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Commonwealth Bank of Australia FRN 07/07/2025 usb 595,000 587,372 0.15
Macquarie Group Ltd 4.15% VRN 27/03/2024 usb 565,000 568,264 0.14
1,155,636 0.29
NZa1—%
Geopark Ltd 6.5% 21/09/2024 usb 200,000 205,644 0.05
Inkia Energy Ltd 5.875% 09/11/2027 usb 600,000 556,908 0.14
Triton Container International Ltd 0.8% 01/08/2023 usb 590,000 569,979 0.14
1,332,531 0.33
%
Banco Bradesco SA 3.2% 27/01/2025 usb 600,000 587,178 0.15
Brazilian Government International Bond 2.875% 06/06/2025 usb 1,000,000 966,030 0.23
Itau Unibanco Holding SA 3.875% VRN 15/04/2031 usb 1,000,000 911,510 0.23
2,464,718 0.61
A FURBEIT7 -V ES
Gold Fields Orogen Holdings BVI Ltd 5.125% 15/05/2024 usb 200,000 203,803 0.05
203,803 0.05
hrs
Air Canada 2015-1 Class B Pass Through Trust 3.875% 15/03/2023 usD 1,526,554 1.511.290 0.37
Bank of Montreal 1.5% 10/01/2025 usb 550,000 523,204 0.13
Bank of Nova Scotia/The 0.55% 15/09/2023 usb 400,000 388,673 0.10
Canadian Imperial Bank of Commerce 0.45% 22/06/2023 usb 355,000 347,087 0.09
Canadian Pacific Railway Co 1.35% 02/12/2024 usb 600,000 570,756 0.14
Enbridge Inc 0.55% 04/10/2023 usb 300,000 290,376 0.07
Enbridge Inc 2.5% 14/02/2025 usb 300,000 291,784 0.07
MEGlobal Canada ULC 5% 18/05/2025 usb 200,000 203,821 0.05
Royal Bank of Canada FRN 20/01/2026 usb 675,000 665,003 0.17
Toronto-Dominion Bank/The 0.7% 10/09/2024 usb 555,000 526,805 0.13
5,318,799 1.32
TARVES
Avolon Holdings Funding Ltd 5.125% 01/10/2023 usD 260,000 262,430 0.07
Interoceanica IV Finance Ltd 0% 30/11/2025 usb 48,242 45,106 0.01
S.A. Global Sukuk Ltd 1.602% 17/06/2026 usb 200,000 185,561 0.05
S.A. Global Sukuk Ltd 1.602% 17/06/2026 usb 300,000 278,341 0.07
Sable International Finance Ltd 5.75% 07/09/2027 usb 532,000 502,405 0.12
1,273,843 0.32
F1)
AES Gener SA 6.35% VRN 07/10/2079 usb 200,000 188,887 0.05
Banco Santander Chile 2.7% 10/01/2025 usb 400,000 384,052 0.10
Chile Electricity PEC SpA 0% 25/01/2028 usb 900,000 666,772 0.17
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Chile Government International Bond 3.125% 21/01/2026 usb 1,000,000 987,494 0.24
Empresa Electrica Cochrane SpA 5.5% 14/05/2027 usD 438,900 410,249 0.10
Empresa Electrica Guacolda SA 4.56% 30/04/2025 usD 200,000 66,696 0.02
Enel Generacion Chile SA 4.25% 15/04/2024 usb 450,000 448,439 0.11
GNL Quintero SA 4.634% 31/07/2029 usb 882,400 855,973 0.21
Sociedad Quimica y Minera de Chile SA 4.375% 28/01/2025 usD 200,000 200,555 0.05
VTR Comunicaciones SpA 5.125% 15/01/2028 usb 450,000 367,229 0.09

