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18 = El HA
(a) RERRKREDESF NG 123,301
(b) REEREOBMIISTESER 19,484,460
(o)l @=m #|H B % 701.833.428
() B £ B B I % 717.754,993
(e) BHNEHREA(a+b+c+d) 1,439,196,182
() 1 A0z S ENRER 13,735.77
(g8) 7 e & 0
(hy 1 508 %2Y 5k % 0
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TTZAERH>THIET,

SINZGA>  T7R WITETINT) =TT F—-

T2 \DAKN =7 TFR1] (3
YN AN 7= EENT BER

IN\YAN-T—=Fl3. 77> RD

EFECHSVTRICREZLEERDHSNBZRETFRANCEN U IMBERMER SN, RLEBEANCISEEZZ(T
THYVET,
BH. LFEAF LD 2BERDRMEEFEAMBFEERDEXD—PEZEIHLNRLZDLDTHIEFITH. &
{ETSZENRTH Y EEMZRILET 2D TEDH EE A
(1) EREtEES JUHNBELEEESE
20245 5 B3 1B THE
] (B6I : RRJD)
HEREDOMEE 202,015,510
REIN
FRUNES 10,627,993
Z DA 58,243
N EEt 10.686.,236
EH
SRR 1,616,305
BT HE 73,598
ST SRHIN O GPIZREREN B ~ B 158.944
SHEETEEM, SR NUTHEIRMNG RO EEH TR 150,434
Hix, ZEREMBBRITRILRIN 151,206
H i {5 o B 52,751
FESTHABIRMN S K ORE IR 59,017
FRBE 58,656
Ecra= 1 \ 22,700
> T 7RI = —E X ERE 28,149
ZDthER 42,344
ZBR  ERILR (367.397)
ERGst 2,046,707
Eea= failhin 8.639.529
ERBLORERMNEE (BK)
BREEMEEZSTEHC K DERIEM (1BK) (4,048,442)
N=S )L - )T =2+ 27y TR 175 REHEF R 23,678,416
REBTHICRDERM (18K) (178,491)
NERE(C 172 SRR # -
SEIHUAIER 19,451,483
BEFMAS CHRBIAERAEDMAZE) 4,629,578
N—=F) - UT—> - 2T PR DRERMERDFZE 4,827,575
BETHIC R DAKIBNRDIEE) 47,128
ARERFHMA I DIEZES) 9,504,281
EH(C £ SIS E O HREEN] 37.595,293
RS DEE)
1T 24,372,239
B8 . (76,919,870)
ﬁﬁaffﬁﬁzé ] 14,414
stz DZEE)C K HIEEED (B (52,533,217)
DEE I (590,481)
BIRIRAE D& 186.487.105
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F—=AKZU7
Commonwealth Bank of Australia FRN 12/09/2025 usb 401,000 402,716 0.22
402,716 0.22
NZa—%
Inkia Energy Ltd 5.875% 09/11/2027 usD 341,000 331,183 0.18
331,183 0.18
7SV
Prumo Participacoes e Investimentos S/A 7.5% 31/12/2031 usD 157,372 156,478 0.08
156,478 0.08
HFs
Algonquin Power & Utilities Corp 5.365%STEP 15/06/2026 usD 61,000 60,599 0.03
Bank of Montreal 1.5% 10/01/2025 usb 410,000 400,159 0.21
Bank of Nova Scotia 4.75% 02/02/2026 usD 408,000 403,712 0.21
Canadian Pacific Railway Co 1.35% 02/12/2024 usb 410,000 401,504 0.22
Enbridge Inc 5.9% 15/11/2026 usb 398,000 402,388 0.22
Toronto-Dominion Bank 0.7% 10/09/2024 usb 409,000 403,694 0.21
2,072,056 1.10
TAR S
Avolon Holdings Funding Ltd 2.125% 21/02/2026 usD 433,000 405,483 0.22
Bioceanico Sovereign Certificate Ltd 0% 05/06/2034 usD 260,322 194,200 0.10
Interoceanica IV Finance Ltd 0% 30/11/2025 usb 11,312 10,789 0.01
Lima Metro Line 2 Finance Ltd 5.875% 05/07/2034 usb 171,665 168,011 0.09
778,483 0.42
F1)
Chile Electricity PEC SpA 0% 25/01/2028 usb 891,254 707,858 0.38
Empresa Electrica Cochrane SpA 5.5% 14/05/2027 usD 91.240 89,080 0.05
GNL Quintero SA 4.634% 31/07/2029 usb 129,440 126,379 0.07
923,317 0.50
JoxeE7
Banco de Bogota SA 6.25% 12/05/2026 usD 200,000 197,993 0.11
Bancolombia SA 4.625% VRN 18/12/2029 usb 500,000 490,380 0.26
Colombia Government International Bond 4.5% 28/01/2026 usD 300.000 293,712 0.16
Ecopetrol SA 5.375% 26/06/2026 usD 150,000 147,066 0.08
Grupo de Inversiones Suramericana SA 5.5% 29/04/2026 usD 200,000 195,028 0.10
1,324,179 0.71
TT7TFIZ
Banco Industrial SA 4.875% 29/01/2031 usD 150,000 145,261 0.08
145,261 0.08
TR
Adani International Container Terminal Pvt Ltd 3% 16/02/2031 usb 172,000 143,317 0.08
Adani Ports & Special Economic Zone Ltd 4% 30/07/2027 usD 300,000 273,580 0.15



