Asset
Management

One

E & & (BIFR)

FEAH<REB202545 128>

PIMCORMNSTIYT «A2NLTF7VR

(BBAYIRL)

H77 2 ROEHEAIFRDE) T,
R | ENEUSIE Pt B
{SSEHAR | 202354 A28HA 52033 5810H% TTY,

St | EELDEORRE ERMEOBRGHREDSC EEBNEL
T EBREFVEY,
L7 WWRIETEES
EAd-NIa—| . o= SZREDETIEAN
. N EAd-NTa— o
A hAh - N . HROETEY
IruRA 95| T TZBA | o
. 77K (W — N .
BRI | o, [RSS (USD) BABBIDOHSIILTICENEIHIL

ERRTADLIE. TR, B FHET
D | AMY%—% | 1—OFff. EEERIEE50 °
H—T7 R [CCD. CP. O—)O—-2%0D
EREESREE

=X == u .

SRAETISA\ORENS . BEBAVTRBASEHEL TR ST [P IMCORNTFIVY
ETBLDEL. VAL - 77> KOBALER, EElE L THIT A2HL - T7IR (BEBEAYIH
ETBREEBERELET,
ERSE | EEEANERARICOVTIE. BIlE LTHABAY SEFLER L) | (3. 2025 5B12HICE 48D

hoo P L Ny
TYAL - T7 Y RADREICH I BIEEERE. EATT v/t REEFTVE LI, S0, ERRET
S7y RICEELET. ECWEBLETET
REEFIS\DREESICIE. FREERITERA
HEARIR | 7UNTF 1 TEEIOEEFREITVEEA.
NEFREEANDBEHFZERTVEE A SEEH—BOD :‘g\%gﬁ HBBETED
HREE (BESAHLITITANSI10H (KEADZSIBRER N »

) ) 2. ST SO ERBREORLSINES L ORHEE (F BEVEBLEFFET.
HEHtt | IR EeZAHET. ) FOLEEHNRE LT, BESUHEEMEEK

#, TRBAFZHMRL T, PESHERELE T, L. DECH
RENDEDESRHEETORVMEEN BV ET .

<ERRSSICHIIHHVEDEL>
d—)Lt>9—:0120-104-694

2I5RT  BEOOTRIIBNSFHBEIEET “ Sy~ .
xsgéimfsﬂyalmgfcoﬁif LT, BASNE 7EYRIRIAFOne k&t
BRFEAAIC BRI EDE <RI, * .
BRETHXILOA1-8-2
https://www.am-one.co.jp/




PIMCORNSTIYVT +A2hL-T72 R (BBAYIREL)

" - . = % i &8 & & f % w8 B
7 HA o ¥ JA 2 fm
D % £ 28 =« ZEXE Z|e %
G & A) M e % % =l
2023F 4 828H 10,000 — — — 1
188 (2023%F11810H) 10,933 90 10.2 97.8 8,738
283 (20244 5 B10H) 11,870 100 9.5 98.8 17,859
38 (2024%F118118) 11,922 100 1.3 99.6 24,373
483 (2025%F 5 A12H) 11,476 90 A3.0 98.9 24,905
CE1) REHOEXEMEBIFRTEIVINEEE. MEERBIRTIVDITABEZERRLTHIET,
(¥2) BEEMBOEEREINDESIAATT .
GE3) U7 ROOAVESNIEUEBEAFELLBWVEZH, XOFI—IRUSEBIZEEDTHIEE A
GE4) [REETESTEEEALE] (CEYS—T7 7 ROERESHAFET A
CE5) & (B=ZA) Fv1rrHAzE8kLTuwET ULTEL) -
B OEEMTEOHETS
= % (i & BEEXSHITS
F = B = = | @8 A K =
) ae % %
2024 £ 11 B 11 8 11,922 — 99.6
11 A >x 11,856 A0.6 98.1
12 A >x 12,259 2.8 98.1
2025 &£ 1 =i =x 12,135 1.8 98.6
2 = =x 12,001 0.7 979
3 A = 12,055 1.1 98.9
4 A N 11,422 N4 .2 99.6
HES)
2025 & 5 H 12 H 11,566 A~3.0 98.9

CE1) BRBEEMAEDERAA. BERIHEL T,
(£2) MREEESRASEALE] ICEYTF—T77 0 ROERESHFEE A



BSHOZERREE (2024F11H128H,52025F5H12HF T)

BAMERZOHR
G (fEM)
14,000 800
13,000 f 1 600

11,000

10,000

12,000 M\,/‘MV\/\_/M’\W v

4 200

3 HKR
(2024.11.11)

0
£ AR
(2025.5.12)

| MEERER (B8#) — 2¥MER (£ — DESBREEEMER (K |

F4HE ¢ 11,922/
F AR  11,476H
(BX#L 7 EC=90M)

B & x: 23.0%
(DEEHERENR—X)

C£1) DESBREBEMEQS. HEFIONESEBRELLCODERBUTEHELLDLDT, 77> NEAOERBN G/ T+ —<Y > RA%Z2RdH

NTY,

(£2) DESEHERETZINEDNCDVTEBBEIEANTHADI-—RICIWERWET, Floo 77> NOBAMEBEICKUBRBHEHERR )

T, 2T HESTDERZDIRERI LD TIFHY FE A
CE3) NEkEHBRESEMEG. HEOREMBAICESOETERELTVLET,

(F4) BT 7V RERVFI—TEEDTHEIEL A,

BEMBADE 0 ETHER

NI 21—SENEREEFE LT -N2—9 - A2hL-T7>RA 7ZZXSS (USD) |

AT [12AL - T72R] EWDENHIET, ) MEZRHIASAOREZBL T, HRTHIT
ENTVBSHFTIEREFQE(CRENCKREZTOBR. BEME @3 IHDESHREN—X)
FEFELELUIC. RRADAWETRELCSEBENPEEREARY NELE Ui,

SHEAT 7 2 ROSERHIRDEER

HAAT7 R &R
AT -NS1—5 - 1>hh- 7> RA
75255 (USD) £2.1%
DI AMNZ—<H—T7 >R 01%

GF) ELAD-NIZ2—5-A>HL-T7YRA TFRSS (USD) DEEEXEF. HESeBRELIZEDEABLTEHHELEHDTY,



REIRIE

KEEEFOY F LR (@8 T8) LELk. BETI2HEEEH Y L. 20245128
(AW 2025FKROBEREFEBLNS|IE EFoNC B EEZT LR UE Uiz, ZDR(EYIEIE
B0 LR EZRHETCER LU E LA BIRICHTTE NS> TBIEIC L 2HARHOB@ G & (TR
STNBEFALRFE U,

N YBEEMO(EEFUE UL, 2025F 3 EGIEHAITTE. KEEEATOY O EFISER U7
(FH. RV DORFRRGIABILRANDHAFCE CB  (RUNPRIRIT) OFERF T FRANRELIZC &
BENS EFUF UL, BIRICHMITI L EBEHRDERD S—E—RTHBELF L,

ERNERESRMSTE. 3 1 BYEEEHSNOY TS RBTHE . SERICHT TR LR
EETHRLE U, BiRF2025%F 1 BICBEREMZ0.25%Hh50.50%(251E E(FE Uz,

KRIVEHATRELE Ulc. BRIFE2025FROEREMNRRBLNSIS LTSN ERENS
FRUFLUZ. ULAUL 2025F(CAY . BRICKZDH LFRANSE ol &P MBI EFEE
DEXRMERVWIZZENSRELFE Ulce BIRICMNTTE N > THIEICKZEEEHREAZZ(T. 8
SRR EE LB ENSHITELE LT,

(M) <KRI ./ HOHRE>

170

160 |

150 %

140 |

130 1 1 1
HEs 2025/1/10 3/10 IS



R=bTAVFIEONVT
QLT 7R

A2hAh - T7>REBOTC [EAD - NI2—F - 14>hHL-T7>R (M) | WUF [1>7h
L-T72R (M) ] ) KRNI EBESHISEZREBNICEMICHANELE, £/2. DI AMYX—Y
HF—T 7> ROBEANZHELE U,

OELT-NI2—F - AVhL-T7VRA 75XSS (USD)

L7 7Y REERTHEITSINTVB S ETIFTLRESLBECRENCKREL. HS5WIHE/HEICHL
TRELBEERDZBKT 5 & TRENLBINREREZD S UE Uiz, SHEEE TEMBRECH UK
BNICEMI) R ZFABLE UL, 79— (BER) BEBTE. -7 Y55 GFBFR) L
EXNBICHANLFEY) 2B 2EENRELLLED. URTF TVHICHLRE LICEBEAEHFINDS
BFICRELF UL,

OD | AMYZ—TH—-T7>R
FEAFHABOREVEGRRE TERZEITVE U,

R— BN T A UABRE st OEEeEmcyd 22879,
HAE (RIHAZR) HAR

DI AM s _ DIAM s
EES A ol VRIS il

.0%




DEcE
WHDBEZIC DT E LU TCHEAERBESZZHEL. LTOXROBY ESBTWEELEH UL, BH. W
BHEE TR TED D IFIRIIEFTHENICEBRL. EROBRASHICEDVWTERWZLET,

WS EFEEOAER (1 70570)

L GET) [MEBOIE] HEO IEEONELMS @G ISR T
- - BTTERLTVAEHINSEES LS [EHHES
I5H 20244118128 FBEED) | OEA—BLBVNEENBIET,
~2025% 58128 (¥2) YHHESD [NEEMBLE] I [SBHES (B3
NRT=y1N s B | OEIREEME (HESAY) (CHTBHET. 77
é’ﬂ;gzﬁﬁgiﬁz”) 0 225 S ROEESEE RV ET, £/, IEE 3 MEIRT
TEAE(MER LR 78% ALTOET,
L — GE3) [MHBOIE] 4 [EERREORNENG] $L0 [BE
%"H@”YE B PR - BEERIEROTER (3. i) | HOHE
HEIDUNERLISY 90H CFRYUARETT, /o [HBOIELS] 3 (D
N - —‘—” N N Euﬁﬂu PAVAN z Az C{)"* 3
BEREH S RN REE 1,476 EEM%J LU N ARE] NONEICTHYELIEREET
SEDERAE
QLT 7R

SEIFRESFMBLPRABMES LOERHALEZZERLANS. RE LLINGEDEEREZH S L.
A2HAL - T7REBCTAI VAL T72R (M) ZRENICEMUICHANSHHTT ., £e. E
NEHERMBECESHAICERELDD. DI AMYZ—IH—T7 7> ROBEANZ#ELE T,

OLL - NZa—9F - AVhL-T7RA 75XSS (USD)

KETE. REIZNLEEREMBEEOHE S EEESCEINBERT DEE5ND—FT. KE
PADEFEETIE. EHREBOBIICHRBBEROILAGEZERICEE UERBREABAEN. KE
BEETMROVCNETORRIIETZERTVET, &HLEP. BEICHVLWTEFSIESHEIESER
JRTEBANNEEEZEZTVET,

SEOBEAMICOVLWTEYZOREREBLZEEICRTDABEZEH L DD, 5L\FOLY DEE
NDBREER—NTA VA ZLZEILIEBRE) RTEENDREED/NT > A=TiBEH % BIEZ DD
FEHCABL TV AT,

®OD | AMTRX—IH—=T7 R

HiB(F2025F 5 BDOEMBERATERE C. BEREFNZ0.50% & T2 ERmREZMIFLUE LIz, BiR
FEIEMEBEREFDIIE LEF 2T ERSNEITH . KEOBERBEROETIRE . ANEEDRE
EUAFVRTIIHRZEEICH EFZETOIERSN. SBOSH LRIIRENREDERDEHNT
AENFT, ZD=H. SEERHESZENDREZEL. TENLERZHIULET,