4,576,346 1.14
aoxe7w
Bancolombia SA 4.625% VRN 18/12/2029 usD 800,000 729,792 0.17
Bancolombia SA 4.875% VRN 18/10/2027 usD 200,000 192,260 0.05
Colombia Government International Bond 4.5% 28/01/2026 usb 600,000 589,592 0.15
Ecopetrol SA 4.125% 16/01/2025 usD 230,000 225,076 0.06
Ecopetrol SA 5.875% 18/09/2023 usb 650,000 666,231 0.17
Grupo de Inversiones Suramericana SA 5.5% 29/04/2026 usD 200,000 194,582 0.05
2,597,533 0.65
TR
BNP Paribas SA 4.705% VRN 10/01/2025 usD 475,000 480,792 0.12
BPCE SA 2.375% 14/01/2025 usb 650,000 624,525 0.16
1,105,317 0.28
1R
Reliance Industries Ltd 4.125% 28/01/2025 usb 500,000 504,349 0.13
504,349 0.13
T RRI7
Pertamina Persero PT 1.4% 09/02/2026 usD 885,000 805,014 0.20
Perusahaan Penerbit SBSN Indonesia Ill 1.5% 09/06/2026 usb 300,000 274,019 0.07
Perusahaan Penerbit SBSN Indonesia Ill 1.5% 09/06/2026 usb 300,000 274,019 0.07
Perusahaan Penerbit SBSN Indonesia Ill 2.3% 23/06/2025 usb 200,000 193,050 0.05
1,546,102 0.39
TAILZUR
AerCap Ireland Capital DAC / AerCap Global Aviation Trust 1.75% 29/10/2024 usD 640,000 599,970 0.15
Shire Acquisitions Investments Ireland DAC 2.875% 23/09/2023 usb 228,000 227.319 0.06
827,289 0.21
B#
Mitsubishi UFJ Financial Group Inc FRN 26/07/2023 usD 655,000 657.722 0.17
Mizuho Financial Group Inc FRN 22/05/2026 usD 495,000 491,838 0.12
Sumitomo Mitsui Trust Bank Ltd 0.8% 12/09/2023 usD 500,000 486,326 0.12
1,635,886 0.41
Tv—I—, FroxILES
Galaxy Pipeline Assets Bidco Ltd 1.75% 30/09/2027 usD 1,070,424 1,012,096 0.26
1,012,096 0.26
Woer7TILT
Millicom International Cellular SA 5.125% 15/01/2028 usb 450,000 426,796 0.10
Millicom International Cellular SA 6.625% 15/10/2026 usb 180,000 182,787 0.05
609,583 0.15
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=27
Axiata SPV2 Bhd 4.357% 24/03/2026 usb 700,000 715,453 0.18
Malaysia Sovereign Sukuk Bhd 3.043% 22/04/2025 usb 1,000,000 997,974 0.25
Petronas Capital Ltd 3.5% 18/03/2025 usb 1,000,000 1,003,149 0.25
TNB Global Ventures Capital Bhd 3.244% 19/10/2026 usb 950,000 928,155 0.23
3,644,731 0.91
XF 3
Orbia Advance Corp SAB de CV 1.875% 11/05/2026 usD 200,000 179,762 0.04
179,762 0.04
T2
Equate Petrochemical BV 4.25% 03/11/2026 usD 700,000 697.057 0.17
JDE Peet's NV 0.8% 24/09/2024 usb 300,000 281,237 0.07
Minejesa Capital BV 4.625% 10/08/2030 usb 700,000 657,125 0.16
Petrobras Global Finance BV 6.25% 17/03/2024 usb 100,000 103,842 0.03
1,739,261 0.43
INFYT
Banco Latinoamericano de Comercio Exterior SA 2.375% 14/09/2025 usb 400,000 374,114 0.09
Banco Latinoamericano de Comercio Exterior SA 2.375% 14/09/2025 usb 200,000 187,057 0.05
Panama Government International Bond 3.75% 16/03/2025 usb 800,000 802,882 0.20
1,364,053 0.34
~RIL—
Banco de Credito del Peru 3.25% VRN 30/09/2031 usb 300,000 271,556 0.07
Banco de Credito del Peru 3.25% VRN 30/09/2031 usb 200,000 181,037 0.05
Banco Internacional del Peru SAA Interbank 4% VRN 08/07/2030 usb 300,000 276,770 0.07
Banco Internacional del Peru SAA Interbank 6.625% VRN 19/03/2029 usD 100,000 101,222 0.03
Fenix Power Peru SA 4.317% 20/09/2027 usb 629,412 599,142 0.14
Kallpa Generacion SA 4.875% 24/05/2026 usb 200,000 195,797 0.05
Orazul Energy Egenor S en C por A 5.625% 28/04/2027 usb 377,000 340,380 0.08
Peruvian Government International Bond 2.392% 23/01/2026 usD 450,000 426,244 0.11
Transportadora de Gas del Peru SA 4.25% 30/04/2028 usD 700,000 669,392 0.16
3,061,540 0.76
hI—=I
Qatar Energy 1.375% 12/09/2026 usb 200,000 184,643 0.05
Qatar Energy 1.375% 12/09/2026 usb 700,000 646,251 0.16
Qatar Government International Bond 3.25% 02/06/2026 usb 1,200,000 1,204,003 0.30
2,034,897 0.51
S UHR=IL
DBS Group Holdings Ltd 1.822% VRN 10/03/2031 usb 1,200,000 1,105,349 0.27
Oversea-Chinese Banking Corp Ltd 1.832% VRN 10/09/2030 usb 300,000 279,960 0.07
Oversea-Chinese Banking Corp Ltd 1.832% VRN 10/09/2030 usb 500,000 466,600 0.12
PSA Treasury Pte Ltd 2.5% 12/04/2026 usb 900,000 876,002 0.22
SingTel Group Treasury Pte Ltd 2.375% 03/10/2026 usb 616,000 591,747 0.15
United Overseas Bank Ltd 1.75% VRN 16/03/2031 usb 1,100,000 1,006,500 0.25
4,326,158 1.08
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HOITIET
Saudi Government International Bond 3.25% 26/10/2026 usD 500,000 500,530 0.12
500,530 0.12
#E
Korea Development Bank/The 1% 09/09/2026 usD 200,000 181,749 0.05
Korea Electric Power Corp 1.125% 15/06/2025 usb 400,000 375.121 0.09
Korea Hydro & Nuclear Power Co Ltd 1.25% 27/04/2026 usD 400,000 368,968 0.09
Korea Southern Power Co Ltd 0.75% 27/01/2026 usb 600,000 544,823 0.14
KT Corp 1% 01/09/2025 usb 650,000 602,505 0.15
KT Corp 2.5% 18/07/2026 usb 300,000 287,144 0.07
2,360,310 0.59
A1R
UBS Group AG 1.008% VRN 30/07/2024 usb 510,000 496,291 0.12
496,291 0.12
1FIR
AstraZeneca Plc 3.5% 17/08/2023 usD 555,000 560,282 0.14
Barclays Plc 1.007% VRN 10/12/2024 usb 500,000 479,413 0.12
BAT International Finance Plc 1.668% 25/03/2026 usb 585,000 528,817 0.13
HSBC Holdings Plc 1.162% VRN 22/11/2024 usb 655,000 631,645 0.16
Lloyds Banking Group Plc 0.695% VRN 11/05/2024 usb 500,000 487,278 0.12
NatWest Group Plc FRN 25/06/2024 usb 500,000 503,046 0.13
Royalty Pharma Plc 0.75% 02/09/2023 usb 540,000 524,430 0.13
Royalty Pharma Plc 1.2% 02/09/2025 usb 50,000 45,872 0.01
3,760,783 0.94
7 A NERE
AbbVie Inc 2.3% 21/11/2022 usb 490,000 489,801 0.12
AbbVie Inc 2.6% 21/11/2024 usb 90.000 88,742 0.02
American Airlines 2015-1 Class B Pass Through Trust 3.7% 01/05/2023 usb 2,050,383 1,981,999 0.50
American Express Co 3.375% 03/05/2024 usb 255,000 256,076 0.06
American Express Co FRN 04/03/2025 usD 305,000 306,717 0.08
American Honda Finance Corp 0.75% 09/08/2024 usb 250,000 237,851 0.06
Amgen Inc 3.125% 01/05/2025 usb 365,000 363,806 0.09