HEEICHT 2
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Adani Transmission Step-One Ltd 4% 03/08/2026 usD 200,000 188,105 0.10
JSW Hydro Energy Ltd 4.125% 18/05/2031 usb 152,000 132,523 0.07
737,525 0.40
TRRIT
Adaro Indonesia PT 4.25% 31/10/2024 usb 250,000 247,525 0.13
Bank Negara Indonesia Persero Tbk PT 3.75% 30/03/2026 usb 200,000 191,510 0.10
Indonesia Asahan Aluminium PT / Mineral Industri Indonesia Persero PT 4.75% 15/05/2025 usb 200,000 197,983 0.11
Pertamina Persero PT 1.4% 09/02/2026 usD 200,000 186,074 0.10
823,092 0.44
NIt TILT
Cosan Luxembourg SA 7% 20/01/2027 usb 200,000 200,754 0.1
Guara Norte Sarl 5.198% 15/06/2034 usb 342,716 312,321 0.16
Millicom International Cellular SA 5.125% 15/01/2028 usD 180,000 170,562 0.09
Millicom International Cellular SA 6.625% 15/10/2026 usb 180,000 178,713 0.10
862,350 0.46
=27
TNB Global Ventures Capital Bhd 3.244% 19/10/2026 usb 300,000 284,810 0.15
284,810 0.15
XF 0
Banco Inbursa SA Institucion de Banca Multiple Grupo Financiero Inbursa 4.375% 11/04/2027 usD 200,000 192,872 0.10
Banco Nacional de Comercio Exterior SNC/Cayman Islands 2.72% VRN 11/08/2031 usD 200,000 177,856 0.10
Banco Santander Mexico SA Institucion de Banca Multiple
Grupo Financiero Santand 7.525% VRN 01/10/2028 i Usb 200,000 207,657 0.1
BBVA Bancomer SA 5.35% VRN 12/11/2029 usb 200,000 197,991 0.1
Comision Federal de Electricidad 4.75% 23/02/2027 usb 200,000 193,529 0.10
Industrias Penoles SAB de CV 4.15% 12/09/2029 usb 200,000 185,166 0.10
Mexico Generadora de Energia S de rl 5.5% 06/12/2032 usb 126,424 123,675 0.07
1,278,746 0.69
SEEE
JBS USA LUX SA 3% 02/02/2029 usb 50,000 44,240 0.02
NXP BV 4.4% 01/06/2027 usb 413,000 402,890 0.22
447,130 0.24
T2
Braskem Netherlands Finance BV 8.5% VRN 23/01/2081 usb 300,000 298,013 0.16
Equate Petrochemical BV 4.25% 03/11/2026 usb 300,000 288,378 0.15
MV24 Capital BV 6.748% 01/06/2034 usb 161,272 151,695 0.08
Petrobras Global Finance BV 7.375% 17/01/2027 usb 70,000 72,304 0.04
Suzano International Finance BV 4% 14/01/2025 usb 200,000 197,659 0.11
1,008,049 0.54
INFY
Global Bank Corp 5.25% VRN 16/04/2029 usb 200,000 184,122 0.10
Intercorp Financial Services Inc 4.125% 19/10/2027 usD 200,000 187,058 0.10
Multibank Inc 7.75% 03/02/2028 usb 200,000 200,832 0.11
572,012 0.31
INZTTA
Banco Continental SAECA 2.75% 10/12/2025 usb 200,000 189,424 0.10
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Telefonica Celular del Paraguay SA 5.875% 15/04/2027 usD 200,000 194,239 0.11
383,663 0.21
~RIL—
Banco de Credito del Peru 3.25% VRN 30/09/2031 usb 240,000 220,297 0.12
Banco de Credito del Peru 3.25% VRN 30/09/2031 usb 150,000 137,685 0.07
Banco Internacional del Peru SAA Interbank 4% VRN 08/07/2030 usb 300,000 289,704 0.17
Fenix Power Peru SA 4.317% 20/09/2027 usD 125,882 120,148 0.06
InRetail Shopping Malls 5.75% 03/04/2028 usb 100,000 98,049 0.05
Transportadora de Gas del Peru SA 4.25% 30/04/2028 usD 160,000 155,281 0.08
1,021,164 0.55
SUAR=I
DBS Group Holdings Ltd 1.822% VRN 10/03/2031 usb 300,000 280,870 0.15
Oversea-Chinese Banking Corp Ltd 1.832% VRN 10/09/2030 usb 300,000 285,880 0.15
United Overseas Bank Ltd 1.75% VRN 16/03/2031 usb 300,000 280,410 0.15
847,160 0.45
ANRA >
Al Candelaria Spain SLU 7.5% 15/12/2028 usb 206,250 201,579 0.11
201,579 0.11
1 F1)R
Royalty Pharma Plc 1.75% 02/09/2027 usb 455,000 406,145 0.22
406,145 0.22
7 A HERE
AGCO Corp 5.45% 21/03/2027 usb 95,000 94,922 0.05
American Electric Power Co Inc 5.2% 15/01/2029 usD 405,000 402,510 0.22
American Express Co FRN 16/02/2028 usD 400,000 402,856 0.22
Amgen Inc 5.507% 02/03/2026 usb 380,000 380,069 0.20
Anthem Inc 3.5% 15/08/2024 usb 405,000 403,297 0.22
Athene Global Funding 1.716% 07/01/2025 usb 75,000 73,202 0.04
Athene Global Funding FRN 08/05/2026 usb 510,000 510,372 0.26
Boeing Co 4.875% 01/05/2025 usb 407,000 402,747 0.22
Bristol-Myers Squibb Co FRN 20/02/2026 usb 220,000 220,980 0.12
Broadcom Inc 3.15% 15/11/2025 usD 418,000 404,304 0.22
Campbell Soup Co 5.2% 19/03/2027 usb 155,000 155,132 0.08
Carrier Global Corp 5.8% 30/11/2025 usb 272,000 273,320 0.15
Constellation Brands Inc 5% 02/02/2026 usb 380,000 379,646 0.20
Dollar Tree Inc 4% 15/05/2025 usb 410,000 404,217 0.22
Elevance Health Inc 5.15% 15/06/2029 usb 235,000 234,669 0.13
Energy Transfer LP 6.05% 01/12/2026 usb 397,000 402,300 0.22
Entergy Louisiana LLC 0.95% 01/10/2024 usb 395,000 388,881 0.21
Exelon Corp 5.15% 15/03/2029 usb 202,000 201,049 0.1
Expedia Group Inc 6.25% 01/05/2025 usb 401,000 401,726 0.22
Ford Motor Co 4.346% 08/12/2026 usb 416,000 403,998 0.22
Freeport-McMoRan Inc 4.125% 01/03/2028 usb 300,000 287,025 0.15
General Motors Financial Co Inc 5.25% 01/03/2026 usb 405,000 402,882 0.22
Glencore Funding LLC 1.625% 01/09/2025 usb 427,000 405,983 0.21
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Glencore Funding LLC FRN 04/04/2027 usb 320,000 321,043 0.17
Goldman Sachs Bank FRN 18/03/2027 usb 251,000 252,720 0.14
HCA Inc 5.375% 01/02/2025 usb 405,000 403,693 0.22
JPMorgan Chase & Co 0.768% VRN 09/08/2025 usb 195,000 193,154 0.10
JPMorgan Chase & Co 0.824% VRN 01/06/2025 usb 40,000 40,000 0.02
JPMorgan Chase & Co 3.9% 15/07/2025 usb 385,000 378,603 0.20
JPMorgan Chase & Co FRN 22/04/2028 usb 355,000 357,064 0.19
Microchip Technology Inc 0.983% 01/09/2024 usb 175,000 172,875 0.09
Microchip Technology Inc 4.25% 01/09/2025 usb 225,000 221,509 0.12
Morgan Stanley 3.875% 27/01/2026 usD 410,000 400,065 0.21
NBM US Holdings Inc 7% 14/05/2026 usb 200,000 199,568 0.1
Oracle Corp 5.8% 10/11/2025 usD 402,000 404,205 0.22
Pacific Gas & Electric Co 2.1% 01/08/2027 usb 40,000 36,059 0.02
Pacific Gas & Electric Co 4.95% 08/06/2025 usD 375,000 371,673 0.20
Packaging Corp of America 3.65% 15/09/2024 usb 203,000 201,723 0.1
Parker-Hannifin Corp 3.65% 15/06/2024 usD 395,000 394,559 0.21
Penske Truck Leasing Co LP 4.4% 01/07/2027 usD 416,000 405,004 0.21
PNC Financial Services Group Inc 5.812% VRN 12/06/2026 usD 202,000 202,347 0.11
Republic Services Inc 2.5% 15/08/2024 usb 400,000 397,416 0.21
Ryder System Inc 5.25% 01/06/2028 usb 403,000 403,974 0.22
Sasol Financing USA LLC 4.375% 18/09/2026 usD 200,000 187.394 0.10
Southern Copper Corp 3.875% 23/04/2025 usb 100,000 98,344 0.05
Take-Two Interactive Software Inc 4.95% 28/03/2028 usD 410,000 405,390 0.21
Truist Financial Corp 4.26% VRN 28/07/2026 usb 412,000 405,289 0.21
Veralto Corp 5.5% 18/09/2026 usb 405,000 404,089 0.22
VICI| Properties LP 4.25% 01/12/2026 usD 420,000 403,971 0.22
Wells Fargo & Co 2.406% VRN 30/10/2025 usb 409,000 403,440 0.22
Wells Fargo & Co FRN 22/04/2028 usb 300,000 301.694 0.16
Welltower OP LLC 4% 01/06/2025 usD 410,000 403,170 0.22
Zimmer Biomet Holdings Inc 1.45% 22/11/2024 usb 395,000 386,923 0.21