B 1 £0O372Y) OERRHE

F4H
s e i athis) REOBE
S8R HE
(a) {SEEREM 110 | 0.921% | (a) S5ERE =Hh DT EAEMER X S5EFRE=R
HAP DI EAEMER(3 11,923 T,
®RiESH) ( 62) (0.521) | REZHD(E. EEHEDOER. ERRESSEFSEERDIENR. BEMM
BADEHFEON
(BR7Tt=tt) ( 46) (0.384) | lRFTEHD(E. BARDBREM. XNERRSSSSESADEM.
OFENTOT 7> ROEEED N
(RsE=t) (2 (0.016) | RFESHD (S ERHEDRE - B, RESUH SOERERDORET
FEDOXHh
(b) ZDOfEH 0 0.002 | (b) ZOtER=8POZDHER + BPOFTERmELE
(BEEEH) (0 (0.002) |EBBEEBEREG. BEEEAFICXILDT7 7 ROBBEICHHDER
=51 110 0.923

CE1) BPDER CHERZEODD DD OLDBHEREEZSE) (LB - BBIC K> TEREDRICEEN H B0, BEECKVEBEULERT

Jo

(£2) SEMEIBEECEICHARBRUBAALTHIET,
CE3) HERME (1 A0H)DENTNOERSE] ZHPOTHEEMEATHRLTI00ZRLIZELNDTT,
(4) BEEOERE. CO7T 7> RMEANTVBREELS (YH—77 2 RER) DN BRAZSHEE Ao




(BEER)
SIEER

LHPDER - BRICHD S BEAOHERZE PO TERBEOKICHPOTEHRAEME (1 047
V) ERUIHTIRUCHRER (%) 31.87%TT.

ERSIEER ZDHER
(kD) 0.00%
0.03%

EREEERUN
0.02%

EmEE
Ehoaih)
0.7 7% e
’ EREEEm
(BEaA)
1.04%

BREXR (O+0+0) 1.87%
DOZDOT7 7> ROBRADEER 1.85%
OBEH 7 7> ROERSEERDLE =R -
ORELT 7> ROERSEERDY D= 0.02%

OOBMAIF. 1 HONEY OBEREMICSV TRV EEEBECIVEELEEDTT,

ZFBEMAE. RAE LT, BEFHR. TERTFENS LOEMEESES HrSAEL A

EERE. FHRBELZETY .

RERT 7 REFE. SOT 72 RIMBANTVWRIREETINE (W77 REKR< ) TH,

ONEBRIE. Y77 A BASELO [EAT - NIa—F - A>hAh-T7>RA 75RXSS (USD) ] WUTF 1>
HL - T72R] EWDBENBUET, ) \DEREDIERICEHT IERNDEZTLAZ(TI-REBHART (EAOTP v/ UIFYR) (I
T (H7 7> ROETHMEDHEERTECH L TER6% #ik) ) NEENET.

QDOBERICF. BEOREEARMHMN S EHY ELA.

ONBAREQGONERIE. St EINEHENERDEENH)ET,

FEDFHRFHTEHLEEHNDTT . D, CNSDEIFHETESETH . ERICHEEUBRADEEREERET,



WSEERUIG|DRR (2024F118128H52025858128H% T)

BTSN
= f 55 F
0 % | = & | O % | = 28
0 T 0 T
;fé% %/ﬁ\i A\ \77_15 g (‘{fgé) 114.5292036 1481000 | 45590832 568,000
(F) H(FZERETT,

WHRREEFEEMIIFOFRE. BUIAR (2024F1181287 520254 5H12HFT)

B OFIRE GRS DRE. FI(EHN) T A

WFIEBRALOBERE (2024F11H1287 52025 5812HFT)
(P IMCORRITIYT «A2hL-T7V R (BEAYIRBL) CH1TBFIEHRRA L DIEHKRE]
HAPOFIEBRA L OIBIE 35 £ B Ao

[D | AMY2—3H'—T7 7 > RIZH1T FIEBHRA L OB IRRE]
i OFEBIFRA & DELS KR
R g H 3 H
: » | W TESEEEA] eon | T [Z5EEERS] occ
=Vl EEP% % =g =V %
N s & 4,195 - - 2,846 199 7.0

TREsE 01% |

(F) FHREIGEEF. =772 ROBEOBOEEHINT2EZINE—T 7> RO T =T 7 > REFEOHOES.

FISERA LS.
EFE AT EFEASTY,

REFFENROREENCET SEEET1RE 1 BICRESNDAEERATHY . BHICHTZHT 7 2 RICHHDFSERA




WHEAEEOHHE

(1) 772K - F7 - T7 2 XAHEANTFBERT 7 > K OB

S .k = RS (RUERK) G i X
O % | O % | ¥ @ % | bk =
o \ ] O O M %
EoT NS T ({J’g A [1.909.5032892  [1,978.4416608 24623684 | 989
& 5 19095032892 [1.978.4416608 24623684 | 989
(CF) HEB(SHEERZEICNT 2HERTT,
(2) HIREEFEARS
B & (BIEAR) i 5 =
O % | O ¥ | ¥ @ &
O O T
DI AMY R —<3H—7 7 >R 1,493 1,493 1,504




WIS EEHMEDIER 20254 5 B128KR%E
= 5 %
15 =
= % & I
+H %
% & (5] 5t = m sIE = 24,623,684 97.1
DI AMY X —<Y W —7 %>R 1,504 0.0
3 - - 0- 2% %0 736,954 2.9
% & (5] 5t 2] = s EE| 25,362,143 100.0
(3) IR EARBR T Y ET. %lE. JEEE 2 fEMERA L COET,
BEE. BE. TAS LUEEMEDOIRT WSS DIR
(202545 B128) 8% wER 920244118128 F20256 58128
I B S i B e 0
(A) B | 25,362,143,4030 AR B = I @ 872,024
3 - L -0 - > | 736954447 2 B, R R 872.024
o e s SO0k (B)E ffi if % 5 = 8 %8| /558,866,976
% & 5 55 = &= 5 25(GTMfi%E) | 24.623,684,910 = = % 23.066.365
72— H'—7 7 REHEE 504, 7 5 #B/| £581,933,341
D | AMY2—v4—7 /wma;) 1 i04046 O & & ou B asagsa
(B) & f& 456,270,584 (D)X Bl 18 25 2A+B+C)| £794.262.456
xR B D E S 195,321,658 (E)E;J ) {_!fa‘é #;ﬁ; % g 1,502.687.629
s (F)3& 1l {E 5t = 18 2.690,362.828
R BB = 24,681,422 @ % = 48 M | (1.260894.112)
A Hh B F W 235,856,047 = = 18 % 8 N || (1429468716)
Dt ok B A 411,457 (G)E " ﬁET(D%-EE+Ij%)- 3,338.;38,20;
; X _ (H) ~195.321.65
(C)# B E # #WA-B)| 24905872819 R et | 3a0ainoas
7T A | 21.702,406,476 B M fE E = 18 & &| 2690362828
wWOE OB M OB % & 3203466343 é@ﬂ y %k Emﬁ i. §g§ E},igg,igg,; %
N v B OB = , , ,
D)® # # # O | 217024064760 Fogai I8 04299870
1 Z0OZ7 ) BEEREE(C /D) 11,476M @ M B m 2| A794.262.456

(F) EAEICH(TDTTARAIF20,444,425 921, ZHARICHT28
10 8% 7 JT A &H (3 2,874,499,204 . [ f## #) T A & (&
1,616,518,649F9 T

CX1) B)AMEESTERREARDTMEX(CLDEDESAET .

(E£2) (OfSEERINZHIC(HEFTHRMICT T 2 HERSHEIEZSH T
KRLTVET,

(X3) FrENEEEEREEH2DE. FEDBNREDE. Bl
REZ UTABEAN STTAZZ LS IVWEERD ZEVWVET,

(x4) EEHMEDERDERICHIERERTI DLHICETIE
FAlE. ZH1(384,234,330M T, ZFEBWMHSZFLTH

WET,
(£5) HESOEEE

18 8 = H
(a) REBZERR O 3 F N OH
(b) REZRROEMIAZSFTESELD 0
()W % 3 B 2| 1896100372
()5 B % f& & I | 1502687629
(e) LEAENSE a+b+rctd)| 3.398,788001
() 170z SRS ENRE 1,566.09
(g) % T £|  195321,658
MTAOSEYSEBES 90




ESESOBH5 Y
1 O35k HEcE 90H

¥R EBRET 555, DEHIH5IREBNICHETFU TERAESNET,

SDEEOFEH _EOBURWLICDOWVT

BRI IUREESE DD EE(C(F. BRIV ERD [EEsiE] &. FEFERIR
WEH3 [TALRE FRINEESR) | AHET,
ONEEBHOEEMBHIERITAE BB FERTAZ EE2HBE(CE. 5
EEEOEEHNEEDEEE R ET,
ONEEBRODEEMBEHIERTTAZ FODIBEIC(E. TEZEDDEHTTAIL
RE (BRIoiks) . DESHSTALRE (FR0ES) ZIERUCENS
BoiEE R ET,

- AR E BRIDES) NRELLESIE. DESRLEBCHTZZHEETD
BRITTAD SLZTRIVRESE (EFRIDES) ZRULEN. FOROREES
OERTARE B ET,

(BHRS5E)
HREEOHAS ¢

By 77> REIOCY T 7 RAEEWRRETD D AMYZ—IHF—T 7> R] [ZHWVWT. BEEENRUOERE
EANCBET BEAEBVARDOEIZHV. [ERBREEDRN] 7 ERWRICHDDIEROER] (CEBELEL
fe

(202548 1H)

2023F11A(C [BEEFENUKREEANCET ERE] O—BUENTON. RGERARSSEIC DV TEEEIA
ZRAIE LTVWIERENEESINE Ut RICKY . TIYIMEDHEEZBL THEEZOFEMHE 2N &6
(Z. R=N—LRECLBMKRBEORERE. HAXTFEUT A AOEMRICENBLDERATHNFT . S
HBEEBAINEHFEEZHRL DD, BRNITATORREREEDTEVIET,



EAd-NZa1—9 -12HL-T72RA
75255 (USD)

LT772RE [P IMCORRNSTIVT - A2HAL-T72 R (BBAYIEL) | MRENRET ZHER

BIEE T,

BT 72 ROMEHEAERDE TT,

=1
=]

Smp

/i

(g

INZ 1 —IENEREETE FRZHAES

EFERE

i
ol

(AT - N2a2—F - A2AL-T7>R (M) ] ZBLCT. HROSEFIEFRESCREEZTVE
a—o

X5
¥
o
i

[EAT-NZ2—=F - A2hL-T7>K (M) | ZBLUT. HROSFTIERESLEICREZIT
L\ TISRBICEOE TEEINICIRENXREZLF T2 C & TRANBINEDERSH KO > H AINED
BXLEHSLET,

- 7Z2ZSS (USD) Tl BBAYJVRITVLEEA.

T KR EHR

OR—=NT A UFDREVHT 1L —> 3 VEFRAOF~8FDOEELET,

QIR EERES\NDEREBREISFIHEEDSOBLINE LET ., £12L. BEEBRIASFHLIVE—
T—=IESCDVTIRZDRRY Tlrdp W EB A

OFERGES\DEBEBREIG(IHEED20%BRNELET,

@K RILLADBEDSREREEG FRHEEED15%LINE LET,

ORENMEICRITDEENDKERELGFHEED 15%LUNELET,

% 5 =

ALFPNR - NTRT 1 - —EY—X (N2 g) UXTvYR

REBB =

1—
NS Ty T - ARARNAYN - 72D N-ANZ—-ITILI)IL>—

BEEBRORIRRERERT

o_

d' \’
\I

TS0 TS NUTY - TUR




L - N2 -A>HL-T7>RA T7F5XSS (USD) | (&
L T7 2 RA] ZREAT BERIV Z X TH.