Amgen Inc 3.625% 22/05/2024 usb 210,000 212,569 0.05
Anthem Inc 3.5% 15/08/2024 usb 800,000 806,174 0.21
Athene Global Funding FRN 24/05/2024 usD 810,000 786,655 0.21
Atmos Energy Corp 0.625% 09/03/2023 usb 238,000 235,080 0.06
Avery Dennison Corp 0.85% 15/08/2024 usD 185,000 175,608 0.04
Bank of America Corp FRN 05/03/2024 usD 705,000 705,464 0.18
Bank of America Corp FRN 22/04/2025 usD 380,000 377,267 0.09
Bank of America Corp FRN 25/04/2025 usb 315,000 315,916 0.08
BAT Capital Corp 2.789% 06/09/2024 usb 45,000 44,187 0.01
BOC Aviation USA Corp 1.625% 29/04/2024 usb 545,000 525,598 0.13
Boeing Co 4.508% 01/05/2023 usb 570,000 575,308 0.14
Brighthouse Financial Global Funding 0.6% 28/06/2023 usb 295,000 287,623 0.07
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Campbell Soup Co 3.95% 15/03/2025 usb 570,000 575,417 0.14
Capital One Financial Corp 3.9% 29/01/2024 usD 515,000 520,454 0.13
Cardinal Health Inc 3.079% 15/06/2024 usb 725,000 721,812 0.18
Cardinal Health Inc 3.5% 15/11/2024 usb 90,000 90,424 0.02
Charles Schwab Corp FRN 03/03/2027 usb 575,000 569,897 0.14
Citigroup Inc 1.281% VRN 03/11/2025 usb 185,000 174,370 0.04
Citigroup Inc FRN 01/06/2024 usb 405,000 405,302 0.10
Conagra Brands Inc 4.3% 01/05/2024 usb 565,000 573,058 0.14
Daimler Trucks Finance North America LLC 1.625% 13/12/2024 usD 350,000 334,033 0.08
Dell International LLC 4% 15/07/2024 usb 140,000 141,475 0.04
Dell International LLC 5.45% 15/06/2023 usD 174,000 177.483 0.04
Dell International LLC 5.85% 15/07/2025 usb 245,000 257,725 0.06
Dollar General Corp 4.15% 01/11/2025 usD 280,000 284,996 0.07
Dollar Tree Inc 4% 15/05/2025 usD 530,000 535,584 0.13
Energy Transfer LP 4.05% 15/03/2025 usD 60,000 60,179 0.02
Energy Transfer LP 4.5% 15/04/2024 usb 110,000 111,577 0.03
Energy Transfer LP 5.875% 15/01/2024 usD 395,000 406,935 0.10
Entergy Corp 0.9% 15/09/2025 usD 585,000 533,433 0.13
Equinix Inc 1.25% 15/07/2025 usb 625,000 578,011 0.14
Expedia Group Inc 6.25% 01/05/2025 usb 540,000 564,466 0.14
Exxon Mobil Corp 1.571% 15/04/2023 usb 555,000 552,975 0.14
Freeport-McMoRan Inc 5% 01/09/2027 usb 100,000 101,739 0.03
General Motors Financial Co Inc 5.25% 01/03/2026 usb 555,000 571,413 0.14
Glencore Funding LLC 4% 16/04/2025 usD 40,000 39,970 0.01
Glencore Funding LLC 4.125% 30/05/2023 usb 530,000 535,491 0.13
Goldman Sachs Group Inc 3.5% 01/04/2025 usD 515,000 514,741 0.13
HCA Inc 5% 15/03/2024 usb 550,000 564,381 0.14
Hyatt Hotels Corp 1.3% 01/10/2023 usb 500,000 488,308 0.12
Hyundai Capital America 1% 17/09/2024 usb 235,000 220,975 0.06
Hyundai Capital America 2.85% 01/11/2022 usb 360,000 359,719 0.09
JPMorgan Chase & Co 0.563% VRN 16/02/2025 usb 330,000 314,614 0.08
JPMorgan Chase & Co 3.9% 15/07/2025 usb 505,000 514,124 0.13
JPMorgan Chase & Co FRN 26/04/2026 usb 750,000 750,770 0.20
Keurig Dr Pepper Inc 0.75% 15/03/2024 usD 605,000 580,414 0.14
Kinder Morgan Energy Partners LP 3.95% 01/09/2022 usD 355,000 355,000 0.09
Magallanes Inc 3.788% 15/03/2025 usb 560,000 552,664 0.14
Marriott International Inc 3.6% 15/04/2024 usD 565,000 567,299 0.14
Marsh & McLennan Cos Inc 3.875% 15/03/2024 usD 555,000 561,689 0.14
Martin Marietta Materials Inc 0.65% 15/07/2023 usb 170,000 165,838 0.04
McDonald's Corp 1.45% 01/09/2025 usb 300,000 282,854 0.07
McDonald's Corp 3.35% 01/04/2023 usb 120,000 121,101 0.03
McDonald's Corp 3.375% 26/05/2025 usb 165,000 165,317 0.04
Microchip Technology Inc 0.972% 15/02/2024 usD 595,000 570,555 0.14
Morgan Stanley 0.529% VRN 25/01/2024 usb 555,000 545,723 0.14
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Morgan Stanley 0.731% VRN 05/04/2024 usD 535,000 524,121 0.13
Mosaic Co 4.25% 15/11/2023 usb 475,000 482,184 0.12
Nissan Motor Acceptance Co LLC 1.125% 16/09/2024 usD 155,000 144,467 0.04
NVIDIA Corp 0.584% 14/06/2024 usb 605,000 580,393 0.14
Omnicom Group Inc 3.65% 01/11/2024 usb 430,000 431,662 0.1
Pacific Gas & Electric Co 3.25% 16/02/2024 usb 345,000 340,342 0.08
Penske Truck Leasing Co LP 2.7% 01/11/2024 usb 580,000 566,262 0.14
PepsiCo Inc 0.75% 01/05/2023 usb 590,000 582,619 0.15
Phillips 66 3.85% 09/04/2025 usb 300,000 303,512 0.08
Pioneer Natural Resources Co 0.55% 15/05/2023 usD 250,000 244,580 0.06
Pioneer Natural Resources Co 1.125% 15/01/2026 usD 45,000 41,063 0.01
Public Service Enterprise Group Inc 0.841% 08/11/2023 usD 400,000 386,963 0.10
Republic Services Inc 2.5% 15/08/2024 usb 585,000 575,684 0.14
Schlumberger Holdings Corp 3.75% 01/05/2024 usD 565,000 570,711 0.14
Simon Property Group LP 2% 13/09/2024 usb 450,000 438,275 0.1
Southern California Edison Co FRN 01/04/2024 usb 590,000 588,259 0.15
Southwest Airlines Co 4.75% 04/05/2023 usb 555,000 564,090 0.14
Synchrony Financial 4.25% 15/08/2024 usb 535,000 536,200 0.13
Thermo Fisher Scientific Inc 0.797% 18/10/2023 usD 595,000 579.759 0.14
Truist Financial Corp FRN 09/06/2025 usD 280,000 275,489 0.07
UnitedHealth Group Inc 0.55% 15/05/2024 usb 200,000 191,754 0.05
UnitedHealth Group Inc 3.7% 15/05/2027 usb 135,000 136,530 0.03
Verizon Communications Inc FRN 15/05/2025 usb 565,000 568,779 0.14
Viatris Inc 1.65% 22/06/2025 usb 310,000 286,083 0.07
Volkswagen Group of America Finance LLC 0.875% 22/11/2023 usD 450,000 435,072 0.11
Volkswagen Group of America Finance LLC 4.25% 13/11/2023 usD 200,000 202,798 0.05
Wells Fargo & Co 1.654% VRN 02/06/2024 usb 520,000 513,263 0.13
Wells Fargo & Co FRN 25/04/2026 usb 420,000 420,209 0.10
Welltower Inc 3.625% 15/03/2024 usb 559,000 561,040 0.14
Williams Cos Inc 4.3% 04/03/2024 usb 570,000 578,749 0.14
Workday Inc 3.5% 01/04/2027 usb 290,000 284,862 0.07
Zimmer Biomet Holdings Inc 1.45% 22/11/2024 usD 610,000 581,901 0.15