16,793,045 9.01
BGE 31,800,143 17.07
RROEE P H5 %R0 SN-BET RIS S S ORBERERGs 31,800,143 17.07
DFEHITLES TG SN BEETAEISH S O HERED
BEIBRILS
N4
MAPS 2018-1 Ltd 4.212% 15/05/2043 A Series 2018-1A usD 310,350 295,246 0.16

295,246 0.16

TAYHS
Allegro CLO VII Ltd FRN 13/06/2031 A Series 2018-1A usD 391,368 392,117 0.21
Atlas Senior Loan Fund X Ltd FRN 15/01/2031 A Series 2018-10A usD 253,664 253,812 0.14
Atlas Senior Loan Fund XI Ltd FRN 26/07/2031 B Series 2018-11A usD 2,000,000 2,002,959 1.07



HEEICHT 2

e iEs e EE BSE CKRRIL) = (%)
CLNC 2019-FL1 Ltd FRN 20/08/2035 D Series 2019-FL1 usD 648,000 622,785 0.33
CVP CLO 2017-2 Ltd FRN 20/01/2031 A Series 2017-2A usD 520,468 520,723 0.28
Harbourview CLO VII-R FRN 18/07/2031 A1 Series 7RA usb 1,084,687 1,087,296 0.58
Hayfin US XII Ltd FRN 20/04/2031 A Series 2018-8A usD 1,966,498 1,969,988 1.06
Highbridge Loan Management 3-2014 FRN 18/07/2029 CR Series 3A-2014 usb 500,000 503,730 0.27
Kestrel Aircraft Funding Ltd 4.25% 15/12/2038 A Series 2018-1A usb 470,171 441,458 0.24
LCM XVII LP FRN 15/10/2031 A2RR Series 17A usD 406,019 405,775 0.22
Nassau 2018-I Ltd FRN 15/07/2031 A Series 2018-I1A usD 757.842 759,842 0.41
Ocean Trails CLO V FRN 13/10/2031 ARR Series 2014-5A usD 375,169 375,781 0.20
Shackleton 2013-lIl CLO Ltd FRN 15/07/2030 AR Series 2013-3A usD 586,236 586,802 0.31
Sound Point CLO XVII FRN 20/10/2030 A2 Series 2017-3A usD 3,102,000 3,109,671 1.67
Sound Point Clo XX Ltd FRN 26/07/2031 A Series 2018-2A usD 4,505,539 4,513,200 2.42
Steele Creek CLO Ltd FRN 15/06/2031 AR Series 2016-1A usD 439,736 440,720 0.24
Tralee CLO IV Ltd FRN 20/01/2030 A Series 2017-4A usb 506,079 506,740 0.27