HVET,

LD -NZ2—9 - A1>hL-T7>RA] RO [E4T-

NN

L - NIa2—45-1>4h

N2 A hL TR (M) ] ITHERELT

N2a—=9 - A2hh-T7>2RK (M) ] &

B7 7> ROEFEICHENWT—RICREZEERDSNDRFTRANCHER U CMBERMER SN, RWEEAICK

EAEZRITTHEIET,

BH. LFEIAFLOZEAEDRMEERAMBERDRERD

<ETBETRTH W ERMERIET B HNDTEH E L Ao
EAJ - NIa2—-5F-12hAL-T72RADAE

—BEZFERUANTRLIZEDTH Y FIHN

(1) EE - &Es5tES
(B : RZESEEsRabRE. FRRI)
2024F10831HIERE
&E .
& — FHER
EEEERE 736,761
EENEEICRDIIRE 11,605,071
ERTUNT 1« TEE
588 30,695
HE 53
s #HFEANDHEITE 37,629
SEHLBIRE (R A RINE 7
BhEHEE (CRSTAFRE(CHREIRNE 3,214
TEHLE 7 7~ RRREES (LR KRINE 13,571
FKINFES L OKINECSE 63
12,427,064
=1
FRTFTUNT 1 JER
558 411,705
BhENEE (CRDBNAERECHRIFKRILE 10,192
FILFE 3
s [#HFEAH S DEEE 1,370
T'A“‘L/§77 > N5 RIS (L RDEKINE 6,789
RILE 637
3 16
SRR 13
1‘beaJ'£¥yﬁl*45H[\$ 8
ERFEFRBIRILE 127
430,860
TEE 11,996,204
E1EEZFEE O BUS R A 736,691
B ENEE (CHRDHIREDESIR 10,463,660

&> TVWBEEEE. TEARGCIUBAAUCHEERRLTWRBEN B ET,




(2) IEIRETESE
(B - FRRNIL)

\ 2024F 103 DR T
REIGS -
A= 23,886
Bo S — NEN S |1 HlEE * 0
M 0
Nz BT 23.886
W (USD) 164
M (JPY BI=) 801
M (USD 81=) 469
P (JPY) 92
R (USD) 31
S (USD) 68
T (JPY) 2,971
U2 (JPY) 258
X (JPY) 28
R (USD) 40
S (USD) 52
W (USD) 51
M (JPY BI=) 695
M (USD B1=) 407
P (JPY) 192
ZM (JPY B=) 53
ZM (USD Bi=) 37
2,642
9
11,354
SRS (185) 12,532
%fﬁ‘f@ﬂﬁ (18%)
| BMEISRE 175
F'*EJ LEE (LR RE 330,640
EEees ) /\T 1 J 5 (149.396)
NEHE 2.044
ST (%) 183.463
%%L@*UE (185%) HZTEpES
BiEEsigE 51
B %%%u% 980,416
SESRT U/\Tm?*ﬁu% (257.115)
NEBESLO0BE (144)
I (ak) MEEEE 723.208
fFam (85%) 906,671
SEICLHMEEOMIEN (2N 28 919,203
* S ERSR BN 0

0&BHOTVBEREEF. TRIKE CIUBAALCEBEEZRRLTWVWBEEAHIET,




(3) IEBIMEFAExR
EAT-NIa—F-12HhT7VRA

20241083 1HIRE
el
B . (FEE)
BifEERE 6.1%
CHITRIEG 6.1%
EHEE 0.0%
Australia and New Zealand Banking Group Ltd.
4.330% due 11/01/2024 usb 16
Brown Brothers Harriman & Co.
4.330% due 11/01/2024 27
Citibank N.A.
4.330% due 11/01/2024 168
DBS Bank Ltd.
4.330% due 11/01/2024 104
DnB Bank ASA
4.330% due 11/01/2024 59
JPMorgan Chase Bank N.A.
4.330% due 11/01/2024 409
Royal Bank of Canada
4.330% due 11/01/2024 2
Sumitomo Mitsui Bankin§ Corp.
0.010% due 11/01/202 JPY 5
4.330% due 11/01/2024 usb 163
Sumitomo Mitsui Trust Bank Ltd.
0.010% due 11/01/2024 JPY 3
4.330% due 11/01/2024 usb 116
KEEHEGE 6.1%
4.537% due 12/24/2024 (a)(d) 20,700
4.565% due 01/23/2025 (a)(d) 179,200
4.573% due 01/16/2025 (a)(d) 59,279
4.620% due 11/29/2024 (b)(d) 17,700
4.640% due 12/17/2024 (a)(d) 63,585
4.662% due 12/10/2024 (b)(d) 9,800
4.688% due 12/03/2024 (a)(d) 248,226
4.689% due 11/26/2024 (a)(d) 141,094
4.874% due 11/12/2024 (b) 582
EHERImEOE!
(BERM 736,691FKKIL)
BifizEsREGET
(BSRM 736,691FKKIL) -
. o o WS
BEUSEE(ICRDIIBE 96.8%
ZTOMDIFRERTT 96.8%
PIMCO Bermuda Income Fund (M)
(BSRfM 10,463,660 FKK)L) 699,522,038
BEUSEE(LRDIREGET
(BSRfd  10,463,660FKK)L)
’E :.-+ 1 2.9%
(B8 11,200,351FK K1)

%HQTU/\T«7WDD (c) (3.2%)
(ERMELZEGTLI7A (@8 O0FTXKRKNIL)
ZOMDBESLVERE ({28) 0.3%

fEE  100.0%

* AR OBFMEA0E B > TVBEESSE. FRAKRE CIUEAALICHEZRRL TWBBEENH)ET,

(@FEFEBRAETOFDY) (EFH) T,
(D)FEFEHETOMN@) T,

i
(FKRIL)

16
27
168
104
59
409

0
163

0
116

1.064

20,561
177,369
58,722
17,637
63.214
9,751
247,218
140,644
581

/35,697

/36,761

736,761

11.605.071

11,605,071

12,341,832
(381,010)
35,382

11.996.204
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BETORH -
KA (BX)

B HEFS REB HNEBIEE (FEH) NEZWE (TED) BE (TENL) Bf (FERD)
BPS 11/2024 JPY 221,569 usD 1,444 0 an
BPS 11/2024 598,604 3930 0 )
BPS 11/2024 usb 643 JPY 98,742 5 0
BPS 11/2024 111 16,961 0 0
BPS 11/2024 160 24,337 0 0
MYI 11/2024 JPY 162,725 usD 1,063 0 (5)
MYI 11/2024 usb 473 JPY 72,469 3 0
MYI 11/2024 63 9,713 0 0

8 (17)

TZXF (JPY) 3R J (JPY) ( IZZM (JPYBIE) . 75AN (JPY) . IZRAP (JPY) .
TZZAQ (JPY) ¢ AR (JPY)  J5AR2 (JPY) . UJZRS (JPY) ( JSAT (JPY) .

7Z2U2 (JPY) ( IZRX (JPY) . 7FRY (JPY) BFLUTFRZ (JPY) BEFHNEL :

REEFE (8K)

W5 118F 7 RER NESER (TER) NEZHER (TEs) BE (FARL) & (FKRIL)
BOA 11/2024 JPY 1,611,847 usD 11,043 460 0
BOA 11/2024 usDh 129,722 JPY 18,561,234 0 (7.854)
BPS 11/2024 JPY 410,969,456 usb 2,682,032 0 (16,294)
BPS 11/2024 usb 181.624 JPY 25,783,856 0 (12.333)
BPS 12/2024 2,610,617 398,647,647 16,250 0
BRC 11/2024 JPY 2,162,616 usD 14,751 552 0
BRC 11/2024 usb 51,508 JPY 7,365,379 0 (3.148)
CBK 11/2024 2,313 342,764 0 (63)
FAR 11/2024 2,140,940 307.001.865 0 (125.,241)
GLM 1172024 JPY 99,080,258 usD 647,837 0 (2,699)
GLM 12/2024 usb 647.837 JPY 98,722,004 2,686 0
JPM 11/2024 JPY 23,669,277 usD 154,746 0 (661)
JPM 12/2024 usb 154,746 JPY 23,584,189 661 0
MBC 11/2024 JPY 10,273,343 usD 68,241 789 0
MYI 11/2024 650,606 4,317 46 0
MYI 11/2024 usb 4,284 JPY 656,743 28 0
RBC 11/2024 JPY 37,293,684 usD 244,830 0 (32)
RBC 11/2024 usb 161,996 JPY 23,064,816 0 (10.558)
RBC 12/2024 244,830 37,159,346 30 0
SCX 11/2024 JPY 61,493,782 usD 403,376 0 (377)
SCX 11/2024 usb 152,508 JPY 21,713,851 0 (9.940)
SCX 12/2024 401,031 60,924,079 425 0
TOR 11/2024 1,444,555 207.880.202 0 (79.665)
UAG 11/2024 JPY 274,082,427 usD 1,790,773 0 (8.786)
UAG 11/2024 usb 2,090,682 JPY 298,007,447 0 (134,037)
UAG 12/2024 1,790,773 273,093,273 8,760 0

30,687 (411,688)
REBTHENGS 30,695 (411,705)




(4) wERMEEsPEEz - A - NS2 -9 - 12 hL - T72 R (M)

2024F10H3181R%

BMEESRE 157.4%
N> 70— fEHEE 3.2%
AAdvantage Loyality IP Ltd.
9.629% due 04/20/2028
Al Silk Midco Ltd.
8.351% due 03/04/2031
Altice France S.A.
8.679% due 08/15/2028
10.156% due 08/15/2028
AmSurg LLC
11.078% due 07/20/2026
13.203% due 11/03/2028
Carnival Corp.
7.435% due 10/18/2028
Charter Communications Operating LLC
6.343% due 02/01/2027
DIRECTV Financing LLC
9.847% due 08/02/2027
Envalior Finance GmbH
8.556% due 03/29/2030
10.085% due 03/29/2030
Finastra USA, Inc.
0.500-12.181% due 09/13/2029 (b)
12.181% due 09/13/2029
iHeartCommunications, Inc.
7.800% due 05/01/2026
Lealand Finance Co. BV
5.800% due 12/31/2027
7.800% due 06/30/2027
Mediapro
TBD% due 08/14/2029
Poseidon Bidco SAS
8.345% due 03/13/2030
Sigma Holdco BV
8.145-8.180% due 01/03/2028
SVF Il Finco (Cayman) LP
6.000% due 12/23/2025
Syniverse Holdings LLC
11.604% due 05/13/2027
TransDigm, Inc.
7.104% due 02/28/2031
7.354% due 03/22/2030
U.S. Renal Care, Inc.
9.800% due 06/20/2028
Westmoreland Coal Co.
8.000% due 11/04/2030
Windstream Services LLC
9.707% due 10/01/2031
N7 O— 5SS
(ExfS/Rff  376,.831FKKJL)
HE 17.3%
RITHLUER 8.8%
AGFC Capital Trust |
6.668% due 01/15/2067
AIB Group PLC

usD

EUR

usD

EUR
usb

EUR

usb

ERE
(FEs)

3,924
3,100

298
6,670

27118
99,978

1,772

2,697

1,686

10,900
19,406

639
6,130

46,924

664
261

8,500

16,200

19,200

31.302

24,658

22,762
781

3,124

276

21,510

2,200

i
R

B
(FK
4,042
3,363

261
5,360

27,118
101,478

1,778
2,697
1,692

11,544
18,557

639
6,194

39,762

259
147

9,043
13,084
20,859
30.844
24,572

22,809
783

2,892
180

21,644

371,601

1,457

6.608% due 09/13/2029
Alamo Re Ltd.

