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CE1) (B AMISFEEREERDTIMAR CLBENESHET,
(X2) (OfSSEMMEIC (HEEMMCHT 5 HBHSALEZ SH TERL TV ET,
(¥3) (FLENETEERESE 520, EENBIIREDE. BNREE LLME, SaaaE 3|V EEES E L LET,
(14) HESOIEEE
IE g % 43 @ | B 44 W | ® 45 Hl | = 46 M) | @ 47 A | % 48
(o) BEEREORSS0GE | 119535058 | 8.913.1188 | 10.621.154M | 12831245 | 10.2993098 |  7.681.337M
(b) BRABAOEEISRESAES | 79,007,937 0 48.842.774 63.900.139 17,585,985 29753916
(O &= A T x| 456,347,821 450,499,105 462,891,885 478,410,159 436,864,114 414,176,123
(0)4) B % i M 77 £ | 253448138 | 328850803 | 323.604,180 | 369.537.947 | 380364473 | 378.846,195
(e) 4HABHSBE@+tbicrd) | 800757491 | 788.263.026 | 845.959.993 | 924679490 | 845113881 | 830.457.571
(f) 15 O%%Y) S ENSE 4599.46 4,606.55 4.906.43 5.303.47 5.439.29 5.648.94
(g) % & £|  7.834410 7,700,301 7,758,836 7,845,909 6,991,737 6615510
N 1FONE)HES 45 45 45 45 45 45
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USTS—-3—h - Falb—3> - NA1—LR KRR T7>RELTEVTILTENBREETET.
2023F12A31HICRFHENKE T L. BORABARSLICKIMBHEREAZRZT TR T LTVWET . UTE.
2023F12A3 1 BIRECHMBERDO RN OBRZHRBLELEDTT ., BH. TI7ARFINLEDHEWZH, >
=X+ RSANE (USTS—->3a—h-TaL—3> - NTA—LRKR-RUR-T72R) TEHLT
WETo =X hSANIEHDT SATHERSINTVET,

BERRUHEEXSEHES
2023F12A31BETEE
8 CKND)

HEEREES 206,833,802
I

BSSIA. FREINE A 22,009
REICKBFIRUINA TRREIREHCER 13,865,627
SRITRIR 106,558
BT 13,994,194
B

B R 1,556,024
EHEHE 312,514
DEER 10,045
FERB 66,386
Ny VER 9,408
BRGE 1,954,377
BEAE (A% 12,039.817
SRAE (8%

REBMEEES (13,312,624)
HERB TSI 964,396
TLYYN - FTHIN - RTYF (1,138)
ris) 187,679

SRR (8K

(12.161,687)

Rl (FHEE) HZEEER

REBMEEES 23,498,620
HERE TSI (361,385)
RE 119
SEIRSRIRE i GHME) #EZEhER 23,137,354
EX(IC K BMUEEDENER 23,015,484
HorE 69,431,907
BEEE (90,489,545)
REASDEENC L DHEEEDIBNE (21,057.638)
pa) =S (3.437.646)
MEERRES 205,354,002




RERMEEFAER

2023F12H3181R%E
851 EE R/ N s 3ia
REROSEG FTIC HBSN TS £z FORFS BB TG ISNTVWSEEEDH 2 EMESNUO YR — - ¥—7 v NERD
IR AT TR ALE
S
Ford Motor Co. 0% 15/03/2026 usD 550,000 552,113 0.27
552,113 0.27
ERY—EX
Block, Inc. 0.25% 01/11/2027 usb 575,000 475,782 0.23
475,782 0.23
AT LANSY - LY v—
DraftKings Holdings, Inc. 0% 15/03/2028 usD 935,000 759,638 0.37
759,638 0.37
MITRFKBEEE - BEUETI R F—IRTES
NextEra Energy Partners LP, 144A 2.5% 15/06/2026 usD 2,645,000 2,385,740 1.1
2,385,740 1.1
BRI —EX
Spotify USA, Inc. 0% 15/03/2026 usD 750,000 662,753 0.32
662,753 0.32
LY v—H&m
Peloton Interactive, Inc. 0% 15/02/2026 usD 1,500,000 1,168,484 0.57
1,168,484 0.57
SATHAIVR Y —=)/F—EZR
CryoPort, Inc., 144A 0.75% 01/12/2026 usb 1,730,000 1,379,218 0.67
1,379,218 0.67
SRR AR PR E S ST 7,383,728 3.60
HE
FAZESE - Bt
Bombardier, Inc., 144A 6% 15/02/2028 usD 2,325,000 2,274,674 1.1
Rolls-Royce plc, 144A 5.75% 15/10/2027 usD 1,510,000 1,514,117 0.74
TransDigm, Inc. 5.5% 15/11/2027 usb 1,250,000 1,228,022 0.60
5,016,813 2.45
MZEEY - YRty —EX
GXO Logistics, Inc. 1.65% 15/07/2026 usD 625,000 563,554 0.27
563,554 0.27
7N
Hanesbrands, Inc., 144A 4.875% 15/05/2026 usb 1,980,000 1,913,932 0.93
1,913,932 0.93
BEEX—H—
Ford Motor Credit Co. LLC 3.375% 13/11/2025 usb 600,000 573,721 0.28
573,721 0.28
B#ER
Clarios Global LP, 144A 8.5% 15/05/2027 usb 1,075,000 1,082,125 0.52
Icahn Enterprises LP 6.375% 15/12/2025 usD 1,000,000 980,873 0.48
Icahn Enterprises LP 6.25% 15/05/2026 usb 500,000 477,651 0.23
Real Hero Merger Sub 2, Inc., 144A 6.25% 01/02/2029 usb 775,000 671,192 0.33
ZF North America Capital, Inc., 144A 6.875% 14/04/2028 usb 1,025,000 1,066,071 0.52
4,277,912 2.08