39,904,421 9.94
(EEa=E1 89,536,568 22.32
RBOEE AT L5 RO SNIcEET RIS S J OB RER a5 89,536,568 22.32
DFEHITLES TG SN BFETREISH S ORHERED
BEBREES
NZa—%
MAPS 2018-1 Ltd 4.212% 15/05/2043 A Series 2018-1A usb 1,263,140 1,208,019 0.30

1,208,019 0.30

TAYUHS
Allegro CLO VII Ltd FRN 13/06/2031 A Series 2018-1A usb 500,000 491,250 0.12
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Atlas Senior Loan Fund X Ltd FRN 15/01/2031 A Series 2018-10A usb 491,101 485,988 0.12
Atlas Senior Loan Fund XI Ltd FRN 26/07/2031 B Series 2018-11A usD 2,000,000 1,915,000 0.48
Carlyle Global Market Strategies CLO 2012-3 Ltd FRN 14/01/2032 A1A2 Series 2012-3A usD 1,988,451 1,962,048 0.49
CLNC 2019-FL1 Ltd FRN 20/08/2035 D Series 2019-FL1 usb 648,000 631,507 0.16
CVP CLO 2017-2 Ltd FRN 20/01/2031 A Series 2017-2A usD 1,000,000 991,472 0.25
Gilbert Park CLO Ltd FRN 15/10/2030 A Series 2017-1A usD 500,000 494,750 0.12
GREYWOLF CLO VII Ltd FRN 20/10/2031 A1 Series 2018-2A usb 500,000 494,656 0.12
Harbourview CLO VII-R FRN 18/07/2031 A1 Series 7RA usD 1,872,080 1,856,317 0.46
Hayfin US XII Ltd FRN 20/04/2031 A Series 2018-8A usb 3,000,000 2,967,388 0.74
Highbridge Loan Management 3-2014 FRN 18/07/2029 CR Series 3A-2014 usb 500,000 476,502 0.12
Jamestown CLO VI-R Ltd FRN 25/04/2030 A1 Series 2018-6RA usb 1,500,000 1,483,456 0.37
Jefferson Mill CLO Ltd FRN 20/10/2031 AR Series 2015-1A usb 1,495,307 1,478,523 0.37
Kestrel Aircraft Funding Ltd 4.25% 15/12/2038 A Series 2018-1A usb 798,701 734,900 0.18
LCM XVII LP FRN 15/10/2031 A2RR Series 17A usb 500,000 490,639 0.12
Marble Point CLO XI Ltd FRN 18/12/2030 A Series 2017-2A usD 500,000 495,440 0.12
Nassau 2018-I Ltd FRN 15/07/2031 A Series 2018-IA usb 1,000,000 982,500 0.24
Ocean Trails CLO V FRN 13/10/2031 ARR Series 2014-5A usD 491,458 482,857 0.12
OFSI Fund IX Ltd FRN 15/07/2031 A Series 2018-1A usD 4,000,000 3,951,136 0.98
Park Avenue Institutional Advisers CLO Ltd 2016-1 FRN 23/08/2031 A1R Series 2016-1A usb 1,500,000 1,478,250 0.37
Prudential Plc FRN 15/07/2031 A Series 2018-1A usb 500,000 492,250 0.12
Shackleton 2013-lll CLO Ltd FRN 15/07/2030 AR Series 2013-3A usb 1,491,834 1,483,086 0.37
Shenton Aircraft Investment | Ltd 4.75% 15/10/2042 A Series 2015-1A usD 1,253,966 1,144,282 0.29
Sound Point CLO XVII FRN 20/10/2030 A2 Series 2017-3A usb 3,102,000 3,009,923 0.75
Sound Point Clo XX Ltd FRN 26/07/2031 A Series 2018-2A usb 5,000,000 4,918,037 1.24
Sound Point Clo XXI Ltd FRN 26/10/2031 A1A Series 2018-3A usD 2,400,000 2,354,858 0.59
Sounds Point CLO IV-R LTD FRN 18/04/2031 A Series 2013-3RA usb 5,610,000 5,555,386 1.39
Steele Creek CLO 2014-1 Ltd FRN 21/04/2031 A Series 2014-1RA usD 2,100,000 2,080,309 0.52
Steele Creek CLO Ltd FRN 15/06/2031 AR Series 2016-1A usb 500,000 494,553 0.12
THL Credit Wind River 2014-2 CLO Ltd FRN 15/01/2031 AR Series 2014-2A usD 7,048,600 6,977,649 1.75
Thunderbolt Il Aircraft Lease Ltd 4.147%STEP 15/09/2038 A Series 2018-A usb 803,399 730,942 0.18
Thunderbolt Il Aircraft Lease Ltd 5.071%STEP 15/09/2038 B Series 2018-A usb 446,429 364,298 0.09
Tralee CLO IV Ltd FRN 20/01/2030 A Series 2017-4A usD 1,978,553 1,955,800 0.49
Venture 34 CLO Ltd FRN 15/10/2031 A Series 2018-34A usb 500,000 493,571 0.12
Vibrant Clo Ill Ltd FRN 20/10/2031 A1RR Series 2015-3A usD 528,069 522,458 0.13
Vibrant Clo X Ltd FRN 20/10/2031 A1 Series 2018-10A usb 500,000 494,973 0.12
Wellfleet CLO 2018-2 Ltd FRN 20/10/2031 A1 Series 2018-2A usD 500,000 494,051 0.12

