61, 000 35,419 0.08
Macy’ s Retail Holdings LLC 4.5% USD 15/12/2034 108, 000 73,827 0. 16
Macy’s Retail Holdings LLC 144A 5.875% USD
01,/04/2029 60, 000 51, 537 0.11
Macy’s Retail Holdings LLC 144A 5.875% USD
15,03/2030 22,000 18, 329 0. 04
Medline Borrower LP 144A 3.875% USD 01/04/2029 500, 000 396, 421 0.87
MercadoLibre Inc 2.375% USD 14/01/2026 200, 000 167, 097 0.37
Mid—America Apartments LP 1.7% USD 15/02/2031 49, 000 36, 090 0.08
MPT Operating Partnership LP / MPT Finance Corp
3. 5% USD 15/03/2031 132, 000 85, 702 0.19
Nabors Industries Inc 144A 7.375% USD 15/05/2027 171, 000 155, 179 0.34
Natixis Commercial Mortgage Securities Trust
2018-TECH 144A FRN 5.988% USD 15/11/2034 1,000, 000 910, 850 1.99
NBM US Holdings Inc 7% USD 14/05/2026 200, 000 182, 083 0. 40
NCR Corp 144A 5.75% USD 01/09/2027 95, 000 87, 093 0.19
NESCO Holdings II Inc 144A 5.5% USD 15/04/2029 312, 000 263, 627 0. 58
NextEra Energy Capital Holdings Inc 5% USD
15/07/2032 9, 000 8, 188 0.02
Novelis Corp 144A 3.25% USD 15/11/2026 107, 000 88, 762 0.19
NRG Energy Inc 144A 4.45% USD 15/06/2029 98, 000 82, 231 0.18
OneMain Finance Corp 3.875% USD 15/09/2028 36, 000 27,103 0. 06
OneMain Finance Corp 4% USD 15/09/2030 11, 000 7,948 0.02
OneMain Finance Corp 7.125% USD 15/03/2026 139, 000 127, 642 0.28
ONEOK Inc 6.1% USD 15/11/2032 11, 000 10, 429 0. 02
Oracle Corp 3.85% USD 01/04/2060 15, 000 9, 445 0.02
Papa John’s International Inc 144A 3.875% USD
15,09,/2029 239, 000 190, 817 0.42
PetSmart Inc / PetSmart Finance Corp 144A 4. 75%
USD 15/02/2028 759, 000 651, 227 1.42
. . . 0
PNC Financial Services Group Inc/The FRN 6. 25% 21, 000 19,030 0.04
USD Perpetual
Prestige Brands Inc 144A 3.75% USD 01/04/2031 330, 000 252, 881 0. 55
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Rockies Express Pipeline LLC 144A 4.8% USD
15,/05,/2030 82, 000 66, 976 0.15
Rockies Express Pipeline LLC 144A 4.95% USD
15,/07/2029 19, 000 15,515 0.03
Rockies Express Pipeline LLC 144A 6.875% USD
15,/04,/2040 87, 000 67, 238 0.15
Santander Drive Auto Receivables Trust 2022-3
4. 49% USD 15/08/2029 805, 000 731,124 1.60
Santander Drive Auto Receivables Trust 2022-5
4.74% USD 16/10/2028 750, 000 686, 655 1.50
Sasol Financing USA LLC 5.5% USD 18/03/2031 200, 000 159, 757 0.35
SBA Communications Corp 3.875% USD 15/02/2027 186, 000 159, 259 0.35
SCIL IV LLC / SCIL USA Holdings LLC FRN 6.857%
EUR 01/11/2026 500, 000 494, 730 1. 08
Select Medical Corp 144A 6.25% USD 15/08/2026 182, 000 163, 791 0. 36
Sensata Technologies Inc 144A 3.75% USD
15/02/2031 47, 000 37, 402 0.08
Service Properties Trust 4.375% USD 15/02/2030 101, 000 73, 409 0.16
Service Properties Trust 4.95% USD 01,/10/2029 158, 000 117, 413 0.26
Service Properties Trust 5.5% USD 15/12/2027 66, 000 55, 885 0.12
Service Properties Trust 7.5% USD 15/09/2025 125, 000 117, 337 0. 26