S
Rivian Holdings LLC, 144A 11.493% 15/10/2026 usb 1,655,000 1,658,319 0.81
1,658,319 0.81
NAFT7/09—
Grifols SA, 144A 4.75% 15/10/2028 usb 1,750,000 1,594,486 0.78
1,594,486 0.78
KIRRINFE
Kohl's Corp. 4.25% 17/07/2025 usb 1,000,000 976,783 0.48
976,783 0.48
EEREERG
AmeriTex HoldCo Intermediate LLC, 144A 10.25% 15/10/2028 usb 560,000 576,100 0.28
CP Atlas Buyer, Inc., 144A 7% 01/12/2028 usb 689,000 600,656 0.29
New Enterprise Stone & Lime Co., Inc., 144A 5.25% 15/07/2028 usb 1,000,000 958,730 0.47
2,135,486 1.04
BATMS
LPL Holdings, Inc., 144A 4.625% 15/11/2027 usb 1,750,000 1,693,809 0.82
1,693,809 0.82
b=
ASP Unifrax Holdings, Inc., 144A 5.25% 30/09/2028 usb 1,434,000 1,037,354 0.51
HB Fuller Co. 4.25% 15/10/2028 usb 1,250,000 1,170,230 0.57
International Flavors & Fragrances, Inc., 144A 1.23% 01/10/2025 usDh 1,175,000 1,087,817 0.53
SCIL IV LLC, 144A 5.375% 01/11/2026 usb 600,000 576,670 0.28
Trinseo Materials Operating SCA, 144A 5.375% 01/09/2025 usb 449,000 390,960 0.19
4,263,031 2.08
BET—EX
Alta Equipment Group, Inc., 144A 5.625% 15/04/2026 usb 2,500,000 2,422,877 1.18
AMN Healthcare, Inc., 144A 4% 15/04/2029 usb 500,000 451,522 0.22
Sotheby's, 144A 7.375% 15/10/2027 usb 1,200,000 1,158,346 0.56
4,032,745 1.96
EEY—EXR - AR
Allied Universal Holdco LLC, 144A 6.625% 15/07/2026 usb 250,000 249,343 0.12
Allied Universal Holdco LLC, 144A 9.75% 15/07/2027 usb 500,000 489,398 0.24
Garda World Security Corp., 144A 9.5% 01/11/2027 usb 1,700,000 1,718,380 0.84
2,457,121 1.20
f=:55- a0 /N
Great Lakes Dredge & Dock Corp., 144A 5.25% 01/06/2029 usb 700,000 602,620 0.29
Pike Corp., 144A 5.5% 01/09/2028 usb 1,100,000 1,059,876 0.52
1,662,496 0.81
HEETR
Castlelake Aviation Finance DAC, 144A 5% 15/04/2027 usb 730,000 686,651 0.33
Ford Motor Credit Co. LLC 4.125% 17/08/2027 usb 4,075,000 3,860,001 1.87
Macgquarie Airfinance Holdings Ltd., 144A 8.375% 01/05/2028 usD 900,000 943,353 0.46
5,490,005 2.66
Ball Corp. 6.875% 15/03/2028 usD 1,000,000 1,040,690 0.51
Canpack SA, 144A 3.125% 01/11/2025 usb 270,000 257,883 0.13
Iris Holding, Inc., 144A 10% 15/12/2028 usD 575,000 505,552 0.25
Trident TPI Holdings, Inc., 144A 12.75% 31/12/2028 UsD 715,000 767,248 0.37
2,571,373 1.26