57,911,005 14.44
7 X NERE
AccessLex Institute FRN 25/10/2024 A3 Series 2004-2 usD 161,657 160,196 0.04
ACE Securities Corp Home Equity Loan Trust FRN 25/12/2034 M2 Series 2004-HE4 usb 1,132,859 1,048,651 0.26
ACE Securities Corp Home Equity Loan Trust FRN 25/12/2036 A1A Series 2006-NC3 usD 2,060,411 1,295,960 0.32
BNC Mortgage Loan Trust 2006-1 FRN 25/10/2036 A1 Series 2006-1 usb 3,136,939 2,437,576 0.61
Commonbond Student Loan Trust 2018-C-GS 4.25% 25/02/2046 B Series 2018-CGS usb 531,947 527,069 0.13
CPS Auto Receivables Trust 2017-C 5.72% 16/09/2024 E Series 2017-C usD 867.873 868,783 0.22
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CPS Auto Trust 6.07% 15/09/2025 E Series 2018-C usD 2,500,000 2,527,184 0.63
Credit-Based Asset Servicing & Securitization LLC FRN 25/10/2034 M1 Series 2004-CB7 usD 1,208,034 1,156,788 0.29
Domino's Pizza Master Issuer LLC 4.474% 25/10/2045 A2Il Series 2015-1A usb 945,000 948,090 0.24
First Franklin Mortgage Loan Trust 2005-FF10 FRN 25/11/2035 A6M Series 2005-FF10 usb 1,140,822 1,084,564 0.27
GSAA Home Equity Trust 2005-12 6.158%STEP 25/09/2035 AF5 Series 2005-12 usD 3,796,365 2,856,846 0.71
Invitation Homes Trust FRN 17/03/2037 C Series 2018-SFR1 usb 329,953 324,046 0.08
Jimmy Johns Funding LLC 4.846% 30/07/2047 A2l Series 2017-1A usb 306,250 304,025 0.08
JP Morgan Mortgage Acquisition Trust 2006-WMC2 FRN 25/07/2036 A3 Series 2006-WMC2 usb 1,620,927 835,521 0.21
Laurel Road Prime Student Loan Trust 20178 3.61% 25/08/2042 CFX Series 2017-8 usD 226,448 223,316 0.06
Laurel Road Prime Student Loan Trust 2017-C 3.29% 25/11/2042 C Series 2017-C usb 295,202 293,948 0.07
Lehman ABS Mortgage Loan Trust FRN 25/06/2037 2A2 Series 2007-1 usb 1,085,567 795,224 0.20
Long Beach Mortgage Loan Trust 2006-9 FRN 25/10/2036 2A2 Series 2006-9 usb 9,981,381 3,708,310 0.91
MASTR Asset Backed Securities Trust 2007-NCW FRN 25/05/2037 A2 Series 2007-NCW usb 1,032,231 955,974 0.24
Merrill Lynch Mortgage Investors Trust FRN 25/07/2037 A2C Series 2006-HE4 usD 5,427,188 1,557.023 0.39
Merrill Lynch Mortgage Investors Trust FRN 25/11/2037 A2C Series 2006-HE6 usD 6,010,549 2,579,256 0.64
Merrill Lynch Mortgage Investors Trust FRN 25/05/2037 A1A Series 2006-RM2 usb 8,191,693 2,910,704 0.73
Morgan Stanley ABS Capital | Inc Trust 2006-HES FRN 25/08/2036 A2C Series 2006-HES usD 2,037,513 1,179,123 0.29
Mosaic Solar Loans 2017-1 LLC 4.45% 20/06/2042 A Series 2017-1A usD 96,403 95,048 0.02
National Collegiate Student Loan Trust 2006-1 FRN 25/03/2033 A5 Series 2006-1 usb 5,120,375 4,834,486 1.20
Renaissance Home Equity Loan Trust 2003-4 FRN 25/03/2034 M1 Series 2003-4 usD 1,427,566 1,361,071 0.34
SoFi Professional Loan Program LLC 3.61% 25/09/2040 BFX Series 2017-D usD 500,000 492,266 0.12
Soundview Home Loan Trust 2007-OPT1 FRN 25/06/2037 2A2 Series 2007-OPT1 usb 2,339,336 1,710,270 0.43
Specialty Underwriting & Residential Finance Trust FRN 25/02/2037 A1 Series 2006-BC2 usb 4,869,966 2,171,777 0.54
Thunderbolt Aircraft Lease Ltd 4.212% STEP 17/05/2032 A Series 2017-A usb 1,949,167 1,770,228 0.44
WaMu Asset-Backed Certificates Walu Trust FRN 25/07/2047 2A3 Series 2007-HE4 usb 3,652,036 2,476,240 0.62
WaMu Asset-Backed Certificates WalMu Trust FRN 25/07/2047 2A4 Series 2007-HE4 usD 3,514,023 2,396,478 0.60
\Washington Mutural Asset-Backed Certificates WIMABS Trust FRN 25/05/2036 A3 Series 2006-HE2 usD 2,215,159 1,828,526 0.46
Washington Mutural Asset-Backed Certificates WIMABS Trust FRN 25/10/2036 2A2 Series 2006-HES usb 5,470,147 2,594,671 0.65