12.326% due 06/07/2027
15.826% due 06/07/2026
American Assets Trust LP
6.150% due 10/01/2034
Armor Holdco, Inc.
8.500% due 11/15/2029
Armor RE Il Ltd.

14.803% due 05/07/2027

Army Hawaii Family Housing Trust Certificates

5.318% due 06/15/2050
Avolon Holdings Funding Ltd.
2.528% due 11/18/2027
Banca Monte dei Paschi di Siena SpA
1.875% due 01/09/2026
2.625% due 04/28/2025
6.750% due 03/02/2026
8.000% due 01/22/2030
Banco Bilbao Vizcaya Argentaria S.A.
6.033% due 03/13/2035
Banco Santander S.A.
3.250% due 04/02/2029
3.500% due 10/02/2032
6.527% due 11/07/2027
6.607% due 11/07/2028
Bank of Nova Scotia

4.900% due 06/04/2025 (c)(d)
Barclays PLC

3.941% due 01/31/2036 (e)
4.347% due 05/08/2035
4.972% due 05/16/2029
5.335% due 09/10/2035
5.674% due 03/12/2028
5.690% due 03/12/2030
6.396% due 03/12/2028
6.490% due 09/13/2029
6.692% due 09/13/2034
7.437% due 11/02/2033
Bayou Re Ltd.

13.050% due 04/30/2027
23.050% due 04/30/2027
Blue Ridge Re Ltd.

9.826% due 01/08/2027
BNP Paribas S.A.

5.497% due 05/20/2030
5.738% due 02/20/2035
5.738% due 02/20/2035
BPCE S.A.

6.714% due 10/19/2029
7.003% due 10/19/2034
CA Immobilien Anlagen AG
1.000% due 10/27/2025
CaixaBank S.A.

6.208% due 01/18/2029

usb

EUR

usb

EUR

usb

EUR

usb

EUR

usb

2R
(F&E8)
3,500

3,500
3,600

1,200
200
1,300
7,800
34,030

7,100
800
12,561
5,237

5,800

19,500
13,800
11,000

8,400

1,124

13,000
3,600
2,600
9.800
2,200
8,000
5,200
8.500
9.900

400

600
700

3.306
3,700
2,200
7,000

19,000
11,600

3,400

5,400

i
FRRL)
3,681

3,651
3,824

1,205
196
1,364
6,043
31,501

7,581
865
13,784
5,736

5,967

21,098
14,768
11,373

8,921

1.116

13,955
4,012
2,589
9,606
2,234
8,144
5,266
8,910

10,699

449

639
774

3,368
3,754
2,238
7,120

19,993
12,666

3,588

5,564



6.840% due 09/13/2034

Cape Lookout Re Ltd.

12.576% due 04/05/2027
Charles River Re Ltd.

11.326% due 05/10/2027

CIFI Holdings Group Co. Ltd. (f)
4.375% due 04/12/2027
4.450% due 08/17/2026
5.950% due 10/20/2025
6.000% due 07/16/2025
6.450% due 11/07/2024
Corestate Capital Holding S.A. (g)
8.000% due 12/31/2026
10.000% due 12/31/2026
CoStar Group, Inc.

2.800% due 07/15/2030
Country Garden Holdings Co. Ltd. (f)
2.700% due 07/12/2026
3.125% due 10/22/2025
3.875% due 10/22/2030

Credicorp Capital Sociedad Titulizadora S.A.

10.100% due 12/15/2043
Credit Suisse Group AG AT1 Claim (f)

Cromwell Ereit Lux Finco Sarl
2.125% due 11/19/2025
Deloitte LLP (e)

5.250% due 01/30/2030
5.410% due 01/30/2032
Deutsche Bank AG
1.375% due 02/17/2032
1.750% due 11/19/2030
2.129% due 11/24/2026
3.547% due 09/18/2031
3.961% due 11/26/2025
5.403% due 09/11/2035
6.720% due 01/18/2029
Digital Dutch Finco BV
3.875% due 09/13/2033
East Lane Re VII Ltd.
13.811% due 03/31/2026
EPR Properties

4.750% due 12/15/2026
4.950% due 04/15/2028
Everglades Re Il Ltd.
15.076% due 05/13/2027
16.076% due 05/13/2027
17.326% due 05/13/2027
GLP Capital LP

5.250% due 06/01/2025
5.300% due 01/15/2029
Goodman U.S. Finance Three LLC
3.700% due 03/15/2028
Hexagon IV RE Ltd.
11.719% due 01/21/2028
HSBC Holdings PLC
2.848% due 06/04/2031
3.445% due 09/25/2030

EUR

usD

PEN

usb

EUR

usb

EUR

usb

EUR

usD

EUR

usb
EUR

wE
(Frae)

7,800

700

250

300

500

200

200

600

9,205
1,434

11,025
2,100
3,400
1,700
3,000
9,046

433

11,300
11,100

8,500
6,200
1,200
7.400
3,127
1,400
2,900

2,200
3,400

256
1,132

2,800
2,800
2,800

650
3,142

2,324
2,339

2,800
9,200

i
(FKRIL)
8,439

715

257

4,047
1,400

9,631
210
338
172
830

1,153

461

11,300
11.100

7,984
6,112
1,163
6.723
3,123
1,360
3,023

2,395
3,410

254
1.113

2,933
2,924
2,935

649
3,136

2,220
2,531

2,483
9,967

3.973% due 05/22/2030
5.290% due 09/16/2032
6.254% due 03/09/2034
Hudson Pacific Properties LP
3.250% due 01/15/2030
3.950% due 11/01/2027
5.950% due 02/15/2028
InCaps Funding | Ltd.
7.277% due 06/01/2033
ING Groep NV

3.500% due 09/03/2030
3.750% due 09/03/2035
5.335% due 03/19/2030
Integrity Re Ltd.

21.550% due 06/06/2026
27.550% due 06/06/2026
Intesa Sanpaolo SpA
7.200% due 11/28/2033
7.800% due 11/28/2053
Iridium Capital PLC
9.250% due 06/18/2029
Janus Henderson U.S. Holdings, Inc.
5.450% due 09/10/2034
KBC Group NV

6.324% due 09/21/2034

Kennedy Wilson Europe Real Estate Ltd.

3.250% due 11/12/2025
Kizuna RE Il Pte Ltd.
7.326% due 04/09/2029
Lloyds Banking Group PLC
5.679% due 01/05/2035
Longleaf Pine Re Ltd.
22.061% due 05/25/2027
Marex Group PLC

6.404% due 11/04/2029 (e)
Morgan Stanley

3.790% due 03/21/2030
3.955% due 03/21/2035
5.042% due 07/19/2030
Morgan Stanley Bank N.A.
4.447% due 10/15/2027
4.968% due 07/14/2028
5.527% due 10/15/2027
Mutual of Omaha Cos. Global Funding
4.750% due 10/15/2029
Nationwide Building Society
3.960% due 07/18/2030
4.302% due 03/08/2029
4.500% due 11/01/2026
Nature Coast Re Ltd.
14.576% due 12/07/2026
NatWest Group PLC
4.445% due 05/08/2030
5.076% due 01/27/2030
5.778% due 03/01/2035
6.016% due 03/02/2034
Nykredit Realkredit A/S
3.500% due 07/10/2031

usb
GBP
usb

EUR

usb

EUR

usb

EUR

usb

EUR

usb

EUR

usb

EUR

sl

(FEe)
3,300
6,900
22,600
100
500
2,200
5,076
3,800
12,200
5,700

1,200
600

7,300
1,700

10,600
3,100
4,000
1,400

600
5,500
1,900
2,200
5,100
4,100

14,200
8,400
2,800
7,200
3,900
5,600

12,500

12,200
2,400

17,600

16,500
6,500

13,100

11,200

i
(FRRIL)

3,144
8,679
23,957
73
449
1,953
4,873
4,128
13,221
5,775

984
441

8,059
1,958

12,011
3,009
4,238
1,485

610
5,575
2,096
2,205
5,626
4,514

14,248
8,358
2,816
7,220
3,854
5,325

12,203

13,645
2,478

17,094

16,457
6,640

13,704

12,038



i)
(FEs)
Orange Capital RE DAC

10.750% due 01/08/2027 2,100
Panama Infrastructure Receivable Purchaser PLC

0.000% due 04/05/2032 usbD 15,040
Polestar Re Ltd.

15.053% due 01/07/2028 1,600
17.803% due 01/07/2027 5,500
Preferred Term Securities XVIII Ltd.

5.573% due 09/23/2035 19
Preferred Term Securities XXIV Ltd.

5.508% due 03/22/2037 632
5.588% due 03/22/2037 4,775
Preferred Term Securities XXV Ltd.

5.498% due 06/22/2037 16,368
Preferred Term Securities XXVI Ltd.

5.508% due 09/22/2037 25,461
Prime Property Fund LLC

5.440% due 09/30/2031 12,400
Prologis International Funding Il S.A.

3.700% due 10/07/2034 EUR 7,800
Purple Re Ltd.

13.553% due 06/07/2027 usD 2,100
Quercus Re DAC

11.056% due 07/08/2027 EUR 300
Sabine Re Ltd.

12.813% due 04/07/2027 UsD 700
Santander Holdings USA, Inc.

5.353% due 09/06/2030 5,000
Santander UK Group Holdings PLC

2.469% due 01/11/2028 1,000
3.823% due 11/03/2028 3,400
4.858% due 09/11/2030 5,700
6.534% due 01/10/2029 9,900
7.482% due 08/29/2029 GBP 4,200
Societe Generale S.A.

6.691% due 01/10/2034 UsD 15,100
Suci Second Investment Co.

4.375% due 09/10/2027 22,300
Sunac China Holdings Ltd. (g)

6.000% due 09/30/2025 31
6.250% due 09/30/2026 31
6.500% due 09/30/2027 62
6.750% due 09/30/2028 93
7.000% due 09/30/2029 94
7.250% due 09/30/2030 44
SVB Financial Group

3.125% due 06/05/2030 (f) 100
Taranis Reinsurance DAC

9.219% due 01/21/2028 EUR 1,400
11.388% due 01/21/2028 2,000
Torrey Pines Re Ltd.

10.553% due 06/07/2027 usD 1,500
11.803% due 06/07/2027 900
13.553% due 06/05/2026 500
Turkiye Is Bankasi A/S

2.900% due 11/15/2034 8,400
U.S. Capital Funding VI Ltd.

5.218% due 07/10/2043 17,981

i
(FKRIL)
2,270
10,387

1,598
5,678

575
3.844

14,813
22,660
12,214

8.424

2,178

731
4,951
943
3,280
5617
10,298
5,753
15,933

22,015

59

1,500
2,196

1,565
931
518

8,400

14,835

UBS AG

5.500% due 08/20/2026
7.500% due 02/15/2028
UBS Group AG

3.091% due 05/14/2032
3.750% due 03/26/2025
3.869% due 01/12/2029
4.194% due 04/01/2031
4.988% due 08/05/2033
5.699% due 02/08/2035
5.959% due 01/12/2034
6.301% due 09/22/2034
6.327% due 12/22/2027
6.442% due 08/11/2028
6.537% due 08/12/2033
7.750% due 03/01/2029
9.016% due 11/15/2033
Uniti Group LP

6.500% due 02/15/2029
10.500% due 02/15/2028
Ursa Re Ltd.