—_— = 2 b= b
S8 B HE/EE k) i
BipEES
BCPE Empire Holdings, Inc., 144A 7.625% 01/05/2027 usb 1,420,000 1,370,646 0.67
Dealer Tire LLC, 144A 8% 01/02/2028 usb 2,500,000 2,477,912 1.20
3,848,558 1.87
BREBIBEET—EX
CCO Holdings LLC, 144A 5.125% 01/05/2027 usb 1,415,000 1,373,556 0.67
1,373,556 0.67
BN . .
bﬁs\évgjgozgenewable Energy Operations LLC, 144A 425% | jop 1,000,000 861.841 0.42
861,841 0.42
BXEbE - RiE
EnerSys, 144A 4.375% 15/12/2027 usb 695,000 658,947 0.32
658,947 0.32
IL7hOZTR
TTM Technologies, Inc., 144A 4% 01/03/2029 usD 500,000 454,795 0.22
454,795 0.22
TRLF—8&E - -
Oceaneering International, Inc., 144A 6% 01/02/2028 usD 1,925,000 1,868,039 0.91
1,868,039 0.91
IR -2 . ) .
%Hu/%dza/%%-ggne Concrete  Pumping Holdings, Inc., 144A 6% USD 1,500,000 1.498.717 0.73
KBR, Inc., 144A 4.75% 30/09/2028 usb 850,000 791,267 0.39
2,289,984 1.12
I2I—=TAXK
Raptor Acquisition Corp., 144A 4.875% 01/11/2026 usD 495,000 471,498 0.23
Speedway Motorsports LLC, 144A 4.875% 01/11/2027 usb 1,725,000 1,624,876 0.79
2,096,374 1.02
RIEEE
Waste Pro USA, Inc., 144A 5.5% 15/02/2026 usD 1,750,000 1,686,872 0.82
1,686,872 0.82
R —EXR
CPI CG, Inc., 144A 8.625% 15/03/2026 usb 1,500,000 1,457,348 0.71
Jefferson Capital Holdings LLC, 144A 6% 15/08/2026 usb 1,480,000 1,408,695 0.69
NMI Holdings, Inc., 144A 7.375% 01/06/2025 usb 1,000,000 1,009,570 0.49
Oxford Finance LLC, 144A 6.375% 01/02/2027 usb 1,678,000 1,579,400 0.77
Rocket Mortgage LLC, 144A 2.875% 15/10/2026 usb 1,020,000 945,555 0.46
6,400,568 3.12
B
Chobani LLC, 144A 4.625% 15/11/2028 usb 1,000,000 933,993 0.46
Chobani LLC, 144A 7.5% 15/04/2025 usb 500,000 497,928 0.24
H-Food Holdings LLC, 144A 8.5% 01/06/2026 usb 2,750,000 288,750 0.14
1,720,671 0.84
BHRGE
Darling Ingredients, Inc., 144A 5.25% 15/04/2027 usbD 500,000 493,119 0.24
493,119 0.24
AR
Ferrellgas LP, 144A 5.875% 01/04/2029 usb 600,000 566,027 0.28
566,027 0.28



B FEnx
EquipmentShare.com, Inc., 144A 9% 15/05/2028 usb 1,490,000 1,534,700 0.74
RXO, Inc., 144A 7.5% 15/11/2027 usD 1,105,000 1,141,277 0.56
Watco Cos. LLC, 144A 6.5% 15/06/2027 usb 800,000 800,852 0.39
3,476,829 1.69
NIV T 7138 - A
Bausch & Lomb Escrow Corp., 144A 8.375% 01/10/2028 usb 545,000 576,419 0.28
576,419 0.28
ANWRTT - FONA T —/F—ER
AHP Health Partners, Inc., 144A 5.75% 15/07/2029 usb 650,000 566,228 0.28
Heartland Dental LLC, 144A 10.5% 30/04/2028 usb 900,000 934,875 0.46
Legacy LifePoint Health LLC, 144A 4.375% 15/02/2027 usb 1,500,000 1,386,862 0.68
LifePomt Health, Inc., 144A 5.375% 15/01/2029 usb 675,000 500,809 0.24
gHo;leCare Hospital Partners Holdings, Inc., 144A 9.75% j5p 500,000 498.983 0.24
US Acute Care Solutions LLC, 144A 6.375% 01/03/2026 usb 2,375,000 1,990,013 0.96
5,877,770 2.86
EEY—EX
Heartland Dental LLC, 144A 8.5% 01/05/2026 usb 2,362,000 2,338,663 1.14
ModivCare, Inc., 144A 5.875% 15/11/2025 usb 2,325,000 2,307,795 1.12
4,646,458 2.26
EX)
WASH Multifamily Acquisition, Inc., 144A 5.75% 15/04/2026 usb 1,750,000 1,690,674 0.82
1,690,674 0.82
AT - LANSY - LYy —
Acushnet Co., 144A 7.375% 15/10/2028 usb 375,000 391,468 0.19
Caesars Entertainment, Inc., 144A 8.125% 01/07/2027 usb 750,000 768,862 0.37
Jacobs Entertainment, Inc., 144A 6.75% 15/02/2029 usb 725,000 682,174 0.33
Lindblad Expeditions Holdings, Inc., 144A 9% 15/05/2028 usb 388,000 402,168 0.20
Lindblad Expeditions LLC, 144A 6.75% 15/02/2027 usb 1,250,000 1,244,813 0.61
NCL Corp. Ltd., 144A 5.875% 15/03/2026 usb 750,000 732,732 0.36
Royal Caribbean Cruises Ltd., 144A 5.5% 31/08/2026 usbD 675,000 669,935 0.33
Viking Cruises Ltd., 144A 6.25% 15/05/2025 usD 550,000 548,307 0.27
Viking Cruises Ltd., 144A 5.875% 15/09/2027 usb 2,565,000 2,477,469 1.20
7,917,928 3.86
ENEEE
Ashton Woods USA LLC, 144A 6.625% 15/01/2028 usbD 900,000 884,471 0.43
Dream Finders Homes, Inc., 144A 8.25% 15/08/2028 usD 1,000,000 1,057,920 0.52
New Home Co., Inc. (The), 144A 8.25% 15/10/2027 usbD 2,560,000 2,390,784 1.16
Newell Brands, Inc. 5.2% 01/04/2026 usb 1,180,000 1,162,026 0.57
5,495,201 2.68
HEME
CD&R Smokey Buyer, Inc., 144A 6.75% 15/07/2025 usb 2,680,000 2,662,714
2,662,714
R
BroadStreet Partners, Inc., 144A 5.875% 15/04/2029 usb 625,000 582,777 0.28
582,777 0.28
A29ZTT«TAFT 17 - H—ER
Cars.com, Inc., 144A 6.375% 01/11/2028 usb 1,180,000 1,133,653 0.55
1,133,653 0.55