Sirius XM Radio Inc 144A 3.125% USD 01/09/2026 73, 000 60, 721 0.13
Sirius XM Radio Inc 144A 4% USD 15/07/2028 87, 000 70, 197 0.15
Sonic Automotive Inc 144A 4.625% USD 15/11/2029 295, 000 230, 447 0. 50
SS&C Technologies Inc 144A 5.5% USD 30/09/2027 149, 000 133,013 0.29
Summit Midstream Holdings LLC / Summit Midstream
Finance Corp 144A 8.5% USD 15/10/2026 100, 000 89,653 0.20
SunCoke Energy Inc 144A 4.875% USD 30/06/2029 491, 000 390, 174 0.85
SVB Financial Group FRN 4. 25% USD Perpetual 100, 000 67,076 0.15
Syneos Health Inc 144A 3.625% USD 15/01/2029 73, 000 58, 565 0.13
Tallgrass Energy Partners LP / Tallgrass Energy
Finance Corp 144A 6% USD 01/03/2027 137, 000 119, 619 0.26
Tenet Healthcare Corp 4.875% USD 01/01/2026 286, 000 257,076 0.56
Truist Financial Corp FRN 4. 123% USD 06/06/2028 61, 000 55,017 0.12
TSMC Arizona Corp 3.25% USD 25/10/2051 200, 000 141, 456 0.31
Twilio Inc 3.625% USD 15/03/2029 228, 000 180, 363 0.39
UDR Inc 3% USD 15/08/2031 100, 000 79, 549 0.17
United Airlines 20162 Class B Pass Through
Trust 3.65% USD 07/10/2025 50, 887 44,439 0.10
United Airlines 2018-1 Class AA Pass Through
Trust 3.5% USD 01/03/2030 138, 358 116, 948 0.26
United Natural Foods Inc 144A 6.75% USD
15/10,/2028 206, 000 184, 067 0. 40
United States Treasury Note/Bond 3.5% USD
15,/02,/2033 190, 000 172, 943 0.38
United States Treasury Note/Bond 3.875% USD
15/02/2043 80, 000 72,759 0.16
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United States Treasury Note/Bond 4% USD
15/02/2026 15, 000 13,943 0.03
United States Treasury Note/Bond 4% USD
99/02,/2028 60, 000 56, 120 0.12
United States Treasury Note/Bond 4% USD
98/02,/2030 50, 200 47,106 0.10
United States Treasury Note/Bond 4% USD
15/11/2052 35, 000 33, 464 0.07
USA Compression Partners LP / USA Compression
Finance Corp 6.875% USD 01/09/2027 82,000 73,062 0.16
Verizon Communications Inc 2.875% EUR 15/01/2038 100, 000 82, 759 0.18
Verizon Communications Inc 3% USD 20/11/2060 91, 000 52,115 0.11
Walmart Inc 4.5% USD 09/09/2052 15, 000 13,323 0.03
Warnermedia Holdings Inc 144A 4.279% USD
15/03/2032 39, 000 31,676 0.07
Warnermedia Holdings Inc 144A 5.05% USD
15,/03/2042 28, 000 21,411 0. 05
WMG Acquisition Corp 144A 3.75% USD 01/12/2029 167, 000 133, 935 0.29
23,234,715 50. 84
TANRERL
Uzbekneftegaz JSC 4.75% USD 16/11/2028 200, 000 157, 507 0. 34
Bt 44, 406, 339 97.16
A7 AER IR IC 8% 3BD BALC V% T2 [0 4106339 o7 16
Hfl s CHREI STV 2 EEEO & 2 A MEE A T )
Z DM OFEWEMD & % F LS
B
TAYUT
United Airlines 2016-1 Class B Pass Through
Trust 3.65% USD 07,/01/2026% 44,025 38, 380 0.08
EHEEE 38, 380 0. 08
F—7F - o NG
TANT R
Invesco Liquidity Funds plc - Invesco Euro
Liquidity Portfolio 518, 546 507,976 1.11
F =7 - = RRIEEEEES 507, 976 1.11
BE A AT AE SR A 7T 44, 952, 695 98. 35
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