10.076% due 12/07/2026
13.326% due 12/07/2026
VICI Properties LP

3.500% due 02/15/2025
3.750% due 02/15/2027
4.125% due 08/15/2030
4.250% due 12/01/2026
4.625% due 12/01/2029
Voyager Aviation Holdings LLC
8.500% due 05/09/2026 (f)
Wells Fargo & Co.

2.393% due 06/02/2028
Winston RE Ltd.

16.300% due 02/26/2027

I% 4.0%

Air Canada 2020-2 Class A Pass-Through Trust
5.250% due 04/01/2029

Alaska Airlines 2020-1 Class A Pass-Through Trust
4.800% due 08/15/2027

Amdocs Ltd.

2.538% due 06/15/2030

American Airlines 2013-1 Class A Pass-Through Trust
4.000% due 07/15/2025

American Airlines 2014-1 Class A Pass-Through Trust
3.700% due 10/01/2026

American Airlines 2015-1 Class A Pass-Through Trust
3.375% due 05/01/2027

American Airlines 2016-1 Class AA Pass-Through Trust
3.575% due 01/15/2028

American Airlines 2016-2 Class AA Pass-Through Trust
3.200% due 06/15/2028

American Airlines 2017-2 Class AA Pass-Through Trust
3.350% due 10/15/2029

BAT Capital Corp.

6.343% due 08/02/2030

6.421% due 08/02/2033

EUR
usb

EUR
usb

14,000
10,500

2,850
6,200
31,650
9,150
10,400
1,500
15,900
4,900
10,000
3,360
22,110
3,540
4,350

2,280
6,545

4,200
5,300

4,784
4,300
5,684
3,600
3,600
2,029
3,300

500

1,567

2,935

3,200

69

1,689

1,265

1,363

717

311

1,200
1,000

15,871
11,320

2514
6,175
30,624
8,739
10,271
1,537
16,566
5,235
10,294
3,489
23,758
4,365
5,366

1,965
6,978

4,385
5,599

4,757
4,160
5,272
3,534
3,461

0
3,104

452

1,025,921

1,565

2911

2,798

68

1,639

1,219

1315

676

293

1,267
1.065



Boeing Co.

2.196% due 02/04/2026
2.750% due 02/01/2026
6.259% due 05/01/2027
6.298% due 05/01/2029
6.528% due 05/01/2034

British Airways 2019-1 Class AA Pass-Through Trust

3.300% due 12/15/2032
Broadcom, Inc.

2.450% due 02/15/2031
3.469% due 04/15/2034
Burberry Group PLC
5.750% due 06/20/2030
Carvana Co. (g)

13.000% due 06/01/2030
14.000% due 06/01/2031
CVS Pass-Through Trust
5.773% due 01/10/2033
7.507% due 01/10/2032
8.353% due 07/10/2031
Energy Transfer LP
4.950% due 05/15/2028
Exela Intermediate LLC

11.500% due 04/15/2026 (g)

Ford Motor Credit Co. LLC
2.700% due 08/10/2026
3.815% due 11/02/2027
4.125% due 08/17/2027
4.542% due 08/01/2026
5.800% due 03/08/2029
5.850% due 05/17/2027
Greene King Finance PLC
3.593% due 03/15/2035
4.064% due 03/15/2035
5.106% due 03/15/2034
6.899% due 12/15/2034
Haleon UK Capital PLC
4.625% due 09/18/2033
HCA, Inc.

5.450% due 04/01/2031
IHG Finance LLC

3.625% due 09/27/2031

Imperial Brands Finance PLC

3.500% due 07/26/2026
JDE Peet's NV

1.125% due 06/16/2033
4.500% due 01/23/2034

JetBlue 2020-1 Class A Pass-Through Trust

4.000% due 11/15/2032
Market Bidco Finco PLC
4.750% due 11/04/2027

Mitchells & Butlers Finance PLC

5.607% due 12/15/2030
6.013% due 12/15/2028
MTU Aero Engines AG
3.875% due 09/18/2031
Nissan Motor Co. Ltd.
3.522% due 09/17/2025

usD

GBP

usb

GBP

usb

EUR

usb

EUR

usb

EUR

usb
GBP

EUR

usb

18,488
25,140
4,580
1,900
2,000
79

7.400
3,633

300

19,380
23,139

118
466
464
424
572

2,208

13,078

32,337

25,740

7,900
1,610
1,833
492
121
4,156
1,400
6,200
41,500
1,900

2,900
1,000

5,628

8,400

308
703

1,700

8,300

17,811
24,382
4,687
1,969
2,110
73

6,393
3,172

368

21.146
27,609

117
492
498
425
96
2,108
12,485
31,259
25,391
7911
1,626
2,129
579
151
4,626
1,735
6,271
44,377
1,853

2,552
1,134

5,340

8,899

290
890

1,882

8,145

4.345% due 09/17/2027
4.810% due 09/17/2030
NMG Holding Co., Inc.
8.500% due 10/01/2028
ONEOK, Inc.

4.750% due 10/15/2031
5.050% due 11/01/2034
5.700% due 11/01/2054
5.850% due 11/01/2064
Roadster Finance DAC
2.375% due 12/08/2027
Rolls-Royce PLC

4.625% due 02/16/2026
5.750% due 10/15/2027

Russian Railways Via RZD Capital PLC
7.487% due 03/25/2031 (f)

Syngenta Finance NV
4.892% due 04/24/2025
Times Square Hotel Trust
8.528% due 08/01/2026
U.S. Renal Care, Inc.
10.625% due 06/28/2028

United Airlines 2019-2 Class AA Pass-Through Trust

2.700% due 05/01/2032

United Airlines 2020-1 Class A Pass-Through Trust

5.875% due 10/15/2027

Venture Global Calcasieu Pass LLC

3.875% due 08/15/2029
3.875% due 11/01/2033
Venture Global LNG, Inc.
8.125% due 06/01/2028
8.375% due 06/01/2031
9.500% due 02/01/2029
9.875% due 02/01/2032
Veritas U.S., Inc.

7.500% due 09/01/2025

NI 4.5%

Altice France S.A.
3.375% due 01/15/2028
5.125% due 01/15/2029
5.125% due 07/15/2029
5.500% due 01/15/2028
5.500% due 10/15/2029
5.875% due 02/01/2027
8.125% due 02/01/2027
BP Capital Markets BV
3.360% due 09/12/2031

Chile Electricity Lux Mpc Il Sarl

5.580% due 10/20/2035

Constellation Oil Services Holding S.A.
3.000% due 12/31/2026 (g)

DISH DBS Corp.
5.250% due 12/01/2026
5.750% due 12/01/2028

Gazprom PJSC Via Gaz Capital S.A.

2.250% due 11/22/2024
4.950% due 03/23/2027

EUR

EUR
GBP

usb

EUR
usb

EUR
usb

EUR

usb

EUR
usb

el
(FEe)
8,700
2,250
11,900
6,000
3,400
600
1,100
1,000

3.314
3,199

6,300
800
555

2,342

1.212

14,421

7,400
11,200

7.200
2,200
46,750
15,550

1,950

1,400

200
2,100
3,400
1,500

100
3,500

900
5.500
379

22,510
14,510

100
1,800

il
(FRRIL)

8,361
2,079
12,110
5,862
3,300

579

1,062
1,027

3,655
4,156

5,670
798
557

1,961

1.077

14,759

6,828
9,738

7.477
2,287
51,702
16,983

1.858

461,683

1,165
150
1,573
2,642
1.125
88
2,902

969
5,475
362

20.877
12,705

95
1,161



1] i ] Bl

(FEs) (FKRIL) (FE5) (FKRWL)
4.950% due 02/06/2028 1,000 615 Sprint Capital Corp.
5.150% due 02/11/2026 5,700 3,990 8.750% due 03/15/2032 2,200 2,663
7.288% due 08/16/2037 500 400 Sprint Spectrum Co. LLC
8.625% due 04/28/2034 2,372 1,838 5.152% due 03/20/2028 1,931 1,944
Gazprom PJSC Via Gaz Finance PLC Systems Energy Resources, Inc.
1.500% due 02/17/2027 EUR 31,800 19,161 2.140% due 12/09/2025 6,100 5,902
2.950% due 04/15/2025 5,000 4,207 Thames Water Utilities Finance PLC
2.950% due 01/27/2029 usD 23,200 11,948 0.875% due 01/31/2028 EUR 5,800 4,809
Intelsat Jackson Holdings S.A. 1.250% due 01/31/2032 1,800 1.475
6.500% due 03/15/2030 67,993 64,055 1.604% due 12/23/2027 usD 1,400 1,022
Netflix, Inc. 2.625% due 01/24/2032 GBP 2,800 2,713
3.875% due 11/15/2029 EUR 1,145 1,286 3.500% due 02/25/2028 1,000 1,002
NPC Ukrenergo 4.000% due 06/19/2025 2,600 2,705
6.875% due 11/09/2028 usD 1,200 792 4.000% due 04/18/2027 EUR 1,800 1518
Pacific Gas & Electric Co. 4.375% due 01/18/2031 13,000 11,059
2.100% due 08/01/2027 1,910 1,777 4.375% due 07/03/2034 GBP 2,500 2,496
2.500% due 02/01/2031 2,600 2,232 5.125% due 09/28/2037 1,430 1,462
2.950% due 03/01/2026 8,508 8,280 5.500% due 02/11/2041 2,400 2,470
3.000% due 06/15/2028 11,288 10,578 6.500% due 02/09/2032 500 513
3.150% due 01/01/2026 15,753 15,411 7.125% due 04/30/2031 1,500 1,557
3.250% due 06/01/2031 3,800 3,393 7.750% due 04/30/2044 1,400 1,476
3.300% due 03/15/2027 3,838 3,700 8.250% due 04/25/2040 1,775 1,897
3.300% due 12/01/2027 usb 14,666 13,991 Topaz Solar Farms LLC
3.450% due 07/01/2025 12,102 11,978 4.875% due 09/30/2039 usb 4,765 4,360
3.500% due 06/15/2025 8,068 7,991 5.750% due 09/30/2039 6,843 6,822
3.750% due 07/01/2028 13,613 13,080 Valaris Ltd.
4.200% due 03/01/2029 9,900 9,586 8.375% due 04/30/2030 1,166 1,184
4.400% due 03/01/2032 7,300 6,923 Windstream Escrow LLC
4.500% due 07/01/2040 4,463 3.873 7.750% due 08/15/2028 13,507 13,594
4.550% due 07/01/2030 50,195 48,754 8.250% due 10/01/2031 11,640 11,794
4.650% due 08/01/2028 100 99 Woodside Finance Ltd.
PacifiCorp 5.100% due 09/12/2034 6,600 6,398
5.800% due 01/15/2055 2,800 2,804 Yorkshire Water Finance PLC
Petroleos de Venezuela S.A. 6.375% due 11/18/2034 GBP 2,000 2,536
5.375% due 04/12/2027 11,932 1,186 530,071
5.500% due 04/12/2037 10372 1,027 #EGE 2,017,675
6.000% due 11/15/2026 13,183 1,285 (BUSRfE 2.102,578FKK)L)
6.000% due 05/16/2034 8,283 799 EnifittfE 0.4%
9.000% due 11/17/2031 400 41 Multiplan Corp.
9.750% due 05/17/2035 4,730 537 6.000% due 10/15/2027 (c) usb 5,700 3,562
Petroleos Mexicanos Nationwide Building Society
5.950% due 01/28/2031 5,319 4,588 10.250% due 06/20/2166 GBP 6,936 11,746
6.700% due 02/16/2032 58,087 51,696 Stichting AK Rabobank Certificaten
6.950% due 01/28/2060 6.116 4,362 6.500% due 03/29/2170 (d) EUR 20,844 25,425
7.690% due 01/23/2050 1.570 1.219 EiEtHESEt 40,733
Prosus NV (BSRM 51,952FKK)L)
1.985% due 07/13/2033 EUR 5,600 5,130 #7518 0.0%
2.085% due 01/19/2030 4,200 4,182 Chicago, Illinois, Build America Bonds, Series 2010
3.061% due 07/13/2031 usb 9,600 8.209 6.630% due 02/01/2035 usD 554 580
4.193% due 01/19/2032 4,000 3,638 6.725% due 04/01/2035 262 276
Rio Oil Finance Trust Series 2014-3 7.350% due 07/01/2035 428 465
9.750% due 01/06/2027 316 327 Golden State, California, Tobacco Securitization Corp. Revenue Bonds, Series 2021
Rio Oil Finance Trust Series 2018-1 3.000% due 06/01/2046 570 527
8.200% due 04/06/2028 1,749 1,797 Puerto Rico Electric Power Authority, Build America Bonds, Series 2010 (f)
Saudi Arabian Oil Co. 6.050% due 07/01/2032 800 344
5.250% due 07/17/2034 5,200 5,210 6.125% due 07/01/2040 3,000 1.290
5.750% due 07/17/2054 7,200 6,960 HAEEET 3,482
5.875% due 07/17/2064 8,800 8,476 (AUBRIffi 3.058FKKIL)