BT —EX
Arches Buyer, Inc., 144A 4.25% 01/06/2028 usb 250,000 226,945 0.11
Arches Buyer, Inc., 144A 6.125% 01/12/2028 usD 1,305,000 1.130.267 0.55
Kyndryl Holdings, Inc. 2.7% 15/10/2028 usb 1,170,000 1,031,557 0.50
2,388,769 1.16
B8
Station Casinos LLC, 144A 4.5% 15/02/2028 usb 1,000,000 940,813 0.46
Sugarhouse HSP Gaming Prop Mezz LP, 144A 5.875% 15/05/2025 usb 2,282,000 2,270,590 1.10
3,211,403 1.56
A
Hillenbrand, Inc. 5.75% 15/06/2025 usb 750,000 746,892 0.36
Manitowoc Co., Inc. (The), 144A 9% 01/04/2026 usb 1,000,000 1,008,260 0.49
Titan International, Inc. 7% 30/04/2028 usD 500,000 500,401 0.24
TK Elevator US Newco, Inc., 144A 5.25% 15/07/2027 usb 1,000,000 981,071 0.48
3,236,624 1.57
ATAT
Audacy Capital Corp., 144A 6.5% 01/05/2027 usD 2,000,000 37.500 0.02
Block Communications, Inc., 144A 4.875% 01/03/2028 usb 500,000 439,822 0.21
CCO Holdings LLC, 144A 5% 01/02/2028 usb 725,000 693,401 0.34
Clear Channel Outdoor Holdings, Inc., 144A 7.75% 15/04/2028 usD 1,125,000 971,284 0.47
CSC Holdings LLC, 144A 5.375% 01/02/2028 usb 650,000 576,014 0.28
CSC Holdings LLC, 144A 11.25% 15/05/2028 usb 780,000 803,950 0.39
CSC Holdings LLC, 144A 5.5% 15/04/2027 usb 1,125,000 1,029,333 0.50
GCI LLC, 144A 4.75% 15/10/2028 usb 1,230,000 1,128,562 0.55
LCPR Senior Secured Financing DAC, 144A 6.75% 15/10/2027 usbD 750,000 730,362 0.36
Midcontinent Communications, 144A 5.375% 15/08/2027 usb 2,303,000 2,241,900 1.10
TEGNA, Inc., 144A 4.75% 15/03/2026 usb 850,000 827,596 0.40
Townsquare Media, Inc., 144A 6.875% 01/02/2026 usb 2,250,000 2,212,729 1.08
Univision Communications, Inc., 144A 6.625% 01/06/2027 usb 1,417,000 1,416,663 0.69
13,109,116 6.39
S
Hudbay Minerals, Inc., 144A 4.5% 01/04/2026 usD 1,750,000 1,696,248 0.82
IAMGOLD Corp., 144A 5.75% 15/10/2028 usD 1,450,000 1,248,638 0.61
2,944,886 1.43
MTE
Enpro, Inc. 5.75% 15/10/2026 usb 1,000,000 990,802 0.48
Enviri Corp., 144A 5.75% 31/07/2027 UsD 3,300,000 3,080,738 1.50
4,071,540 1.98
- AR
Chesapeake Energy Corp., 144A 5.5% 01/02/2026 usb 750,000 744,437 0.36
CITGO Petroleum Corp., 144A 6.375% 15/06/2026 usb 1,650,000 1,646,463 0.80
CrownRock LP, 144A 5.625% 15/10/2025 usD 1,250,000 1,249,119 0.61
Magnolia Oil & Gas Operating LLC, 144A 6% 01/08/2026 usb 1,840,000 1,795,913 0.88
Matador Resources Co. 5.875% 15/09/2026 usb 1,368,000 1.357.855 0.66
Occidental Petroleum Corp. 3.2% 15/08/2026 usb 1,250,000 1,182,406 0.58
Permian Resources Operating LLC, 144A 7.75% 15/02/2026 usD 1,625,000 1,654,835 0.81
Vermilion Energy, Inc., 144A 5.625% 15/03/2025 usb 1,000,000 988,492 0.48
10,619,520 5.18