18,493,399 9.92
TAUNERE
ACE Securities Corp Home Equity Loan Trust FRN 25/12/2034 M2 Series 2004-HE4 usD 968,662 875,447 0.47
ACE Securities Corp Home Equity Loan Trust FRN 25/12/2036 A1A Series 2006-NC3 usb 1,813,081 936,742 0.50
BNC Mortgage Loan Trust 2006-1 FRN 25/10/2036 A1 Series 2006-1 usD 2,826,940 1,938,985 1.04
Commonbond Student Loan Trust 2018-C-GS 4.25% 25/02/2046 B Series 2018-CGS usD 277.218 255,449 0.14
Credit-Based Asset Servicing & Securitization LLC FRN 25/10/2034 M1 Series 2004-CB7 usb 928,128 829,926 0.45
Domino's Pizza Master Issuer LLC 4.118% 25/07/2047 A23 Series 2017-1A usD 1,410,000 1,342,667 0.72
Domino's Pizza Master Issuer LLC 4.474% 25/10/2045 A2Il Series 2015-1A usb 927,500 909,156 0.49
First Franklin Mortgage Loan Trust 2005-FF10 FRN 25/11/2035 A6M Series 2005-FF10 usb 904,444 815,918 0.44
GSAA Home Equity Trust 2005-12 6.158%STEP 25/09/2035 AF5 Series 2005-12 usD 3,269,925 2,063,778 1.11
JP Morgan Mortgage Acquisition Trust 2006-WMC2 FRN 25/07/2036 A3 Series 2006-WMC2 usb 1,492,855 633,476 0.34
Laurel Road Prime Student Loan Trust 2017-8 3.61% 25/08/2042 CFX Series 2017-8 usb 226,448 218,005 0.12
Laurel Road Prime Student Loan Trust 2017-C 3.29% 25/11/2042 C Series 2017-C usD 295,202 279,027 0.15
Lehman ABS Mortgage Loan Trust FRN 25/06/2037 2A2 Series 2007-1 usD 961,640 623,384 0.33
IMASTR Asset Backed Securities Trust 2007-NCW FRN 25/05/2037 A2 Series 2007-NCW usD 879,490 753,822 0.40
Merrill Lynch Mortgage Investors Trust FRN 25/07/2037 A2C Series 2006-HE4 usD 5,153,554 1,193,917 0.64
Merrill Lynch Mortgage Investors Trust FRN 25/11/2037 A2C Series 2006-HE6 usb 5,445,918 1,877,757 1.01
Merrill Lynch Mortgage Investors Trust FRN 25/05/2037 A1A Series 2006-RM2 usb 7,706,900 2,179,294 1.17
Morgan Stanley ABS Capital | Inc Trust 2006-HES FRN 25/08/2036 A2C Series 2006-HES usb 1,846,840 915,745 0.49
Mosaic Solar Loans 2017-1 LLC 4.45% 20/06/2042 A Series 2017-1A usD 65,693 62,811 0.03
National Collegiate Student Loan Trust 2006-1 FRN 25/03/2033 A5 Series 2006-1 usb 2,618,737 2,538,119 1.35
Renaissance Home Equity Loan Trust 2003-4 FRN 25/03/2034 M1 Series 2003-4 usD 1,290,063 1,137,149 0.61
SoFi Professional Loan Program LLC 3.61% 25/09/2040 BFX Series 2017-D usb 500,000 451,358 0.24
Soundview Home Loan Trust 2007-OPT1 FRN 25/06/2037 2A2 Series 2007-OPT1 usD 2,035,649 1,312,474 0.70
Specialty Underwriting & Residential Finance Trust FRN 25/02/2037 A1 Series 2006-BC2 usb 4,280,200 1,453,084 0.78
Taco Bell Funding LLC 4.97% 25/05/2046 A23 Series 2016-1A usD 656,250 644,211 0.35
WaMu Asset-Backed Certificates Walu Trust FRN 25/07/2047 2A3 Series 2007-HE4 usD 3,240,649 1.886.009 1.01
WaMu Asset-Backed Certificates Walu Trust FRN 25/07/2047 2A4 Series 2007-HE4 usb 3,118,182 1,814,715 0.97
\Washington Mutual Asset-Backed Certificates WMABS Trust FRN 25/10/2036 2A2 Series 2006-HES usb 5,030,965 1,738,529 0.93

31,680,954 16.98
BEBRIISGE 50,469,599 27.06
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7 X NERE

United States Treasury Bill 5.29% 27/06/2024* usb 31,000,000 30,891,407 16.55
B5aEt 30,891,407 16.55
-7 —Viks