AKEBHREHREES 63.3%
Fannie Mae

1.229% due 05/25/2048 (h)

3.000% due 04/01/2037
3.000% due 09/01/2049
3.000% due 03/01/2050
3.000% due 10/01/2051
3.000% due 12/01/2051
3.000% due 01/01/2052
3.000% due 02/01/2052
3.000% due 03/01/2052
3.000% due 04/01/2052
3.000% due 05/01/2052
3.000% due 06/01/2052
3.000% due 07/01/2052
3.000% due 08/01/2052
3.000% due 05/01/2053
3.500% due 08/01/2042
3.500% due 09/01/2047
3.500% due 03/01/2048
3.500% due 04/01/2051
4.000% due 12/01/2041
4.000% due 07/01/2042
4.000% due 08/01/2042
4.000% due 09/01/2042
4.000% due 10/01/2042
4.000% due 01/01/2043
4.000% due 11/01/2045
4.000% due 03/01/2047
4.000% due 04/01/2047
4.000% due 08/01/2047
4.000% due 10/01/2047
4.000% due 12/01/2047
4.000% due 01/01/2048
4.000% due 02/01/2048
4.000% due 07/01/2048
4.000% due 08/01/2048
4.000% due 09/01/2048
4.500% due 05/01/2033
4.500% due 02/01/2038
4.500% due 01/01/2041
4.750% due 06/01/2033
5.000% due 10/01/2035
5.000% due 12/01/2035
5.000% due 10/01/2036
5.000% due 05/01/2038
5.000% due 11/01/2039
5.500% due 07/01/2033
5.500% due 06/01/2035
5.500% due 04/01/2036
5.500% due 11/01/2036
5.500% due 03/01/2037
5.500% due 09/01/2037
5.500% due 02/01/2038
5.500% due 04/01/2038
6.000% due 09/01/2029
6.000% due 08/01/2031
6.000% due 06/01/2032

EAE
(FE8)

1.876

usb 12

6.000% due 09/01/2039
6.000% due 10/01/2047
6.000% due 01/01/2053
6.000% due 02/01/2054
6.000% due 06/01/2054
6.000% due 09/01/2054
6.500% due 01/01/2037
6.500% due 10/01/2037
6.500% due 10/01/2053
6.500% due 11/01/2053
7.000% due 09/01/2031
7.000% due 02/01/2054
7.000% due 03/01/2054
7.000% due 06/01/2054
Fannie Mae, TBA (e)
2.500% due 12/01/2054
3.000% due 11/01/2039
3.000% due 12/01/2054
3.500% due 12/01/2054
4.000% due 12/01/2054
4.500% due 12/01/2054
5.000% due 12/01/2054
5.500% due 11/01/2050
5.500% due 12/01/2054
6.000% due 12/01/2054
6.500% due 11/01/2041
6.500% due 12/01/2054
7.000% due 12/01/2054
Freddie Mac

1.426% due 06/15/2042 (h)

3.000% due 11/01/2046
3.000% due 12/01/2047
3.000% due 03/01/2048
3.000% due 12/01/2051
3.000% due 04/01/2052
3.000% due 05/01/2052
3.000% due 01/01/2053
3.000% due 03/01/2053
3.500% due 10/01/2039
3.500% due 10/01/2047
3.500% due 12/01/2047
3.500% due 03/01/2048
3.500% due 04/01/2048
3.500% due 10/01/2048
3.500% due 12/01/2048
3.500% due 03/01/2049
3.500% due 05/01/2051
4.000% due 09/01/2033
4.000% due 08/01/2042
4.000% due 09/01/2042
4.000% due 12/01/2042
4.000% due 04/01/2047
4.000% due 05/01/2047
4.000% due 08/01/2047
4.000% due 08/01/2048
4.000% due 09/01/2048
4.000% due 12/01/2048
4.000% due 02/01/2049

EE

(F&Es)
342
7
23,695
281
27,536
187
1
2
2,852
3,568
25
1,282
200
200

146,000
1.800
85,150
294,883
60,650
74,000
95,900
43,338
306,962
75,500
185,957
166,943
5316

usD 418

8,220
3,469

B
(FEKNIL)

340
7
23,872
283
27,721
189
1
3
2913
3,643
25
1.333
208
208

120,849
1,682
73,343
263,667
56,042
70,246
93.161
42,934
303,925
75,952
189,818
170,377
5,505

4
46
1,441
82
147
436
6,128
150
212
94
1,621
483
1,757
734
773
1,904
1,173
58

1

396
560

254
244
401
511
209
7,702
3,250



4.000% due 03/01/2049
5.000% due 06/01/2034
5.000% due 08/01/2035
5.000% due 01/01/2037
5.000% due 01/01/2038
5.000% due 06/01/2054
5.500% due 01/01/2035
5.500% due 05/01/2037
5.500% due 06/01/2037
5.750% due 05/01/2037
6.000% due 07/01/2037
6.000% due 01/01/2053
6.000% due 03/01/2054
6.000% due 04/01/2054
6.000% due 06/01/2054
6.000% due 07/01/2054
6.000% due 09/01/2054
6.500% due 09/01/2054
7.000% due 02/01/2054
Ginnie Mae

3.000% due 04/20/2052
3.000% due 05/20/2052
3.000% due 06/20/2052
3.000% due 08/20/2052
3.500% due 05/20/2052
3.500% due 01/20/2053
4.000% due 06/20/2041
4.000% due 04/20/2047
4.000% due 05/20/2047
4.000% due 06/20/2047
4.000% due 07/20/2047
4.000% due 02/20/2048
4.000% due 05/20/2049
4.000% due 02/20/2050
4.000% due 07/20/2050
4.000% due 08/20/2050
4.000% due 09/20/2050
4.000% due 10/20/2050
4.000% due 11/20/2052
4.500% due 10/20/2035
4.500% due 01/20/2040
4.500% due 03/20/2040
4.500% due 07/15/2040
4.500% due 07/20/2040
4.500% due 08/15/2040
4.500% due 08/20/2040
4.500% due 09/20/2040
4.500% due 10/20/2040
4.500% due 01/20/2041
4.500% due 02/20/2041
4.500% due 03/20/2041
4.500% due 04/15/2041
4.500% due 04/20/2041
4.500% due 06/20/2041
4.500% due 07/20/2041
4.500% due 09/20/2041
4.500% due 10/20/2041
4.500% due 12/20/2041

i)

(FE8)
261
56
37
2
1
199
240
1
85
77
34
7,534
4913
1,034
1,499
79177
4,590
100
284

222,555
86
201,103
338
374
409

1

1,303
24174
11,454
9,850
6.834
23,691
285
140

22
1,684
53,923
235
344

72

6

1,052
1,082
1.172
782
3,263
879
4,197
2,084
7,674
1,008
834
7,208
1,859
185
1,046
1,661

i

(FKRIL)
245
56
36
2
1
194
239
1
85
80
34
7,586
4,947
1,041
1.509
79.711
4,622
102
295

195,357
75
176,468
296
338
370

1

1,230
22,730
10,811
9,314
6,437
22,251
267
132

20
1,585
50,769
219
331
70

5
1,017
1,060
1.141
766
3,195
861
4,112
2,031
7,496
981
817
7,063
1.822
182
1,014
1,628

4.500% due 05/20/2043
4.500% due 07/20/2043
4.500% due 05/20/2053
4.500% due 06/20/2053
4.500% due 07/20/2053
4.500% due 08/20/2053
4.500% due 09/20/2053
4.500% due 10/20/2053
5.000% due 08/20/2030
5.000% due 05/20/2040
5.000% due 04/20/2041
5.500% due 05/20/2038
5.500% due 06/20/2038
5.500% due 07/20/2038
5.500% due 08/20/2038
5.500% due 09/20/2038
5.500% due 10/20/2038
5.500% due 01/20/2039
5.500% due 02/20/2039
5.500% due 09/20/2039
5.500% due 10/20/2039
5.500% due 11/20/2039
5.500% due 01/20/2040
5.500% due 06/20/2040
5.500% due 07/20/2040
5.500% due 07/20/2053
5.500% due 08/20/2053
Ginnie Mae, TBA (e)

2.000% due 12/01/2054
2.500% due 12/01/2054
3.000% due 12/01/2042
3.500% due 12/01/2054
4.000% due 11/01/2054
4.000% due 12/01/2054
4.500% due 12/01/2041
5.000% due 12/01/2054
5.500% due 12/01/2054
6.000% due 12/01/2054
KEBATEREREEET

(B8Rl 7.485.472FKK)L)

KERPEE 13.9%

Treasury Inflation Protected Securities (i)

0.125% due 04/15/2025
0.125% due 07/15/2030
0.125% due 01/15/2031
0.125% due 07/15/2031
0.250% due 01/15/2025
0.250% due 07/15/2029
0.250% due 02/15/2050
0.375% due 07/15/2025
0.375% due 01/15/2027
0.375% due 07/15/2027
0.625% due 07/15/2032
0.625% due 02/15/2043
0.750% due 07/15/2028
0.750% due 02/15/2042
0.750% due 02/15/2045
0.875% due 01/15/2029

usb

EAE
(F&E8)

373
263
24,731
1,580
98,948
979
287,806
970
137
252

204
179
193
452
19.171
16,850

19,000

46,200
524,150
567,000
596,000
946,800
759,900
867,800
572,800

64,900

50,779
56,123
2,056
7,799
141,150
151,817
22,481
27,661
6,052
1,621
93,394
3,012
35,559
7,105
19,384
64,918

il
(FRRIL)

365
257
23,637
1510
94,537
935
274,947
926
137
248

204
175
196
444

19,13

16,779

15,507

39,160
459,740
512,538
554,885
881,708
725,329
847,048
569,017

65,286

7,401,848

50,082
51,191
1.849
6,975
140,113
141,728
14,072
27.321
5,855
1,566
85,140
2,325
34,363
5712
14,841
62,469