Tl - AR - HFERR
Archrock Partners LP, 144A 6.875% 01/04/2027 usb 600,000 600,739 0.29
Martin Midstream Partners LP, 144A 11.5% 15/02/2028 usb 1,025,000 1,056,727 0.51
Permian Resources Operating LLC, 144A 8% 15/04/2027 usb 540,000 559,786 0.27
Sitio Royalties Operating Partnership LP, 144A 7.875% 01/11/2028 usb 1,210,000 1,254,842 0.62
Tallgrass Energy Partners LP, 144A 5.5% 15/01/2028 usD 600,000 571,500 0.28
4,043,594 1.97
Trivium Packaging Finance BV, 144A 8.5% 15/08/2027 usb 1,500,000 1,468,019 0.71
1,468,019 0.71
IREZE
Air Canada, 144A 3.875% 15/08/2026 usb 1,750,000 1,672,155 0.81
American Airlines, Inc., 144A 5.5% 20/04/2026 usD 2,145,833 2,127.979 1.05
American Airlines, Inc., 144A 7.25% 15/02/2028 usb 250,000 254,599 0.12
Hawaiian Brand Intellectual Property Ltd., 144A 5.75% 20/01/2026 usD 1,455,263 1,371,740 0.67
United Airlines, Inc., 144A 4.375% 15/04/2026 usD 1,725,000 1,674,823 0.82
VistaJet Malta Finance plc, 144A 7.875% 01/05/2027 usb 2,375,000 2,046,918 1.00
VistaJet Malta Finance plc, 144A 9.5% 01/06/2028 usb 490,000 415,509 0.20
9,563,723 4.67
EEm
P&L Development LLC, 144A 7.75% 15/11/2025 usb 3,015,000 2,453,848 1.19
2,453,848 1.19
NATZ1 >
Blue Racer Midstream LLC, 144A 6.625% 15/07/2026 usb 2,000,000 1,989,789 0.97
Global Partners LP 7% 01/08/2027 usb 2,250,000 2,201,040 1.07
NuStar Logistics LP 5.75% 01/10/2025 usb 1,300,000 1,297,647 0.63
Rockies Express Pipeline LLC, 144A 3.6% 15/05/2025 usbD 729,000 706,041 0.34
Tallgrass Energy Partners LP, 144A 7.5% 01/10/2025 usb 1,300,000 1,309,484 0.64
7,504,001 3.65
FF9—EX
AMN Healthcare, Inc., 144A 4.625% 01/10/2027 usb 1,175,000 1,112,959 0.54
Concentrix Corp. 6.6% 02/08/2028 usb 700,000 720,040 0.35
Corelogic, Inc., 144A 4.5% 01/05/2028 usb 675,000 595,502 0.29
2,428,501 1.18
TENERE(SS
Blackstone Mortgage Trust, Inc., REIT, 144A 3.75% 15/01/2027 usD 1,300,000 1,157,779 0.56
CTR Partnership LP, REIT, 144A 3.875% 30/06/2028 usD 2,200,000 2,004,205 0.98
Global Net Lease, Inc., REIT, 144A 3.75% 15/12/2027 usb 1,500,000 1,252,193 0.61
RLJ Lodging Trust LP, REIT, 144A 3.75% 01/07/2026 usD 1,500,000 1,422,374 0.69
Starwood Property Trust, Inc., REIT, 144A 3.625% 15/07/2026 usD 1,500,000 1,412,775 0.69
7,249,326 3.53
UNSE S
Carrols Restaurant Group, Inc., 144A 5.875% 01/07/2029 usb 1,275,000 1,127,287 0.55
Ferrellgas LP, 144A 5.375% 01/04/2026 usb 2,750,000 2,702,158 1.32
Lithia Motors, Inc., 144A 4.625% 15/12/2027 usb 900,000 866,775 0.42
Nathan's Famous, Inc., 144A 6.625% 01/11/2025 usb 1,142,000 1,140,595 0.56
PetSmart, Inc., 144A 7.75% 15/02/2029 usb 450,000 439,998 0.21
6,276,813 3.06
VIhoIT
Crowdstrike Holdings, Inc. 3% 15/02/2029 usD 500,000 452,164 0.22
452,164 0.22
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LA BERESS
Iron Mountain, Inc., REIT, 144A 5.25% 15/03/2028 usb 1,250,000 1,215,316 0.59
SBA Communications Corp., REIT 3.875% 15/02/2027 usb 725,000 695,867 0.34
SBA Communications Corp., REIT 3.125% 01/02/2029 usb 500,000 449,326 0.22
2,360,509 1.15
BFYNGEL)
At Home Group, Inc., 144A 4.875% 15/07/2028 usDh 360,000 132,336 0.06
Evergreen Acqco 1 LP, 144A 9.75% 26/04/2028 usb 1,016,000 1,081,872 0.53
Michaels Cos., Inc. (The), 144A 5.25% 01/05/2028 usb 750,000 598,684 0.29
PetSmart, Inc., 144A 4.75% 15/02/2028 usb 1,400,000 1,313,977 0.64
3,126,869 1.52
g
Iliad Holding SASU, 144A 6.5% 15/10/2026 usb 750,000 749,193 0.36
749,193 0.36
g - 7/ - BR®
Wolverine World Wide, Inc., 144A 4% 15/08/2029 usb 1,950,000 1,542,070 0.75
1,542,070 0.75
2PN
Cargo Aircraft Management, Inc., 144A 4.75% 01/02/2028 usb 1,000,000 920,025 0.45
920,025 0.45
BET>T2
Seaspan Corp., 144A 5.5% 01/08/2029 usb 35,000 29,311 0.01
29,311 0.01
NSy TERX - 1)—2
Fly Leasing Ltd., 144A 7% 15/10/2024 usb 3,190,000 3,081,859 1.50
3,081,859 1.50
HEGE 192,093,043 93.53
REBDIFEG A (C LB EN TS T (E D HH5 THISISNTL 199.476.771 97.13
BEEMDH DM MUY X — - X—7T v hERast o :
NG IFTIC_ HESNTOWRWEZEMtDiEH S 5MiE CHE SN TL RV ZDMOFEMDH 5EMISROY R — - ¥—7 v NER
HiE
AFq T
National CineMedia LLC 5.75% 15/08/2026° usD 2,250,000 0 0.00
0 0.00
HHEGET 0 0.00
L7 5
EIES
American Gilsonite Co.* usD 72 504 0.00
504 0.00
HAGEE 504 0.00
ZDMDFEMED S B EMASFRUOYR— - IX—7 v hEm@ast 504 0.00
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bz b HE/28E CERIL) (%)