7 A NWERE

Alternative Loan Trust 2005-23CB 5.5% 25/07/2035 A1 Series 2005-23CB usD 547,566 435,483 0.23
Alternative Loan Trust 2005-63 4.703% VRN 25/11/2035 3A1 Series 2005-63 usD 915,624 802,626 0.43
Alternative Loan Trust 2005-9CB FRN 25/05/2035 1A5 Series 2005-9CB usb 1,027,436 886,608 0.48
Alternative Loan Trust 2007-OA8 FRN 25/06/2047 1A1 Series 2007-OA8 usD 2,487,691 2,015,803 1.09
American Home Mortgage Investment Trust 2006-2 FRN 25/06/2046 1A3 Series 2006-2 usb 4,262,489 877,814 0.47
BANK 2017-BNK6 0.766% VRN 15/07/2060 XA Series 2017-BNK6 usD 7,034,252 124,554 0.07
BBCMS 2018-TALL Mortgage Trust FRN 15/03/2037 F Series 2018-TALL usb 1,281,000 820,279 0.44
BB-UBS Trust 2012-SHOW 0.144% VRN 05/11/2036 XB Series 2012-SHOW usb 5,781,000 2,041 0.00
BB-UBS Trust 2012-SHOW 0.596% VRN 05/11/2036 XA Series 2012-SHOW usD 10,501,000 11,554 0.01
Bear Stearns ALT-A Trust 2006-1 FRN 25/02/2036 11A1 Series 2006-1 usD 610,487 530,216 0.28
Bear Stearns Asset Backed Securities | Trust 2005-AC6 FRN 25/09/2035 1A1 Series 2005-AC6 usD 1,476,123 1.307.193 0.70
Benchmark 2018-B8 Mortgage Trust 0.619% VRN 15/01/2052 XA Series 2018-B8 usD 16,710,023 353,019 0.19
BSPRT 2023-FL10 Issuer Ltd FRN 15/09/2035 A Series 2023-FL10 usb 100,000 100,903 0.05
CD 2017-CD6 Mortgage Trust 0.872% VRN 13/11/2050 XA Series 2017-CD6 usb 5,991,546 120,064 0.06
CHL Mortgage Pass-Through Trust 2007-10 6% 25/07/2037 A1 Series 2007-10 usb 2,904,672 1,304,541 0.70
CHL Mortgage Pass-Through Trust 2007-11 6% 25/08/2037 A1 Series 2007-11 usb 2,071,097 870,679 0.47
Citigroup Commercial Mortgage Trust 2015-GC29 4.137% VRN 10/04/2048 C Series 2015-GC29 usb 500,000 469,866 0.25
Citigroup Commercial Mortgage Trust 2015-GC31 4.033% VRN 10/06/2048 C Series 2015-GC31 usD 2,000,000 1,435,468 0.77
Citigroup Commercial Mortgage Trust 2016-C1 1.817% VRN 10/05/2049 XA Series 2016-C1 usb 13,225,282 345,991 0.19
Citigroup Commercial Mortgage Trust 2016-GC36 2.85% 10/02/2049 D Series 2016-GC36 usD 167,000 86,990 0.05
Citigroup Commercial Mortgage Trust 2016-GC36 3.349% 10/02/2049 A4 Series 2016-GC36 usD 940,000 900,114 0.48
Citigroup Commercial Mortgage Trust 2016-P3 3.329% 15/04/2049 A4 Series 2016-P3 usb 500,000 477,285 0.26
Citigroup Commercial Mortgage Trust 2017-P7 4.137% VRN 14/04/2050 B Series 2017-P7 usb 990,000 899,462 0.48
CitiMortgage Alternative Loan Trust 5.75% 25/04/2037 1A13 Series 2007-A4 usb 238311 213,218 0.1
COMM 2015-CCRE22 Mortgage Trust 0.811% VRN 10/03/2048 XA Series 2015-CR22 usD 21,855,801 57911 0.03
COMM 2015-CCRE24 Mortgage Trust 4.349% VRN 10/08/2048 B Series 2015-CR24 usD 425,000 406,275 0.22
COMM 2015-CCRE27 Mortgage Trust 0.9% VRN 10/10/2048 XA Series 2015-CR27 usb 13,635,121 114,924 0.06
COMM 2015-DC1 Mortgage Trust 4.035% VRN 10/02/2048 B Series 2015-DC1 usD 500,000 466,894 0.25
COMM 2015-LC21 Mortgage Trust 1.065% VRN 10/07/2048 XD Series 2015-L.C21 usb 4,100,743 38,737 0.02
COMM 2016-DC2 Mortgage Trust 3.765% 10/02/2049 A5 Series 2016-DC2 usD 750,000 725,869 0.39
COMM 2018-HCLV Mortgage Trust FRN 15/09/2033 D Series 2018-HCLV usD 374,000 263,785 0.14
CSAIL 2017-CX10 Commercial Mortgage Trust 0.747% VRN 15/11/2050 XA Series 2017-CX10 usD 31,017,960 556,924 0.30
CSAIL 2017-CX9 Commercial Mortgage Trust 3.835% VRN 15/09/2050 B Series 2017-CX9 usb 800,000 674,067 0.36
CSMC 2017-TIME 3.646% 13/11/2039 A Series 2017-TIME usD 1,154,000 931,821 0.50
Fannie Mae Pool 5% 01/07/2043 usb 444,327 434,974 0.23
Fannie Mae Pool 5% 01/08/2043 usD 858,615 840,541 0.45
Fannie Mae Pool 6% 01/10/2053 usb 432,831 434,682 0.23
Fannie Mae REMICS FRN 25/01/2041 KF Series 2010-147 usb 411,162 408,943 0.22