52,309,238 13.04
BEBRIISGE 111,428,262 27.78
-7 —Vikss
NZa—%
Bellemeade Re 2018-3 Ltd FRN 25/10/2028 M1B Series 2018-3A usb 1,726,781 1,719,628 0.43
1,719,628 0.43
T AUHNERE
Alternative Loan Trust 2005-23CB 5.5% 25/07/2035 A1 Series 2005-23CB usD 678,266 594,195 0.15
Alternative Loan Trust 2005-63 2.8% VRN 25/11/2035 3A1 Series 2005-63 usD 1,340,528 1,236,923 0.31
Alternative Loan Trust 2005-9CB FRN 25/05/2035 1A5 Series 2005-9CB usD 1,347,624 1,220,911 0.30
Alternative Loan Trust 2006-12CB 6% 25/05/2036 A5 Series 2006-12CB usD 5,889,465 3,649,633 0.91
Alternative Loan Trust 2006-OA2 FRN 20/05/2046 A1 Series 2006-OA2 usD 1,897,225 1.650.357 0.41
Alternative Loan Trust 2006-OC8 FRN 25/11/2036 1A2 Series 2006-OC8 usb 5,312,269 5,005,897 1.24
Alternative Loan Trust 2007-OA8 FRN 25/06/2047 1A1 Series 2007-OA8 usb 3,112,700 2,646,169 0.66
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American Home Mortgage Investment Trust 2006-2 FRN 25/06/2046 1A3 Series 2006-2 usD 4,284,490 1.140.670 0.28
Atrium Hotel Portfolio Trust 2017-ATRM FRN 15/12/2036 E Series 2017-ATRM usb 320,000 291,771 0.07
Atrium Hotel Portfolio Trust 2018-ATRM FRN 15/06/2035 E Series 2018-ATRM usD 200,000 183,917 0.05
BAMLL Commercial Mortgage Securities Trust 2015-200P 3.596% VRN 14/04/2033 F Series 2015-200P usb 521,000 475,628 0.12
BANK 2017-BNK6 0.785% VRN 15/07/2060 XA Series 2017-BNK6 usb 7,659,652 230,039 0.06
BANK 2018-BNK15 4.656% VRN 15/11/2061 C Series 2018-BN15 usb 1,320,000 1,261,044 0.31
BBCMS 2018-TALL Mortgage Trust FRN 15/03/2037 E Series 2018-TALL usb 105,000 88,888 0.02
BBCMS 2018-TALL Mortgage Trust FRN 15/03/2037 F Series 2018-TALL usb 1,281,000 1,053,611 0.26
BB-UBS Trust 2012-SHOW 0.144% VRN 05/11/2036 XB Series 2012-SHOW usb 5,781,000 24,782 0.01
BB-UBS Trust 2012-SHOW 0.596% VRN 05/11/2036 XA Series 2012-SHOW usb 10,501,000 144,841 0.04
Bear Stearns ALT-A Trust 2006-1 FRN 25/02/2036 11A1 Series 2006-1 usb 1,017,830 1,011,316 0.25
Bear Stearns Asset Backed Securities | Trust 2005-AC6 FRN 25/09/2035 1A1 Series 2005-AC6 usD 2,044,011 1,862,179 0.46
Benchmark 2018-B8 Mortgage Trust 0.642% VRN 15/01/2052 XA Series 2018-B8 usb 17,918,007 559,131 0.14
BX Trust 2018-EXCL FRN 15/09/2037 C Series 2018-EXCL usb 1,429,919 1,347,735 0.34
CD 2017-CD6 Mortgage Trust 0.916% VRN 13/11/2050 XA Series 2017-CD6 usb 6,657,837 202,963 0.05
CFCRE Commercial Mortgage Trust 2018-TAN 1.633% VRN 15/02/2033 X Series 2018-TAN usb 5,509,000 31,599 0.01
Chase Mortgage Finance Trust 6% 25/06/2037 A12 Series 2007-54 usb 5,771,514 3,190,554 0.80
CHL Mortgage Pass-Through Trust 2007-10 6% 25/07/2037 A1 Series 2007-10 usb 2,958,444 1,722,431 0.43
CHL Mortgage Pass-Through Trust 2007-11 6% 25/08/2037 A1 Series 2007-11 usb 2,228,740 1,251,500 0.31
Citigroup Commercial Mortgage Trust 2014-GC19 1.115% VRN 10/03/2047 XA Series 2014-GC19 usD 4,371,194 64,087 0.02
Citigroup Commercial Mortgage Trust 2015-GC27 4.422% VRN 10/02/2048 C Series 2015-GC27 usb 483,000 462,678 0.12
Citigroup Commercial Mortgage Trust 2015-GC29 4.141% VRN 10/04/2048 C Series 2015-GC29 usD 500,000 484,069 0.12
Citigroup Commercial Mortgage Trust 2015-GC31 4.039% VRN 10/06/2048 C Series 2015-GC31 usb 2,000,000 1,854,228 0.46
Citigroup Commercial Mortgage Trust 2016-C1 1.826% VRN 10/05/2049 XA Series 2016-C1 usb 13,928,669 806,992 0.20
Citigroup Commercial Mortgage Trust 2016-GC36 2.85% 10/02/2049 D Series 2016-GC36 usD 167,000 112,256 0.03
Citigroup Commercial Mortgage Trust 2016-P4 3.377% 10/07/2049 B Series 2016-P4 usb 1,644,000 1,551,160 0.39
Citigroup Commercial Mortgage Trust 2017-C4 4.096% VRN 12/10/2050 B Series 2017-C4 usb 216,000 206,477 0.05
Citigroup Commercial Mortgage Trust 2017-P7 4.137% VRN 14/04/2050 B Series 2017-P7 usb 990,000 943,885 0.24
Citigroup Commercial Mortgage Trust 2018-82 0.738% VRN 10/03/2051 XA Series 2018-82 usb 38,913,552 1,172,224 0.29
Citigroup Commercial Mortgage Trust 2018-TBR FRN 15/12/2036 E Series 2018-TBR usb 408,000 388,350 0.10
Citigroup Commercial Mortgage Trust 2018-TBR FRN 15/12/2036 F Series 2018-TBR usb 895,000 847,522 0.21
CitiMortgage Alternative Loan Trust 5.75% 25/04/2037 1A13 Series 2007-A4 usb 290,326 271,061 0.07
COMM 2014-CCRE16 Mortgage Trust 4.919% VRN 10/04/2047 C Series 2014-CR16 usb 2,000,000 1,961,853 0.49
COMM 2015-CCRE22 Mortgage Trust 0.827% VRN 10/03/2048 XA Series 2015-CR22 usb 23,034,681 449,526 0.1
COMM 2015-CCRE22 Mortgage Trust 3.926% VRN 10/03/2048 B Series 2015-CR22 usb 1,500,000 1,474,343 0.37
COMM 2015-CCRE24 Mortgage Trust 4.376% VRN 10/08/2048 B Series 2015-CR24 usb 425,000 420,630 0.10
COMM 2015-CCRE27 Mortgage Trust 0.909% VRN 10/10/2048 XA Series 2015-CR27 usb 14,299,191 364,770 0.09
COMM 2015-DC1T Mortgage Trust 4.035% VRN 10/02/2048 B Series 2015-DC1 usb 500,000 489,130 0.12
COMM 2015-LC21 Mortgage Trust 1.084% VRN 10/07/2048 XD Series 2015-LC21 usb 4,100,743 119,769 0.03
COMM 2015-LC21 Mortgage Trust 4.334% VRN 10/07/2048 B Series 2015-L.C21 usb 1,624,000 1,614,367 0.40
COMM 2018-HCLV Mortgage Trust FRN 15/09/2033 D Series 2018-HCLV usb 374,000 349,949 0.09
Credit Suisse Commercial Mortgage Trust 5.624% VRN 15/01/2049 B Series 2007-C2 usb 11,318 11,274 0.00
CSAIL 2015-C4 Commercial Mortgage Trust 4.31% VRN 15/11/2048 B Series 2015-C4 usb 1,015,000 999,110 0.25
CSAIL 2016-C7 Commercial Mortgage Trust 4.331% VRN 15/11/2049 B Series 2016-C7 usD 1,661,000 1,592,225 0.40
CSAIL 2017-CX10 Commercial Mortgage Trust 0.697% VRN 15/11/2050 XA Series 2017-CX10 usD 35,876,414 985,432 0.25
CSAIL 2017-CX9 Commercial Mortgage Trust 3.926% VRN 15/09/2050 B Series 2017-CX9 usb 800,000 752,409 0.19
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CSMC 2017-TIME 3.646% 13/11/2039 A Series 2017-TIME usD 1,154,000 1,047,974 0.26
DBJPM 16-C3 Mortgage Trust 3.264% 10/08/2049 B Series 2016-C3 usD 1,177,000 1,103,340 0.28
DBUBS 2017-BRBK Mortgage Trust 3.53% VRN 10/10/2034 F Series 2017-BRBK usD 1,000,000 922,101 0.23
Deutsche Alternative-A Securities Mortgage Loan Trust FRN 25/02/2037 A6 Series 2006-AR6 usb 5,597,497 5,374,528 1.33
Eagle RE 2018-1 Ltd FRN 25/11/2028 M1 Series 2018-1 usD 585,019 583,138 0.15
Fannie Mae Pool 1.5% 01/05/2036 usD 1.306.774 1,208,570 0.30
Fannie Mae Pool FRN 01/12/2045 usb 876,496 894,456 0.22
Fannie Mae REMICS 2% 25/11/2047 HG Series 2021-21 usD 2,260,466 2,151,605 0.54
Fannie Mae REMICS FRN 25/03/2046 FA Series 2016-8 usb 283,496 283,880 0.07
Fannie Mae-Aces 2.39% VRN 01/01/2034 A1 Series 2022-M5 usD 7,103,560 6,788,776 1.68
Freddie Mac Multifamily Structured Pass Through Certificates FRN 25/05/2028 AS Series K-F113 usD 470,925 467,268 0.12
Freddie Mac Pool 2% 01/03/2036 usD 2,645,615 2,503,467 0.62
Freddie Mac Pool 2% 01/09/2036 usD 4,731,684 4,477,310 1.11
Freddie Mac REMICS 2% 25/02/2037 NH Series 5105 usD 1,380,942 1,299,544 0.32
Freddie Mac REMICS 2.5% 25/02/2050 LB Series 4954 usb 2,482,599 2,367,898 0.59
FREMF 2016-KF18 Mortgage Trust FRN 25/05/2026 B Series 2016-KF18 usD 199,890 198,284 0.05
FREMF 2017-KF27 Mortgage Trust FRN 25/12/2026 B Series 2017-KF27 usD 158,191 157.809 0.04
FREMF 2017-KF29 Mortgage Trust FRN 25/02/2024 B Series 2017-KF29 usD 119,399 119,352 0.03
FREMF 2017-KF30 Mortgage Trust FRN 25/03/2027 B Series 2017-KF30 usD 199,954 198,807 0.05
FREMF 2017-KF33 Mortgage Trust FRN 25/06/2027 B Series 2017-KF33 usD 388,367 383,820 0.10
FREMF 2018-KF44 Mortgage Trust FRN 25/02/2025 B Series 2018-KF44 usD 869,849 863,980 0.22
FREMF 2018-KF49 Mortgage Trust FRN 25/06/2025 B Series 2018-KF49 usD 434,608 420,532 0.10
GS Mortgage Securities Corp 11 0.962% VRN 10/11/2050 XA Series 2017-GS8 usD 6,291,516 231,716 0.06
GS Mortgage Securities Corp Il 4.408% VRN 10/07/2051 C Series 2018-GS10 usb 100,000 95,581 0.02
GS Mortgage Securities Corp Trust 2018-LUAU FRN 15/11/2032 E Series 2018-LUAU usD 402,000 385,459 0.10
GS Mortgage Securities Corp Trust 2018-TWR FRN 15/07/2031 E Series 2018-TWR usb 125,000 118,859 0.03
GS Mortgage Securities Corp Trust 2018-TWR FRN 15/07/2031 F Series 2018-TWR usb 125,000 118,707 0.03
GS Mortgage Securities Corp Trust 2018-TWR FRN 15/07/2031 G Series 2018-TWR usD 125,000 111,350 0.03
GS Mortgage Securities Trust 2016-G52 4.705% VRN 10/05/2049 C Series 2016-GS2 usb 1,375,000 1,336,743 0.33
GS Mortgage Securities Trust 2016-GS4 0.569% VRN 10/11/2049 XA Series 2016-GS4 usD 6,954,641 146,046 0.04
GS Mortgage Securities Trust 2017-GS8 4.335% VRN 10/11/2050 C Series 2017-GS8 usD 485,000 458,947 0.11
GS Mortgage Securities Trust 2018-GS9 4.359% VRN 10/03/2051 C Series 2018-GS9 usb 750,000 716,950 0.18
HarborView Mortgage Loan Trust 2005-7 FRN 19/06/2045 2A1 Series 2005-7 usD 3,950,304 2,777,863 0.69
HPLY Trust 2019-HIT FRN 15/11/2036 E Series 2019-HIT usD 449,247 423,320 0.11
HPLY Trust 2019-HIT FRN 15/11/2036 F Series 2019-HIT usD 775,902 727,230 0.18
IMT Trust 2017-APTS FRN 15/06/2034 EFL Series 2017-APTS usD 661,162 650,757 0.16
JP Morgan Alternative Loan Trust FRN 25/07/2036 1A1 Series 2006-A3 usb 3,345,031 3,089,604 0.77
JP Morgan Chase Commercial Mortgage Securities Trust 2018-