RO SINIZUCITSEZ(FZDMDEMRERF—LDIZY ~
EMREXF—LA - UCITS
Ta—Fa7INT7UR
Morgan Stanley Liquidity Funds US Dollar
Treagsury Lic4uic}/ity(l15ur1d)i MS Reserve ' usb 1.059.335 1.059.335 0.52

1,059,335 0.52
EMEEXF— LA - UCITSEST 1,059,335 0.52
SO SNIZUCITSE 2 (FZ DDEMREX X —LDIZ Y hEET 1,059,335 0.52
BEGE 200,536,610 97.65
R 356,066 0.17
ZOMEE/ (&) 4,461,326 2.18
fEESst 205,354,002 100.00

T REREEORERKTICE > TEESINTVET,
§ UFEF. BET 74 MNREBICHWET,
* BMEEERE. BHORBREDEROT. REMETFHHSNET.
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2023F12A31BRED. EERUBGIFATRSIENETUNT 7 KRILKR)

NEBEFHEE
- = - — REIRFEE N )
=2 = e % il ZHieF ) AR
- = CERI) °
I—0OANYIRIYITT7ITR
EUR 42,607,188 USD 46,681,450 31/01/2024 J.P. Morgan 541,477 0.26
REEREAVD RS 1775 AN EBETAE I h D5
SKEIRF EE 541,477 0.26
NEEEFHRGCH D DRI EEET-EE 541,477 0.26
I—0OANYIRIT7IFR
USD 166,472 EUR 152,178 31/01/2024 J.P. Morgan (2,193) 0.00
REEREAVD RS 1775 AN EBE TG H D5
KEREE- B (2,193) 0.00
NEBE PHEBEh D X REs O B (2.193) 0.00
NEEEFHEECHH DA RS S-EE 539,284 0.26
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1,242,163
23.49

1,376,013
37.81




DI AMYRZ—IHF—=T7>2R
ERRSE
8158 (REH 2024%£4F5H)
(StEHARY 20234 4 5 6 H~2024%£ 4 F5H)

DI AMY®x—YH—=T7 7> ROFEISHDERINRE CHRERL LTET,

H7 72 ROLHEAERDEY TT,

i § H ®E | 2009F108298HSEHETY,
E B A # | ZELEIGEOERESILET.

ERFETEONIE. HiftE. 1—0ME. BEBRIASEZS5UICCD.