HEEICHT 2

REE S e EE BHE CKNIL) = (%)
Fannie Mae REMICS FRN 25/02/2038 FA Series 2008-9 usb 905,836 898,997 0.48
Fannie Mae REMICS FRN 25/03/2046 FA Series 2016-8 usb 221,311 215,942 0.12
Fannie Mae REMICS FRN 25/08/2049 FD Series 2019-43 usb 538,176 524,073 0.28
Fannie Mae REMICS FRN 25/11/2046 FK Series 2016-83 usb 801,585 785,186 0.42
Freddie Mac Pool 6% 01/01/2053 usb 434,728 437,309 0.23
Freddie Mac Pool 6% 01/04/2054 usb 656,479 661,251 0.35
Freddie Mac REMICS FRN 15/06/2042 UF Series 4068 usb 473,522 463,992 0.25
Freddie Mac REMICS FRN 15/11/2046 FA Series 4631 usb 432,113 423,700 0.23
Freddie Mac REMICS FRN 25/05/2050 FN Series 4990 usb 885,992 860,510 0.46
FREMF 2016-KF18 Mortgage Trust FRN 25/05/2026 B Series 2016-KF18 usb 182,647 177,378 0.10
FREMF 2017-KF27 Mortgage Trust FRN 25/12/2026 B Series 2017-KF27 usD 106,463 105,804 0.06
FREMF 2017-KF30 Mortgage Trust FRN 25/03/2027 B Series 2017-KF30 usb 199,954 196,775 0.1
FREMF 2017-KF33 Mortgage Trust FRN 25/06/2027 B Series 2017-KF33 usb 388,367 365,956 0.20
FREMF 2018-KF44 Mortgage Trust FRN 25/02/2025 B Series 2018-KF44 usb 869,849 859,894 0.46
Government National Mortgage Association FRN 20/12/2047 GF Series 2017-180 usD 1,037,684 1,003,750 0.54
GS Mortgage Securities Corp 11 0.933% VRN 10/11/2050 XA Series 2017-GS8 usb 5,608,908 138,716 0.07
GS Mortgage Securities Corp Trust 2018-TWR FRN 15/07/2031 E Series 2018-TWR usb 125,000 36,684 0.02
GS Mortgage Securities Corp Trust 2018-TWR FRN 15/07/2031 F Series 2018-TWR usb 125,000 22,933 0.01
GS Mortgage Securities Corp Trust 2018-TWR FRN 15/07/2031 G Series 2018-TWR usb 125,000 5,243 0.00
GS Mortgage Securities Trust 2016-GS4 0.561% VRN 10/11/2049 XA Series 2016-G54 usb 6,713,583 70,982 0.04
HarborView Mortgage Loan Trust 2005-7 FRN 19/06/2045 2A1 Series 2005-7 usb 3,370,382 1,861,694 1.01
Hilton USA Trust 2016-HHV 3.719% 05/11/2038 A Series 2016-HHV usb 459,000 436,350 0.23
JPMBB Commercial Mortgage Securities Trust 2015-C27 3.803% VRN 15/02/2048 D Series 2015-C27 usb 530,000 137.088 0.07
JPMBB Commercial Mortgage Securities Trust 2015-C31 3.801% 15/08/2048 A3 Series 2015-C31 usb 417,195 406,619 0.22
JPMCC Commercial Mortgage Securities Trust 2017-JP7 3.623% VRN 15/09/2050 C Series 2017-JP7 usD 820,000 692,056 0.37
JPMDB Commercial Mortgage Securities Trust 2017-C7 4.151% VRN 15/10/2050 C Series 2017-C7 usD 1,050,000 905,942 0.49
JPMDB Commercial Mortgage Securities Trust 2018-C8 4.759% VRN 15/06/2051 C Series 2018-C8 usD 265,000 228,132 0.12
MF1 2023-FL12 LLC FRN 19/10/2038 A Series 2023-FL12 usb 750,000 754,816 0.40
MF1 2024-FL14 LLC FRN 19/03/2039 A Series 2024-FL14 usb 1,005,000 1,008,172 0.54
Morgan Stanley Bank of America Merrill Lynch Trust 2015-C23
4,004% VRN 15/07/2050 AS Series 2015-C23 usb 455.000 442,043 0.24
Morgan Stanley Bank of America Merrill Lynch Trust 2017-C33
1255% VRN 15/05/2050 XA Series 2017-C33 Usb 2:952.684 76.589 0.04
Morgan Stanley Bank of America Merrill Lynch Trust 2017-C34
0.87%/0 VRN 1531 1/2052 XE Series 201 7-Cé4 Usb 19951252 501,606 0.27
Morgan Stanley Capital | 2017-HR2 0.848% VRN 15/12/2050 XA Series 2017-HR2 usb 24,860,393 624,883 0.34
Morgan Stanley Capital | 2017-HR2 3.33% 15/12/2050 A3 Series 2017-HR2 usb 558,565 519,759 0.28
Morgan Stanley Capital | Trust 2016-UBS12 3.337% 15/12/2049 A3 Series 2016-UB12 usb 762,212 719,243 0.39
Morgan Stanley Capital | Trust 2017-ASHF 0% VRN 15/05/2019 XCP Series 2017-ASHF usb 17,123,000 17 0.00
Morgan Stanley Capital | Trust 2018-H3 4.12% 15/07/2051 ASB Series 2018-H3 usD 563,186 548,336 0.29
SG Commercial Mortgage Securities Trust 2016-C5 1.848% VRN 10/10/2048 XA Series 2016-C5 usD 18,754,075 478,979 0.26
Shops at Crystals Trust 2016-CSTL 3.126% 05/07/2036 A Series 2016-CSTL usD 500,000 471,885 0.25
UBS Commercial Mortgage Trust 2017-C6 4.619% VRN 15/12/2050 C Series 2017-C6 usb 683,000 580,407 0.31
UBS Commercial Mortgage Trust 2018-C13 0.759% VRN 15/10/2051 XA Series 2018-C13 usb 4,715,121 121,195 0.06
Walu Mortgage Pass-Through Certificates Trust 4.089% VRN 25/06/2037 2A1 Series 2007-HY6 usb 924,519 767,353 0.41
Wells Fargo Commercial Mortgage Trust 2015-C27 3.451% 15/02/2048 A5 Series 2015-C27 usb 1,023,000 1,002,628 0.54
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Wells Fargo Commercial Mortgage Trust 2015-C28 3.54% 15/05/2048 A4 Series 2015-C28 usb 500,000 488,831 0.26
Wells Fargo Commercial Mortgage Trust 2015-LC20 3.719% 15/04/2050 B Series 2015-1C20 usD 174,000 168,742 0.09
Wells Fargo Commercial Mortgage Trust 2015-NXS2 0.583% VRN 15/07/2058 XA Series 2015- NXS2 usD 9,019,634 34,239 0.02
Wells Fargo Commercial Mortgage Trust 2015-P2 0.92% VRN 15/12/2048 XA Series 2015-P2 usD 1,946,923 20,459 0.01
Wells Fargo Commercial Mortgage Trust 2016-C34 4.089% 15/06/2049 B Series 2016-C34 usb 1,000,000 929,467 0.50
Wells Fargo Commercial Mortgage Trust 2017-C38 3.917% VRN 15/07/2050 B Series 2017-C38 usD 687,000 634,769 0.34
Wells Fargo Commercial Mortgage Trust 2017-C39 4.118% 15/09/2050 C Series 2017-C39 usD 1,569,000 1,369,141 0.73
Wells Fargo Commercial Mortgage Trust 2018-C48 0.934% VRN 15/01/2052 XA Series 2018-C48 usb 20,068,274 669,126 0.36
Wells Fargo Mortgage Backed Securities 2007-AR6 Trust 6.085% VRN 25/10/2037 At Series 2007-AR6 usD 808,466 753,659 0.40