0.875% due 02/15/2047
1.000% due 02/15/2046
1.000% due 02/15/2048
1.000% due 02/15/2049
1.375% due 07/15/2033
1.375% due 02/15/2044
1.500% due 02/15/2053
1.750% due 01/15/2034
1.875% due 07/15/2034
2.125% due 02/15/2040
2.125% due 02/15/2041
2.375% due 01/15/2025
U.S. Treasury Bonds
2.250% due 08/15/2046
2.750% due 08/15/2047
3.000% due 08/15/2048
3.000% due 02/15/2049
3.125% due 05/15/2048
4.375% due 08/15/2043
4.625% due 05/15/2054
U.S. Treasury Notes
1.625% due 02/15/2026
2.000% due 02/15/2025
2.000% due 08/15/2025
2.000% due 11/15/2026
2.250% due 11/15/2024
2.250% due 02/15/2027
2.375% due 05/15/2029
2.625% due 02/15/2029
2.750% due 08/15/2032
2.875% due 05/15/2032
KERPERSE

(EXfS/Rf  1.754,.826FKK)L)
T —INYTEEs 347%
Accredited Mortgage Loan Trust
5.797% due 07/25/2035
6.547% due 07/25/2035
ACE Securities Corporation Home Equity Loan Trust
5.162% due 08/25/2036
5.647% due 01/25/2035
5.677% due 02/25/2034
5.752% due 08/25/2035
5.782% due 11/25/2034
6.022% due 02/25/2035
Adjustable Rate Mortgage Trust
5.802% due 08/25/2035
AFC Home Equity Loan Trust
5.662% due 06/25/2029
Alternative Loan Trust
4.456% due 08/25/2036
4.542% due 08/25/2035
5.064% due 09/20/2046
5.212% due 07/25/2036
5.232% due 08/25/2046
5.252% due 05/25/2036
5.294% due 03/20/2046
5.302% due 09/25/2035
5.352% due 12/25/2046

i)
(FE8)

22,691
12,223
26,552
67,316
221,606
3,512
27,640
26,831
207,568
3,641
2,012
22,004

usb

100
2,830
155

77

180
33,800
116,900

2,200
11,021
1,400
800
11,957
28,000
32,200
5,000
150,100
290

3,049
2,206

2,709
774
384

3.875
936

5,965

2,259

1.474

4,432
390
397

3,627

7,919

11,309
4,869
2,475

11,895

i
(FKRIL)

17,423
9,743
20,794
52,232
212,113
3,077
23,745
26,333
206,175
3,662
2,030
21,933

67
2,082
119

59

141
32,971
119,658

2,128
10,940
1,374
767
11,946
26,852
29,853
4,701
135,295
265

1,624,080

3,007
1,934

2,602
725
458

3,805
924

5,706

1,985

1.155

4,082
353
399

3.549

6,710

9,562

4,128

1,493

9,736

5.392% due 07/25/2036

5.452% due 01/25/2036

5.500% due 04/25/2034

5.500% due 06/25/2035

5.500% due 08/25/2035

5.500% due 02/25/2036

5.514% due 12/20/2035

6.000% due 11/25/2036

6.000% due 07/25/2037

6.411% due 08/25/2035

6.502% due 10/25/2034

6.663% due 09/25/2034

7.000% due 10/25/2037

Ameriquest Mortgage Securities Trust
5.467% due 03/25/2036

Ameriquest Mortgage Securities, Inc. Asset-Backed Pass-Through Certificates
3.566% due 09/25/2032

5.010% due 11/25/2033

5.632% due 09/25/2035

5.872% due 01/25/2036

6.607% due 10/25/2034

Angel Oak Mortgage Trust

6.500% due 12/25/2067

Argent Mortgage Loan Trust

5.332% due 05/25/2035

Argent Securities Trust

5.212% due 04/25/2036

Argent Securities, Inc. Asset-Backed Pass-Through Certificates
4.109% due 09/25/2033

5.617% due 10/25/2035

Asset-Backed Funding Certificates Trust
5.292% due 10/25/2036

5.512% due 03/25/2035

5.587% due 06/25/2035

5.827% due 06/25/2035

Asset-Backed Securities Corporation Home Equity Loan Trust
3.849% due 05/25/2036

Avon Finance

7.960% due 12/28/2049

BAMLL Commercial Mortgage Securities Trust
2.847% due 04/20/2042

Banc of America Alternative Loan Trust
3.987% due 11/25/2024

6.000% due 07/25/2046

Banc of America Funding Trust

5.007% due 01/20/2047

5.093% due 02/20/2035

5.557% due 06/20/2036

5.712% due 04/25/2037

BCAP LLC Trust

5.876% due 04/26/2037

5.900% due 04/26/2036

Bear Stearns Adjustable Rate Mortgage Trust
6.049% due 11/25/2034

Bear Stearns Alternative-A Trust
5.192% due 04/25/2037

5.272% due 11/25/2046

5.572% due 08/25/2035

usb

GBP

usb

EAE

(F&E8
17.192
5,235
7.719
3,958
44
14
4,741
1,652
24,471
331
1,561
532
28,203

21,835
86
1,380
1,539
7,000
9,913
3,333
16,813
7.497

1,946
36,400

10,129
8,913
5518
3,938

42,602
2,400
10,620

50
1,247

65
999
3.882
7,329

2,725
4,419

125
5,591

6,165
3.689

il

(FARRIL)
14,820
4,782
7,650
3,172
37
8
4,333
949
12,857
273
1,526
488
9,748

20,571
86
1373
1,526
6,070
9,284
3,367
15,007
2,379

1.874
33,301

8,813
8,676
5314
3,607

38,402
3,087
7,930

44
1,057

55
861
3.127
6,167

1,270
2,101

114
4,917

4,658
3,530



Bear Stearns Asset-Backed Securities | Trust
1.748% due 05/25/2036 (h)

4.942% due 11/25/2035

5.091% due 06/25/2034

5.152% due 06/25/2047

5.252% due 05/25/2036

5.257% due 07/25/2036

5.332% due 02/25/2037

5.467% due 02/25/2036

5.491% due 12/25/2035

5.657% due 09/25/2034

5.902% due 08/25/2037

6.877% due 03/25/2035

Bear Stearns Asset-Backed Securities Trust
5.500% due 11/25/2033

Bear Stearns Mortgage Funding Trust
5.252% due 02/25/2037

Benchmark Mortgage Trust

3.509% due 09/15/2048

3.899% due 03/15/2062

BINOM Securitization Trust

4.441% due 08/25/2057

Bridgegate Funding PLC

7.204% due 10/16/2062

7.954% due 10/16/2062

8.954% due 10/16/2062

9.954% due 10/16/2062

BSST Mortgage Trust

7.654% due 02/15/2037

8.304% due 02/15/2037

9.304% due 02/15/2037

BX Commercial Mortgage Trust
5.817% due 02/15/2039

BX Trust

6.564% due 10/15/2036

6.814% due 10/15/2036

Canterbury Finance No.4 PLC
5.804% due 05/16/2058

Carrington Mortgage Loan Trust
6.022% due 02/25/2035

CBA Commercial Small Balance Commercial Mortgage
6.040% due 01/25/2039

Centex Home Equity Loan Trust
5.497% due 03/25/2035

Chase Home Lending Mortgage Trust
3.250% due 03/25/2063

Chase Mortgage Finance Trust
4.748% due 12/25/2035

ChaseFlex Trust

5.452% due 07/25/2037

Chevy Chase Funding LLC Mortgage-Backed Certificates
5.212% due 03/25/2035

CIM Trust

3.250% due 10/25/2058

6.639% due 12/25/2067

CIT Mortgage Loan Trust

6.352% due 10/25/2037

Citigroup Mortgage Loan Trust

GBP

usb

GBP

usb

8,097
2,583
2,897
2,725
12,793
7,785
893
7,677
9,278
3,662
14,719
3,262

3,183

4,503

47,290
9.775

14,198
12,821
18,993
9,971
7,217
11,000
24,700
7,500
6,343

16,400
25,610

46,146

3,468

404

910

19,934

3,028

826

256

16,023
3,980

23,603

175
2,579
2,895
2,683
3.216
7,502
1,155
7,597
8.805
3,664

13,104
3,199

2,870

4,233

44,687
6,809

13,651
16,750
24,870
13,112
9,447
5,382
11.346
3,146
6,325

16,283
25,477

59,499

3,245

380

908

17,744

2,644

699

248

14,365
4,022

23,831

EE

(FEs
0.000% due 11/01/2074 (e) 440
3.800% due 11/01/2074 (e) 137.300
4.540% due 05/25/2036 8.015
5.132% due 12/25/2036 2,003
5.156% due 08/25/2036 3.473
5.172% due 12/25/2036 9.204
5.233% due 07/25/2037 2,022
5.249% due 08/25/2036 14,781
5.672% due 09/25/2037 10,290
7.264% due 01/25/2037 2,112
Citigroup Mortgage Loan Trust, Inc.
5.887% due 05/25/2035 10,005
8.602% due 07/25/2037 3,507
Commercial Mortgage Trust
0.000% due 04/10/2047 (h) 5.171
3.633% due 02/10/2037 10,000
8.068% due 12/15/2038 8.575
Conseco Finance Corp.
6.920% due 12/01/2030 465
7.500% due 03/01/2030 44,220
7.600% due 04/15/2026 4,867

Countrywide Asset-Backed Certificates
5.332% due 08/26/2033 392

6.727% due 05/25/2035 7,735
Countrywide Home Loan Mortgage Pass-Through Trust

4.156% due 03/25/2037 2,988
4.812% due 11/25/2037 3,997
4.849% due 10/20/2035 3,890
5.178% due 11/25/2034 6
5.500% due 11/25/2035 4,978
5.573% due 06/25/2034 1
6.000% due 07/25/2036 16,740
6.000% due 11/25/2037 2,642
Credit Suisse First Boston Mortgage Securities Corp.

7.302% due 01/25/2033 937
Credit Suisse Mortgage Capital

3.000% due 01/29/2036 110
3.000% due 06/27/2037 507
6.007% due 10/26/2036 usb 118
9.700% due 11/27/2036 8.619
Credit Suisse Mortgage Capital Trust

0.000% due 01/25/2058 18
0.000% due 04/25/2058 (h) 1
3.431% due 11/10/2032 1.922
3.605% due 01/25/2058 16,245
4.891% due 04/25/2058 25,101
4.900% due 06/25/2050 37.779
5.694% due 07/15/2032 1.238
5.944% due 07/15/2032 4,000
6.144% due 07/15/2032 2,400
7.109% due 06/01/2050 29,490
Credit-Based Asset Servicing & Securitization LLC

7.480% due 03/25/2046 4,266
Cross Mortgage Trust

6.093% due 04/25/2069 7.168
CWABS Asset-Backed Certificates Trust

4.301% due 12/25/2034 9,093
4.992% due 06/25/2037 11.199

i
(FRRIL)

439
117,284
4,030
1,927
3,306
4,988
1,773
6,065
8,733
846

9,136
3.374

0
9,845
7,643

468
13,240
741

379
7,720

2,706
3.714
3,634

6
2,700

1
8,310
1,164

912

109
500
102
8,168

17

1,538
13,199
22,910
33,368

1.213

3,920

2,350
29,418

3.777
7.215

8,707
10,531



EAE
(FE8)

4.992% due 07/25/2037 1,358
5.072% due 08/25/2037 25,580
5.082% due 10/25/2047 2,575
5.102% due 02/25/2036 848
5.132% due 06/25/2035 1,343
5.212% due 11/25/2047 1.213
5.312% due 05/25/2037 9,888
5.332% due 05/25/2036 8,488
5.332% due 03/25/2037 15,646
5.332% due 03/25/2047 22,947
5.372% due 09/25/2046 5,479
5.377% due 08/25/2036 1,913
5.452% due 06/25/2036 255
5.552% due 03/25/2036 1,286
5.633% due 06/25/2035 8.644
5.932% due 05/25/2036 1,929
5.947% due 06/25/2035 8,400
6.427% due 11/25/2034 6,029
6.802% due 08/25/2035 3,000
CWABS, Inc. Asset-Backed Certificates

6.202% due 08/25/2047 33,009
CWABS, Inc. Asset-Backed Certificates Trust

6.427% due 03/25/2035 14,127
7.252% due 02/25/2035 6,808
DBGS Mortgage Trust

7.568% due 10/15/2036 15,000
Deutsche Alternative-A Securities Mortgage Loan Trust

5.172% due 03/25/2037 8,709
5.352% due 09/25/2047 10.264
5.512% due 08/25/2037 16,831
Deutsche Alternative-A Securities, Inc. Mortgage Loan Trust

4.969% due 10/25/2035 7.697
Deutsche Mortgage & Asset Receiving Corp.