WPT 5.542% VRN 05/07,/2033 EFX Sories 2018 WPT usb 260,000 253,697 0.06
JP Morgan Chase Commercial Mortga rities Trust 2018-

WP & 5425 VRN Dm0y 2093 FIX sames 2018 WPl - -0 USD 450,000 436,980 011
JPMIBB Commercial Mortgage Securities Trust 2014-C21 4.341% VRN 15/08/2047 B Series 2014-C21 usb 850,000 835,229 0.21
JPNIBB Commercial Mortgage Securities Trust 2014-C23 3.983% VRN 15/09/2047 D Series 2014-C23 usb 1,009,000 938,014 0.23
JPNIBB Commercial Mortgage Securities Trust 2015-C27 3.806% VRN 15/02/2048 D Series 2015-C27 usb 530,000 448,714 0.11
JPNIBB Commercial Mortgage Securities Trust 2015-C27 4.306% VRN 15/02/2048 C Series 2015-C27 usb 585,400 554,705 0.14
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JPMBB Commercial Mortgage Securities Trust 2015-C29 4.118% VRN 15/05/2048 B Series 2015-C29 usb 1,100,000 1,062,955 0.26
JPMCC Commercial Mortgage Securities Trust 2017-JP7 3.635% VRN 15/09/2050 C Series 2017-JP7 usb 820,000 753,848 0.19
JPMDB Commercial Mortgage Securities Trust 2017-C7 4.162% VRN 15/10/2050 C Series 2017-C7 usb 1,050,000 969,589 0.24
JPMDB Commercial Mortgage Securities Trust 2018-C8 4.717% VRN 15/06/2051 C Series 2018-C8 usb 265,000 243,184 0.06
Morgan Stanley Bank of America Merrill Lynch Trust 2015-C20
4.455% VRN 15/02/2048 C Series 2015.C20 usb 967.000 938,369 0.23
Morgan Stanley Bank of America Merrill Lynch Trust 2017-C33
1.253% VRN 15/05/2050 XA Series 2017-C33 usb 3.185.496 148,622 0.04
Morgan Stanley Bank of America Merrill Lynch Trust 2017-C34
0.8786% VRN 1%/1 1/2052 XE Series 201 7»%34 Usb 19.951.252 809,913 0.20
Morgan Stanley Capital | 2017-HR2 0.775% VRN 15/12/2050 XA Series 2017-HR2 usb 30,801,550 1,014,424 0.25
Morgan Stanley Capital | Trust 2017-ASHF 0% VRN 15/08/2022 XCP Series 2017-ASHF usb 17,123,000 17 0.00
Morgan Stanley Capital | Trust 2018-SUN FRN 15/07/2035 G Series 2018-SUN usb 75,000 71,020 0.02
Opteum Mortgage Acceptance Corp Trust 2006-1 FRN 25/04/2036 1AC2 Series 2006-1 usb 2,185,850 1,997,419 0.50
Residential Asset Securitization Trust 2005-A15 5.75% 25/02/2036 5A1 Series 2005-A15 usD 7.797.413 3.845,590 0.96
SG Commercial Mortgage Securities Trust 2016-C5 1.901% VRN 10/10/2048 XA Series 2016-C5 usb 21,808,263 1,112,368 0.28
SLIDE 2018-FUN 0% VRN 15/08/2022 XCP Series 2018-FUN usb 17,107,750 171 0.00
Tharaldson Hotel Portfolio Trust 2018-THPT FRN 11/11/2034 E Series 2018-THL usD 321,602 294,061 0.07
UBS Commercial Mortgage Trust 2017-C1 4.036% 15/06/2050 B Series 2017-C1 usb 1,100,000 1,053,125 0.26
UBS Commercial Mortgage Trust 2017-C6 4.439% VRN 15/12/2050 C Series 2017-C6 usb 1,367,000 1,303,443 0.32
UBS Commercial Mortgage Trust 2018-C13 0.737% VRN 15/10/2051 XA Series 2018-C13 usb 5,571,736 195,071 0.05
UBS Commercial Mortgage Trust 2018-C9 4.879% VRN 15/03/2051 C Series 2018-C9 usb 523,000 492,436 0.12
Velocity Commercial Capital Loan Trust 2018-1 3.59% 25/04/2048 A Series 2018-1 usb 1,346,173 1,328,804 0.33
VMC Finance 2019-FL3 LLC FRN 15/09/2036 D Series 2019-FL3 usb 1,101,201 1,068,042 0.27
WalMu Mortgage Pass-Through Certificates Trust 2.985% VRN 25/06/2037 2A1 Series 2007-HY6 usb 1,106,997 1,034,276 0.26
Wells Fargo Commercial Mortgage Trust 2012-LC5 4.718% VRN 15/10/2045 D Series 2012-LC5 usb 557,000 555,155 0.14
Wells Fargo Commercial Mortgage Trust 2015-LC20 3.719% 15/04/2050 B Series 2015-L.C20 usb 174,000 168,263 0.04
Wells Fargo Commercial Mortgage Trust 2015-LC20 4.056% VRN 15/04/2050 C Series 2015-.C20 usb 1,094,000 1,041,913 0.26
Wells Fargo Commercial Mortgage Trust 2015-NXS2 0.639% VRN 15/07/2058 XA Series 2015-NXS2 usb 9,971,736 165,835 0.04
Wells Fargo Commercial Mortgage Trust 2015-NXS2 4.283% VRN 15/07/2058 C Series 2015-NXS2 usb 1,600,000 1,545,234 0.39
Wells Fargo Commercial Mortgage Trust 2015-NX54 4.686% VRN 15/12/2048 C Series 2015-NXS4 usb 1,571,000 1.521.688 0.38
Wells Fargo Commercial Mortgage Trust 2015-P2 0.953% VRN 15/12/2048 XA Series 2015-P2 usb 2,078,568 57,809 0.01
Wells Fargo Commercial Mortgage Trust 2016-C34 4.089% 15/06/2049 B Series 2016-C34 usb 1,000,000 924,029 0.23
Wells Fargo Commercial Mortgage Trust 2016-C35 3.438% 15/07/2048 B Series 2016-C35 usb 1,390,000 1,306,312 0.33
Wells Fargo Commercial Mortgage Trust 2016-C37 4.489% VRN 15/12/2049 C Series 2016-C37 usb 1,218,000 1,174,977 0.29
Wells Fargo Commercial Mortgage Trust 2016-NXS6 3.811% 15/11/2049 B Series 2016-NXS6 usb 750,000 707,095 0.18
Wells Fargo Commercial Mortgage Trust 2016-NXS6 4.393% VRN 15/11/2049 C Series 2016-NXS6 usb 1,454,000 1,374,502 0.34
Wells Fargo Commercial Mortgage Trust 2017-C38 3.903% VRN 15/07/2050 C Series 2017-C38 usb 1,000,000 915,887 0.23
Wells Fargo Commercial Mortgage Trust 2017-C38 3.917% VRN 15/07/2050 B Series 2017-C38 usb 687,000 656,751 0.16
Wells Fargo Commercial Mortgage Trust 2017-C39 4.118% 15/09/2050 C Series 2017-C39 usb 1,569,000 1,469,435 0.37
Wells Fargo Commercial Mortgage Trust 2017-C41 4.505% VRN 15/11/2050 C Series 2017-C41 usb 705,000 626,582 0.16
Wells Fargo Commercial Mortgage Trust 2017-RC1 1.459% VRN 15/01/2060 XA Series 2017-RC1 usb 13,888,851 711,708 0.18
Wells Fargo Commercial Mortgage Trust 2017-RC1 4.591% 15/01/2060 C Series 2017-RC1 usb 1,192,000 1,143,346 0.29
Wells Fargo Commercial Mortgage Trust 2018-C48 0.949% VRN 15/01/2052 XA Series 2018-C48 usb 21,981,364 1,106,841 0.28
Wells Fargo Mortgage Backed Securities 2007-15 Trust 6% 25/11/2037 A1 Series 2007-15 usb 1,097,156 1,018,844 0.25
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Wells Fargo Mortgage Backed Securities 2007-AR6 Trust 2.622% VRN 25/10/2037 AT Series 2007-AR6 usb 1,238,278 1,191,465 0.30
WFRBS Commercial Mortgage Trust 2014-C21 4.234% VRN 15/08/2047 C Series 2014-C21 usb 1,150,000 1,107,278 0.28
WFRBS Commercial Mortgage Trust 2014-C23 4.003% VRN 15/10/2057 D Series 2014-C23 usD 758,000 692,797 0.17

142,421,863 35.50
T —VilssasEt 144,141,491 35.93
SRR RS
Ry LIS
TAUHNERE
United States Treasury Bill 0.274% 07/07/2022 usD 80,900,000 80.841,145 20.15
MIFE RS GEt 80.841,145 20.15
el St =y 80,841,145 20.15
ROFHITILES CHE | SN BBETRELS H LU HATRIER 336,410,898 83.86
SEEMEISGE 425,947,466 106.18
RITH LT O—H—TFE(+EHEE 3,553,695 0.89
ZOMEE/ (8 (28,340,313) (7.07)
HBEGS 401,160,848 100.00
BssEx -

FRN —Z8)F &
STEP—-RXFv /7 v &
VRN—ZE&&F]./ — &



(3) RETFHIEG [BRHl=R

512 o KAERAG/ (BR) MEECHT S
BE BIETER BE STIEEER mEAE ZHIEF (KRR = (%)
CHF 202,512 usb 210,465  29/06/2022  BNP Paribas SA 994 0.00
CHF 2,560,858 usb 2,661,439  29/06/2022  BNP Paribas SA 12,572 0.01
GBP 38,908 usb 48,614  29/06/2022  Standard Chartered Bank 420 0.00
EUR 710,929 usb 759,857  29/06/2022  UBS AG London Branch 4,499 0.00
EUR 653,549 usb 698,528  29/06/2022  UBS AG London Branch 4,136 0.00
EUR 1,418 usb 1,516 29/06/2022 UBS AG London Branch 9 0.00
BEBFNICHRLIRREFNRSGE 22,630 0.01
usb 1,814 CHF 1,743  29/06/2022  Brown Brothers Harriman & Co. ) (0.00)
usD 3,213 EUR 3,012  29/06/2022 Brown Brothers Harriman & Co. (25) (0.00)
usb 3,594 EUR 3,370  29/06/2022 Brown Brothers Harriman & Co. (28) (0.00)
usb 1,022 GBP 817  29/06/2022 Brown Brothers Harriman & Co. 9) (0.00)
usD 7 EUR 7  29/06/2022 Brown Brothers Harriman & Co. 0 0.00
usD 22,890 CHF 21,998  29/06/2022 Brown Brothers Harriman & Co. (80) (0.00)
RETHICHRBIRRFIBREGE (148) (0.00)
BEBTNICRDRRIEEH S 22,482 0.01
4) =9I - )I—=> - A v TEH
BETA RERFE . (8BKR) MEEICNT 2
ZHINEF BE TmEAE CKRIL) CKRIL) = (%)
Barclays* usb 16/06/2022 81,999,998 (8,146,404) (2.03)
Barclays* usb 21/07/2022 34,000,005 (3,345,108) (0.83)
Barclays* usb 03/08/2022 74,000,000 (5,435,999 (1.36)
Barclays* usb 09/09/2022 18,999,994 (636,843) (0.16)
Barclays* usb 21/07/2022 66,000,000 (2,212,194) (0.55)
BNP Paribas* usb 28/09/2022 65,000,000 (4,062,634) (1.01)
BNP Paribas* usb 10/11/2022 90,000,000 (3,816,270) (0.95)
N=F) - UI—> « 2Ty TEHLRDARRIRBREET (27,655,452) (6.89)
N=F) - UI—=> - 27y TR D RERMIELR (27,655,452) (6.89)

* BRI >F 17 (&, Shiller Barclays CAPE ® US Sector Il ER USD Index <9,
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DI AMY =Y H—=T 7> ROFEVAHADERINRE CHREBL LTET,

H7 72 ROLHEAERDEY TT,

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

rELE NS ERFETEONIHE. sRigtEs. 1—0O0FE. SEBEFEISE50NCCD.
* CP. J—-)LO—>ENENGHEREET TERENRELET,

X FRANOBRALS L. NEERED 0% e LET,
E BB ABR s cmmADREETOEE A

W=:0 5 BD:EREE
= % @ & | . .