48,357,418 25.93
-7 —VilssaEt 48,357,418 25.93
DFEHITLES TG SN SFETREEISH S ORBEERGst 129,718,424 69.54
KEFMEssEET 161,518,567 86.61
RTHLOTO—-N—FBISHEE 23,466,087 12.58
ZTOMEE/ (BfF) 1,502,451 0.81
MEEGST 186,487,105 100.00
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(3) RETFHIEG [BRHl=R

52 o RERAG/ (BR) MEECHT S
BE BiEEE BE FEIEERR A ZHWEF (KR = (%)
CHF 2,735,260 usb 3,009,258  27/06/2024  Standard Chartered Bank 30,169 0.02
CHF 211,901 usb 233,127  27/06/2024  Standard Chartered Bank 2,337 0.00
BETFNICRDIERERARSE 32,506 0.02
EUR 8,406 ushD 9,156  27/06/2024  Brown Brothers Harriman & Co. (25) (0.00)
usD 4,589 CHF 4,162  27/06/2024  Brown Brothers Harriman & Co. (35) (0.00)
usD 355 CHF 322 27/06/2024 Brown Brothers Harriman & Co. (3) (0.00)
EUR 24 usb 26 27/06/2024  Brown Brothers Harriman & Co. 0) (0.00)
EUR 540,968 usb 588,712  27/06/2024  Standard Chartered Bank (1,129) (0.00)
EUR 1,548 usb 1,685  27/06/2024  Standard Chartered Bank (3) (0.00)
REFHICRBRRFBREGE (1,795) (0.00)
RETHICHRDRERMH S 31,311 0.02
4) =9 - )I—=> « A v TEH
TEETTAR RERFE (8BKR) MEEICHT S
ZHINEF BE HEEAE CKRIL) CKRIL) bR (%)
BNP Paribas* usb 12/06/2024 25,000,000 1,563,044 0.83
Barclays* usb 18/07/2024 30,000,000 746,570 0.40
Barclays* usb 15/08/2024 27,000,000 279,166 0.15
BNP Paribas* usb 13/11/2024 26,500,000 90,362 0.05
N—=F) - UI—> - 2Ty TEHLRDRERF RS 2,679,142 1.43
Barclays* usb 18/09/2024 37,500,000 (471,133) (0.25)
BNP Paribas* usb 16/10/2024 42,000,000 (171,254) (0.09)
N=9) - UI—> - 27 TR B REIREBREGET (642,387) (0.34)
N—=S ) - VI —> « 2 I 72 FREIRMEF 2,036,755 1.09

*SBI> T« 7«3, Shiller Barclays CAPE US Sector ER Il USD Index 9, Shiller Barclays CAPE US Sector ER Il USD Index(d. =i
7@ CAPE L > DEER ( MEMNCAPEIERR] ) [CK>TERSNS. BHUNICEZTH . BE12HBEICHENNICRVMIEDEA > Y L%
BIBLUADOKREMRA LTI —ADBEO> T - TTRAR—Iv—ZREITZIEZENELTVET EXRERK I I - ZZET
I—ICBY EEDHRIBH TRINE T,
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H7 72 ROEHEAERDEY TY,

i & B [E | 2009F10R298HSEHE T,
E B A # | ZELEIEOERESSLET.

ERFETEONIHE. HifRtE. 1—0ME. BEBRIASEZS5UICCD.

FERAEHR | b o0 B0DNEReRAEE TEEENSRE LET,

MINDREEG (L. FHEEEHBEDI0%UTELET,

E Bl AR R s cmma0REETOEE A

B=:0 5 BD:EREE
P =]

Moz o= | EAEE Geig ] 8

H % % % % B5.5H

12882021 4B 58) 10,080 201 62.4 - - 1,064
13H8(20228£ 4B 5H) 10,071 201 76.3 - - 1,192
14H8(2023 48 5H) 10,063 0.1 71.8 — - 1,253
15H8(20245 48 5H) 10,055 201 62.0 - - 483
16H8(20258 487 H) 10,065 0.1 81.1 - - 3,881

CE1) ESEYHLERE. ERE-FTREETY,
C£2) 77> ROI>ETNMIBULEBHIFELRWZD. ROFI—TRUSZHEEETEHDTHI EL A
(C£3) & (B=A) BYrFRzE®KLTVWET UTEL)
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&) i % % %

2024% 4 H5H 10,055 - 62.0 -
4 H X 10,055 0.0 56.0 -
5 B X 10,052 A0.0 79.1 -
6 A X 10,055 0.0 82.7 -
7 B X 10,053 A0.0 74.7 -
8 A X 10,055 0.0 82.6 -
9 A X 10,057 0.0 82.6 -
10 B X 10,058 0.0 86.8 -
1M B =X 10,056 0.0 77.5 -
12 B X 10,059 0.0 82.4 -

202541 B X 10,058 0.0 78.9 -
2 A X 10,061 0.1 81.6 -
3 B X 10,064 0.1 81.1 -

GRER

20254 4 H7 H 10,065 0.1 81.1 -
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TR IR L BRI ) EE A

WEENUIGIDINR (2024486 HM7 52025437 HET)

UN SR
= 1 L 55 F 2R
FH M
L. 3,666,456
N & & = 11,312,467 (4,800,000)

(X1) RBARRERETY @EMFRREISENTHUEEA) -
0x2) () ARMBRICLZFPDT. LROMFICESENTHIEE A

WAIERRAE DG IKRE (2024F 48 68N 5202548 7HET)
HAP OFIEEIRA & DELS IR0

® B & = o
X %5 BNES  [SonzmgA TNEE  [Son=mEgA
A ZDEEIFRB B/A C ZDEISIHRD DsC
=5HH =5HM % =N =) %
N Tt & 11,312 1,099 9.7 3,666 199 54

FISERALE. REGENUBREEANCET DEEBT1RE 1 HICHESNDAEEMATH Y. BRCHTDHT 7> RICHHDHISERA
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WHEAEEOHHE