FERAEHR | b 50— B0DNEReRAEE TR LET,

MINDREEG (L. FHEEEHRZEDI10%UTELE T,

E BB ABR s cmmADREETOEE A

WS 5 HOERRE

2 ® @& STHPHNE | =
® B M TG SNTEAR A1)l
Rk (A E) ;
g % % % %|  BAm
11HA(2020%£ 4 H 6 H) 10,089 A0.1 69.3 - - 1,139
128320215 4 A 5H) 10,080 A0.1 62.4 - - 1,064
13H8(20228 4 H 5H) 10,071 A0.1 /6.3 — — 1,192
14H83(2023%F 4 A 5H) 10,063 A0.1 71.8 - - 1,253
1583(2024%F 4 A 5H) 10,055 A0.1 62.0 - - 483

CE1) ESEYHERE. ERLE-FTREETY,
(£2) B77>ROI>ETMIBULEBHIFELBWZD. RUFI—TRUSZHRFEETEHDTHI EL A
(C£3) & (B=A) BYrFRzE®KLTVWET UTFEL) -



BSHOEEMEADHERS

2 % i %5 = MRFRIEN | =

#= B B - B2 AR LY EwnZ
@ B = % % %
2023F 4 H5H 10,063 - 71.8 -

4 B X 10,062 A0.0 71.8 -

5 B X 10,062 A0.0 61.6 —

6 A X 10,061 A0.0 61.6 -

7 B X 10,060 A0.0 61.6 —

8 A X 10,059 A0.0 61.6 -

9 B X 10,058 A0.0 61.6 —

10 B X 10,057 A0.1 61.6 -

1M1 B X 10,058 A0.0 61.6 -

12 B X 10,057 A0.1 60.2 -
2024 1 B X 10,057 201 60.2 -

2 A X 10,055 A0.1 60.1 -

3 B X 10,054 201 62.0 -
@ 3
2024 4 H5H 10,055 0.1 62.0 -

CE1) BEEREIHABL T,
(X2) BEFTYtLRE. BREER-FTREERTY,
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10200 WEAE DEE(MRAIL 10,055 & A1) . Bk
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10.100 L BEEMBEOFLEEHER
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S 21585 = < EEMEERFIEL CRE L CHE AN =
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BERE

ENEBRSRMSTE. 3 BYEEERSMOY 3. BERA Y1 P ARBRESOARELE
RUMBFIBERZ i LI BIC R YA F RABTHER L E LIcA . BERICATTE. 17 XEFIEE
DEFfFEZ(TTEROBE LAY, FEY E TS AKECELZBEN D F U,

R—=BMT7HVAFICDNT
EREHAEOEVWEHERE ERETLWE L,

ERIKR] s ESOBMHHECTT 328 TY.

OFETEIRAIBRLE
HE (AR SHR

StEOERGE

BiR($2024F 3 HDEMEERRERT T V1 7 AEMBRZE SRR & RUEABER DR &
RELFE Uz, BHAXTHIRIE MRIBROBE - YlHRELZARICINE. LA, EUNLGERIRE
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% B T % 500,341 (288-568)
(1) REEZERETT BEFIFDESENTHYELA) ©
Cx2) () NIFBRICLZFEDDT. LBROBRICESENTHY EE A
BFAIZEEFRAEOEGIIARE (2023F48H6HH52024F48B5H%F0)
FAh DA ZEBEHRA E DEE R
® B 5 = 7
ES % REUES  [Sorzmmd TS [Sonzmg
A Rmamne | B/A C 2HERES| poc
=5HM =5HM % =V =) %
UN Tt & 500 200 40.0 600 - -
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WHEAEEOHHE

NHE

(A) BEZFERERIFR

EA FER) NHfE
7 HR *
X 5 |, . | >5BBI] EEF AR E AL X
FH FH % % % % %
& i = 300,000 299,992 62.0 — — — 62.0
= Eis 300,000 299,992 62.0 — — — 62.0
(CF) ARG, HROMEERZEICN T 25HIZED LR TH L) . IERB2MUZUBEAALTVWET,
(B) {@REaREE
EA GFER) N1HEeiRe
% i = o A
‘ ) = | E @ & ¥ | ¥ @ %= |wEFEADO
(BT % ¥H ¥
4400 FIEEES (25) 0.0050 100,000 100,006 2024/09/01
4410 FIEEES (25) 0.0050 100,000 100,004 2024/10/01
4460 FIEEGS (26F) 0.0050 100,000 99,982 2025/703/01
= 5 - 300,000 299,992 —
WIS E(SEERIEDIER 2024 A5 5 BRI
AN/ H
i 5 _ ] HA x
7 il 1] t =
TFH %
N tt & 299,992 62.0
J—-— L - 0—>%_ % ]l 183,876 38.0
B B B F£ B E £ & 483,868 100.0