I (ﬁﬂﬁa*ﬂ ) =

M % % % % B5.5H

1088(2019 4 H5H) 10,098 A0.0 79.4 - - 16,167
1183(2020£ 4 H6B) 10,089 A0.1 69.3 - - 1,139
12582021548 58) 10,080 201 62.4 - - 1,064
1383(2022 4 H5H) 10,071 A0.1 76.3 - - 1,192
14583(2023F 4 H58) 10,063 201 71.8 - - 1,253

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



BSHOEEMEADHERS

E £ i %= = MR T AIIEN |
= = B ral P et Eowz
CRE) i % % %
2022%F 4 H5H 10,071 - /6.3 -
4 H X 10,071 0.0 /6.3 -
5 B X 10,071 0.0 76.3 -
6 A X 10,071 0.0 /5.5 -
7 B X 10,071 0.0 /5.5 -
8 A X 10,069 A0.0 /5.5 -
9 B X 10,068 A0.0 75.5 -
10 B X 10,067 A0.0 /5.6 -
1M B =X 10,065 A0.1 75.9 -
12 B X 10,062 A0.1 /5.9 -

202341 B =X 10,064 A0.1 75.3 -
2 A X 10,064 A0.1 /5.3 -
3 B X 10,063 A0.1 71.8 -

CRES)

2023F 4 H5H 10,063 A0.1 71.8 —

CE1) BEEREIHABL T,
(X2) BEFTYtLRE. BREER-FTREERTY,
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¥ ¥
% B T % 901,029 (910,000)
CX1) ®BEITERESTT @BBAIFDESENTHIEBA) »
Cx2) () NIFBRICLZFEDDT. LBROBRICESENTHY EE A
BFIZREFEAEOBERRE Q0226486 HHA 520238 485H%7)
FAh DA ZEBEHRA E DEE R
® &8 5 7
X 2 BUES  [Sonzmga TNES  [SonZEEA
A ZDEEIFRB B/A c ZDEISIHRD bDsC
= = % e = %
rd % = g 0.028 0.028 100.0 0.028 0.028 100.0
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WHEAEEOHHE

NGRE

(A) BEZFERERIFR
BN GPEE) KA

E B x
X 5 5 o | = N |>5BB# % F B R ORI A KX
FM T % % % % %
& sk & 900,000 900,426 71.8 — — — 71.8
a E 900,000 900,426 71.8 — — — 71.8

CE) AR, HROMEERERICN T SFHHEDLERTH Y RSB 2 I ZMUEAALTOWET,

(B) BEREAEF=
B GBEE) RiEHims|

8 i = o A
‘ ) %= | E @ & ¥ | ¥ @ %= |wEEFEADO
(EfEES) % ¥ M
4240 FEEES (25) 0.0050 200,000 200,020 2023/05/01
4260 FIEEES (25) 0.0050 200,000 200,090 2023/07/01
4270 FEEES (25) 0.0050 200,000 200,102 2023/08/01
4290 FEEES (25) 0.0050 200,000 200,140 2023/10/01
4300 FEEGES (246) 0.0050 100,000 100,074 2023/11/01
= 5 - 900,000 900,426 —
WIS E(SEERIEDIER 2023F A8 5 BT
AN/ H
= . _ = HA =x
= i ] tr R
FH %
N tt & 900,426 71.8
J— )L -0 — > % . F 0O 353,089 28.2
®% & B F B E # # 1,253,515 100.0

SHEEADBMARGEUIETTH I FTo BlF. NERE2MUZWEAALTVET,
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3 = N 1=t 3 2
BEE. 8F. TASLUBEMIEBEDIRR (2023 4 B 5 B)EE
18 = EE: S
(A) & B 1,253,515,428H
] — ) O — > = 353,078,860
N 1t & (FHmER) 900,426,000
* I Fi) = 10,144
Bl h & =5 424
(B) & & -
(C) #t = E E ¥E(A—-B) 1,253,515,428
JT ZiN 1,245,658,613
PN B & il B8 m £ 7,856,815
(D) & = 1 s O # 1,245,658,6130
1 B O 38 &= W B # {# #|C/D) 10,063
(C£1) BiETA%E 1,184,299,773H AFETTIY - 7747 ANTFI— (BEERE) 75UMLTAI-R
BN ETTAZE 67,418,522M Ta—X-T7IT7HRT 7R
— IR RO TTANRE 6,059,682 OnettF Ao EL 7N (AO—X)
GX2) BIERICHTBITERDAR OnettFH#tL 7~ (BO—X)
NooO—>-T72R (ANyPRL) 15,843,407H OnettF@o#tL 7~ (CO—X)
NooO—>--T72 R (NvTHl)) 13,867,169 HROEE ATHHNT VAT 7R (BELEUE)
No70-> 77 R (ANyIRL/E 1 DRER) 1,088,285H ENAY - 29VL-USIMA-IREST 70K BERRE) (BEAYTSY)
NIO=> - T70R (AyYHY) /E 1 THRER) 98,0950 ENAY - RIVL-USMA-LREET 7K (BRAER) (BBAYYHL)
FAELAT - ANSITIYT A VhL - 77V R10BS 3,959,763M LAY AIVL-USMA-LREST7 VR (E1THED) (BEAYYS))
HFRELAT - ANTTIVT A Vhh- 77V R11BE 989,197H EWAY - AIVL-USIMA-IREST7VR (E1BHRER) (BEAYIEL)
FAELAT - ANSITIYVT A VhL - T7VR12B8 494,102H T7RAIZ-7O-N - I94574 - T7 R
HFRELAT - ANT AVhbLT7YR1BE 494,102 A3y NO-IERBBENTYAT7 R (FOF sB) (BRAEAEZER
FAEAT - ANSTIVT A VAL T7VR2BS 48,517H BIRITAGET
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 990,000,991H
UZ7MFIHR 8 EENZ V277K (DC) 39,586,646H
B 7 A -7 EEERY ) - A<HI-2> 870,000
D | ANTEEY 7)) > 7 T/ EEERY - Z<ER L I-2> 530,000
D | AMFREY 71 v 4 -7V BEERY U -X<@77UH7 Y RI-2> 70,000H
J=A<TFIMLT7NA=2> 10,530,000
YT~ 7’/;_55_4)%/') —ZA<$ETI-2> 149,716H
YT F =TS EEERY )~ Z<KRI-2> 5,972
Y7 AVhhTryRAD=-Z (BBAYISY) 993,740H
USANSTYYT - 1Ak 77 RBI-2 (BEBAYYEL) 1,987,479H
DIAM=-Y+7Z 70-/ESI777A 77/ R<DCEE> 9,935H]
KFEVVIS - TIT4T  ANTTY- (BEERE) G- 9,925H
KBTI - T7IT4 T ANTTI- (BEERE) KRI-2 9,925H
KTREIHI - TIT47 - ANTTY~ (BERRE) RRLI- 9,925M
HPETIL - TIFAT ANTTY— (BERRE) XFYINYI-R 9,925M
KFEI0I 79747 ANITV- (BEERD) MLDUFI-R 9,925H

9,925H
29,641,137H
99,040MH
99,040MH
99,040M
99,109H
188,380MH
109,063MH
297,442H
118,977H
99,255,584
27.831,876H
1,245,658,613H



BERDIR WHE 202264860 F2023F4850

I8 B E H
(A) B2 | e 1IN it 276,679H
2 HY gl = 389,729
X E7A) gl = A113,050
(B) & i E 25 5% g8 | it 21,274,900
7c = B 21,274,900
(©) = A | it £(A+B) £998,221
(D) &1 A % o o it & 8,464,251
(E) % # = | it & 240,693
(F) & il = it = | it & 431,478
(G) & §H(C+D+E+F) 7,856,815
R A # 2 i it £(G) 7,856,815

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