NHE

(A) BEZFEERIFR
B GBERE) RitE

3 H =
® 5 [ - T>coom| BEEBEAEALSE
+H +M % % % % %
& s % 3,150,000 3,147,577 81.1 - - - 81.1
=] £t 3,150,000 3,147,577 81.1 - - - 81.1
0F) HEALEE. BROMEERERCH T 25HBERDLETH Y . IERB2MUZMERAALTVET,
(B) f&lR!EamEEm
ERN (HE@) nrtEssims
% 7 = & 2
il E | 8 H = & | & i W) BEBEFHEA
(EfEEESS) % FH FH
12610 BEEEHEZS - 100,000 99,997 2025/04/10
12800 BHEREHESS - 300,000 299,979 2025/04/14
12830 BEHEEHESS - 400,000 399,908 2025/04/28
12670 BEEEHEZS - 400,000 399,844 2025/05/12
12890 BEHEREHESS - 500,000 499,730 2025/05/26
12900 BHEREHESS - 400,000 399,752 2025/06/02
12380 BHEHEEHESS - 50,000 49,960 2025/06/20
12790 BEEEHESS - 300,000 299,715 2025/07/10
12440 BEEEHESS - 100,000 99,900 2025/07/22
12910 BEEEHESS - 400,000 399,372 2025/09/10
4570 FNEEGS (24) 0.1000 200,000 199,420 2026/02/01
=) 5 - 3,150,000 3,147,577 -
Wi ESFEHEDEN 20256 4 5 7 BT
5 o _ = HA xR
&5t i &8 ig o
TH %
N Ea & 3,147,577 81.1
O — )b o —>%F. 0O 1 734,394 18.9
® & B & B E f# & 3,881,972 100.0
(F) FHHREOBMRBEVIETTHWET . BlF. NHERB2UEWERAALTVET,



3 = N N =t 3 R
BEE. 8F. TASLUBEMIEEDIRR (20256 4 B 7 B)E1E
18 = EE S
(A) & B 3,881,972,229H
a — 1% O — > % 734,359,151
N Tt & (FHmER) 3,147,577,500
=x 1Y el 2 21,880
B h & H 13,698
(B) & 1 -
(C) #t = E b ¥(A—B) 3,881,972,229
JT ZiN 3,856,870,274
PN iy e et 18 = i 25,101,955
(D) & = 1 s O # 3,856,870,2740
1 B O 38 &= W B # {{# #|C/D) 10,065M
GE1) HETAE 481,233,562 One/ 74774 h-Fy 7 J0-24E7T7 /K (HEE)
BIERTETTAZE 9,658,635,020M One /74754 Th~Fy7 - T0-R4ET7 VN (BERE - PEARSETY)
—EBERKITTANER 6,282,998,308H HiRTTAGET
(E2) HERICH(FDITARDAER
NogO—=>2 - T72 R (ANYIRRL) 15,843,407
NooO—>--T72 R (NvTHl)) 13,867,169
Ny70->-T7oR (ANyIRU/E 1 ORER) 1,088,285
Ny70=>- 77V R (ANyIBY /£ DHRER) 98,095
FAEAT - ANTTIVT - AVAL - T7VR4BS 11,3778
FRELT - ANTTIVT A Vhh- 77 R5ES 98,027H
FAEAT - ANTTIVT - AVAL - T7VR6BS 989,197H
FHELT 2T ANk 77VR7BS 395,083
FAEAT - ANTTIVT A VAL T7 VR8BS 494,102H
FHRELT - ANTTIVT - AVhh- 77V R9FS 494,102M
IINTAY 57— r=TRERATTA<BBAY V5> 791,316
IINGAY - YF— - r=TREHE T T A<BBA Y VRL> 2,474,972H
One/7zhvyh CATRE77VR (EAEHER) (BBAYYEL) 4,968,204H
One/7475 4 Th=Fy7- T0-RHE77 K (BERE - FEARSRTY) 9,939
IIUYRY N9 US-UEETT VR (E1BRED (BEAYYEY) 9,940H
IIUYRY - =Sl UI-VEET 7R (EADRER) (BEAyYSY) 9,940H
IIUYRY N9 US-UEET7 VR (E1BREE (BEAYYEL) 5,768,275H
DIUYRY =Sl UI-SEETTUR (EABRER) (BEAYIAL) 2,884,138H
IIN—X3> ~hO—)L 3,674,777,764H
USANSTYYT - A A1k 77 RAD-2 (BEAYYSY) 993,740
USANITIYT A hh - T7RBI-Z (BBAYIAL) 1,987,479H
V2= 7IT7HRRT 7R 14,723,185M
OnettHio8tzL 7~ (AO—X) 99,040M
OnettFopEtL 7~ (BO—X) 99,040M—
OnettfioEtzL 7~ (CO—-X) 99,040M
HREEEZATHENT VAT 7R (BELELR) 99,109
BN R9UL-USIM - REET 7V (BRARE) (BEAYSY) 188,380
TNV RIVL-USIM{-LRBET7 VK (BRRED) (BBAYYAL) 109,063H
WAV AIUL-USMA-IREST7VR (G 1BHEE) (B8AyY5Y) 297,442
Y RIVL-USIMA-IREET7 1 (F1BHRER) (B8AYTEL) 118,977H
J7YRAIZA-70-NV-I9454 - T7 R 99,255,584H
PIMCORNTTYYT A hh - T7VR (BBAYISY) 301,134
PIMCORNITY YT A Vhh-T7 VR (REAYIEL) 1,493,740H

9,943,324
1,988,665
3.856,870,274H
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i B El H
(A) B2 | = 1IN it 3,728,764H
2 HY gl = 3,728,764
(B) B i E 25 55 g | it 700,961
b = ity 737,456
b = B 1,438,417
(C) = HA | i &(A+B) 3,027,803
(D) &l A 1% o i it & 2,634,728
(E) % # = | it & 235,655,556
(F) & 0 = it = | it & 55,094,980
(G) & EH(C+D+E+F) 25,101,955
R HA # 2 i it £(G) 25,101,955
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