Cx

SHEEADBMARGEUIETTH I FTo BlF. NERE2MUZWEAALTVET,



3 = N 1=t 3 2
BEE. 8F. TASLUBEMIEBEDIRR (20244 4 B 5 B)ETE
18 = EE: S
(A) & B 483,868,290
] — ) O — > = 183,875,306
N T EIGRiTE) 299,992,000
=x 1IN il 2 546
Bl h & =5 438
(B) & & -
(C) #t = E E ¥E(A—-B) 483,868,290
JT ZiN 481,233,562
PN B & il B8 m £ 2,634,728
(D) & = 1 s O # 481,233,562
1 B O 38 &= W B # {# #|C/D) 10,055
CX1) HETA%E 1,245,658,613M BB RIAL-USN{-LREST7 VR (@B (BEAY5L)
BN ETTAZE 13,726,863M ELAY - 29UL-USMA-LREET7 VR (F1BRE) (5BAYY5)
—EBERKITTANER 778,151,914 LAY ATVL-USMA-LREST7 VR (E1THED) (BEAYYAL)
GX2) BIERICHTBITERDAR T7YRAIR-70-N - I914571 - T7 VR
N>7O—>--T72 R (ANy2iEL) 15,843,407H PIMCORNTTIYT - A Vhh- 77K (BBAYYSHY)
NooO—>--T72 R (NvTHl)) 13,867,169 PIMCORNSTYYT -4 vnh- 77K (BBAYYEL)
Ny70-> 770 R (ANyIRU/E 1 OHER) 1,088,285 One/747U7 1 Th-Fy7- 70247708 (BRE)
No70->-T70R (AyIHY) /E1DRER) 98,095 One/747U74 - Th=Fy7 - J0-24E 770 (BERE - FEARSIRTE)
FAELAT - ANSITIYT A VhL - 77V R10BS 3,959,763 BIRITAGET
FHRELT - ANITIVT A Vhh-T7VR11BS 989,197H
FAELAT - ANSITIYVT A VhL - T7VR12B8 494,102H
FRELT AT AVAL-T77VR1BS 494,102
FAEAT - ANSTIVT A VAL T7VR2BS 48,517H
FRELT - ANTTIVT - AVhh- 77V R3AS 395,083H
FAEAT - ANSTIVT - AVhL - T7VR4BS 11,3778
FHELT - NS AYhh-T7/R5B% 98,027H
FAEAT - ANSTIVT A VAL 77V R6BS 989,197H
FHELT ANTTIVT - AVhh- 77V RTES 395,083
FAEAT - ANSTIVT A VAL T7 VR8BS 494,102H
FHELT - ANTTIVT A Vhh- 77V R9FS 494,102
FTINFA Y 97— =TRERRNTTRA<BEN YV H1)> 791,316
FINGAY - YF— - r=TREHE 7T A<BEA Y VRL> 2,474,972H
-3 ~O—)L 294,245,101H
T F-T/EERRY ) -A<HI-2> 870,000
)Y F T BEERY ) - A<RRII-2> 530,000H
D | AVGTEEY 714 -7V BERRY - 2<E77UH 7Y KI-2> 70,000
D ANTEEY 7 4~ TV BEERY ) -Z<TFIMT N2> 10,530,000M
YT F TS EEERY ) - A<PERI-2> 149,716H
YTV AT/ EEERY - A<KRLI-2> 5,972H
USANSTYYT - A A1k 77V RAD-2 (BEBAYYSY) 993,740
USANITIYT A hh - T7RBI-2 (BBAYIAL) 1,987,479H
DIAM-Y+F2 70-/VEED775 - 777 R<DCEE> 9,935H
32— 7IT7HRRT 7R 14,723,185M
OnettFo#tL 7~ (AO—X) 99,040M™
OnettHFo#tL 7N (BO—X) 99,040M
OnettFEp#tL 7~ (CO—-X) 99,040M™
HREEE) RIAHNTY AT 7R (BELEUR) 99,109
TNV - RIVL-USIM (- RBET7 VK (BRRED) (BBAYYSY) 188,380H

109,063H
297,442H
118,977H
99,255,584
301,134
1,493,740
9,943,324
1,988,665
481,233,562H



BERDIR WHE 20234860 F202444H50

I8 B E H
(A) B2 = e 1N it ~54,712H
2 HY gl = 26,392
X E7A) gl = 281,104
(B) & i E 25 5% g8 | it 502,000
7c = I 14,000
7c = B 516,000
(©) = A | i £(A+B) A556,712
(D) &1 A % o o it & 7,856,815
(E) % # = | it & 24,744,512
(F) & il = it = | it & 79,137
(G) & EH(C+D+E+F) 2,634,728
R A # 2 i it £(G) 2,634,728

CX1) BB TERBEHRDTMRAICLZEDESTAE T,
(X2) EFNEBEEEHDDE. PREIOER. TAHD SEBREELUSIVWVEEREDZLWET,
CE3) (FrENEFEEEREEHDDIF. FEFEDENRENE. BIREE LM, STAZ2ELSIVEERDZVWVET,