4.994% due 11/27/2036 553
Deutsche Mortgage Securities, Inc. Re-REMIC Trust Certificates

4.490% due 06/27/2037 10,562
Downey Savings & Loan Association Mortgage Loan Trust

5.064% due 10/19/2036 6.541
5.534% due 09/19/2045 4,691
Ellington Loan Acquisition Trust

5.952% due 05/25/2037 857
EMC Mortgage Loan Trust

5.902% due 04/25/2042 4,056
Encore Credit Receivables Trust

5.782% due 11/25/2035 6.510
Eurosail-UK PLC

5.869% due 09/13/2045 GBP 3,080
6.049% due 06/13/2045 3,698
Extended Stay America Trust

7.768% due 07/15/2038 usb 14,222
FBR Securitization Trust

5.527% due 10/25/2035 17.384
5.617% due 09/25/2035 6,029
FEMLT Trust

5.782% due 11/25/2035 2,069
First Franklin Mortgage Loan Trust

4.426% due 04/25/2035 2,489
5.162% due 11/25/2036 59,328

i
(FKRIL)

1,343
23,390
2,546
808
1,210
1,436
9,505
7,167
14,737
20.791
5,216
1,869
255
1.127
7.510
1,492
8,209
6,002
2,902

30.640

13,867
5,552

11,450
4,126
8.711

13,296
5,964

551
9,200

5,702
2,455

834
4,084
6,152

3,802
4,746

14,273

14,930
5,872

1,823

2,411
49,061

EAE

(FEs
5.172% due 04/25/2036 3.300
5.527% due 03/25/2034 1.916
5.542% due 01/25/2036 24,773
First Horizon Alternative Mortgage Securities Trust
0.148% due 05/25/2035 (h) 1.107
5.352% due 05/25/2035 1.107
Fontainebleau Miami Beach Trust
3.963% due 12/10/2036 33,098
Fremont Home Loan Trust
5.132% due 02/25/2037 6.111
5.142% due 05/25/2036 3.994
5.512% due 01/25/2036 4,856
5.872% due 01/25/2035 6,493
GE-WMC Asset-Backed Pass-Through Certificates
5.542% due 10/25/2035 9.964
Glen Securities Finance DAC
5.786% due 10/28/2038 EUR 3.803
6.786% due 10/28/2038 2,852
7.586% due 10/28/2038 1.394
GMAC Commercial Mortgage Asset Corp.
5.456% due 03/10/2051 usb 11,596

GreenPoint Mortgage Funding Trust
5.412% due 11/25/2045 32
Grifonas Finance No.1 PLC

3.681% due 08/28/2039 EUR 402
GSAA Home Equity Trust
6.182% due 11/25/2036 usb 2,873

6.500% due 11/25/2037 20
GSAMP Trust

5.012% due 01/25/2037 15,554
5.132% due 03/25/2047 3,629
5.372% due 06/25/2036 9,145
5.497% due 11/25/2035 5,189
5.827% due 08/25/2034 2,533
5.827% due 04/25/2035 4,705
6.652% due 06/25/2035 3,265
GSMSC Resecuritization Trust

1.805% due 04/26/2037 44,351
5.149% due 09/26/2036 3,541
GSR Mortgage Loan Trust

1.848% due 03/25/2037 (h) 7.398
5.152% due 03/25/2037 7,398
HarborView Mortgage Loan Trust

4.339% due 06/19/2036 6,019
5.354% due 12/19/2036 704
5.434% due 02/19/2036 9,221
5.514% due 08/19/2045 6,966
Hawaii Hotel Trust

6.751% due 05/15/2038 2,000
7.261% due 05/15/2038 12,500
Home Equity Asset Trust

5.332% due 10/25/2036 23,475
Home Equity Mortgage Loan Asset-Backed Trust

4.992% due 11/25/2036 10,229
5.092% due 04/25/2037 11,745
5.212% due 06/25/2036 1514
5.392% due 06/25/2036 16,718
5.842% due 08/25/2035 2,185

B
(FREL)
3,208
1,903
23,281

50
650

32,654

4,535
3,898
4,644
5,764

8,510

4,118
3,061
1.487

9,869
23
426

697

9,270
3,328
8,804
4,733
2,467
4,387
3,157

10,960
2,262

682
1,086

3,036

654
5,601
5,382

1,998
12,450

14,690

9,503
7,950
1,456
12,886
2,161



Household Capital RMBS

6.630% due 07/20/2086

7.630% due 07/20/2086

HPLY Trust

6.965% due 11/15/2036

7.315% due 11/15/2036

HSI Asset Securitization Corp. Trust
4.952% due 07/25/2036

5.152% due 07/25/2036

5.227% due 05/25/2037

Impac CMB Trust

5.532% due 01/25/2035

Impac Secured Assets Corp.
5.412% due 03/25/2036

Impac Secured Assets Trust
5.232% due 01/25/2037

IndyMac IMJA Mortgage Loan Trust
6.500% due 10/25/2037

IndyMac IMSC Mortgage Loan Trust
4.132% due 06/25/2037

IndyMac INDX Mortgage Loan Trust
3.274% due 07/25/2037

3.407% due 04/25/2037

3.749% due 04/25/2037

3.967% due 03/25/2036

4.647% due 11/25/2036

5.212% due 02/25/2037

5.232% due 10/25/2036

5.452% due 07/25/2035

INTOWN Mortgage Trust

8.489% due 08/15/2039

Jefferies Resecuritization Trust
9.123% due 06/25/2047
JPMorgan Alternative Loan Trust
4.412% due 09/25/2036

4.701% due 03/25/2036

5.412% due 04/25/2047

5.730% due 03/25/2036

JPMorgan Chase Commercial Mortgage Securities Trust

4.128% due 07/05/2031

4.248% due 07/05/2033

6.268% due 12/15/2036

7.235% due 10/05/2040

7.268% due 09/15/2029

7.433% due 11/15/2038

JPMorgan Mortgage Acquisition Corp.
5.782% due 12/25/2035

JPMorgan Mortgage Acquisition Trust
4.531% due 11/25/2036

5.002% due 12/25/2036

5.122% due 08/25/2036

5.122% due 06/25/2037

5.132% due 06/25/2037

5.257% due 05/25/2036

5.287% due 05/25/2036

JPMorgan Mortgage Trust

5.152% due 10/25/2035

5.250% due 11/25/2063

wE
(Frae)

AUD 35,244
7,470

usb 4,580
25,675

2,144
31,738
6.844

6,538
6,929
1,753
8,163
7.871

16,181
13,074
6,163
3,561
10,288
19,956
4,579
5,305

11,495
388

7,711
237
1,331
42

2,500
1,925
3,700
6.900
1,740
16,193

8,402

1,976
13,147
8,600
34,606
22,826
6,288
14,067

3,127
862

il
(FREL)

23,105
4,884

4,552
25,487

925
13,889
6.746

6,216
5,556
1,459
3,944
4,965

13,436
11,560
5,535
2,450
6,520
18,548
1.873
4,233

11,542
319

6,269
166
1,267
41

2,311
1,798
2,836
7.273
1,294
16,035

8,186

1,963
6,954
8.036
33,517
20.107
6,179
13,362

2,217
851

5.584% due 01/25/2037
6.000% due 06/25/2037
JPMorgan Resecuritization Trust
4.651% due 02/26/2037
Kentmere No.4 PLC

0.000% due 01/28/2039
Kinbane DAC

3.955% due 09/25/2062

Lansdowne Mortgage Securities No.1 PLC

3.781% due 06/15/2045
Legacy Mortgage Asset Trust
0.000% due 09/25/2059
0.000% due 09/25/2059 (h)
3.000% due 09/25/2059
3.838% due 09/25/2059
4.206% due 09/25/2059
Lehman XS Trust

5.052% due 02/25/2037
5.232% due 09/25/2036
5.232% due 12/25/2036
5.252% due 06/25/2046
5.372% due 02/25/2047
6.500% due 06/25/2046
6.552% due 10/25/2037
Long Beach Mortgage Loan Trust
5.232% due 02/25/2036
5.232% due 03/25/2046

MASTR Adjustable Rate Mortgages Trust

4.948% due 04/25/2034

6.261% due 12/25/2046

Mastr Asset-Backed Securities Trust
5.292% due 11/25/2036

5.407% due 01/25/2036

6.002% due 08/25/2037

Mastr Specialized Loan Trust
5.572% due 02/25/2036

Merrill Lynch First Franklin Mortgage Loan Trust

7.852% due 10/25/2037

Merrill Lynch Mortgage Investors Trust
5.132% due 05/25/2037

5.132% due 10/25/2037

5.572% due 07/25/2034

5.647% due 09/25/2035

5.932% due 10/25/2035

6.683% due 02/25/2033

MFA Trust

6.775% due 10/25/2058

Morgan Stanley Asset-Backed Securities Capital I, Inc. Trust

5.102% due 07/25/2036
5.112% due 02/25/2037
5.152% due 07/25/2036
5.332% due 06/25/2036
5.352% due 07/25/2036
5.392% due 03/25/2036
5.587% due 07/25/2035
5.852% due 03/25/2033
5.852% due 07/25/2037

Morgan Stanley Bank of America Merrill Lynch Trust

GBP

EUR

usb
usb

EAE
(F&Es
329
3.220

1,637
76,592
43,737

1,893

17,383
539,377
77,845
18,352
111,258

11,556
3.880
11.474
8,196
18,627
4,342
11,017

22,256
31,802

6,006

23
7,500
13,003

5,137
11.234

17.888
53,302
4,313

300
16

4,685

4,260
6,911
42,563
18,173
42,355
3,738
3,941

879

il
(FARRIL)
278
1,198

1,506
88.844
47,301

1,987

5,933
2,030
73,947
9,562
87.724

10,139
3,196
8,741
6.728

16,097
3,651

10,227

18,819
11,365

5,543

14
6,972
11,195

4,128
10,770

8,939
7,466
3,749

300
14

4,747

3,781
3,028
15,653
15,522
15,625
3,635
3.847

865



0.766% due 11/15/2052 (h)

Morgan Stanley Capital | Trust

2.428% due 04/05/2042

6.501% due 08/15/2033

7.296% due 12/15/2038

7.995% due 12/15/2038

Morgan Stanley Capital I, Inc. Trust
5.392% due 02/25/2036

Morgan Stanley Home Equity Loan Trust
5.362% due 02/25/2036

Morgan Stanley IXIS Real Estate Capital Trust
5.312% due 07/25/2036

Morgan Stanley Mortgage Loan Trust
3.488% due 11/25/2037

6.000% due 12/25/2035

Morgan Stanley Reremic Trust

5.289% due 11/26/2036

Mortgage Loan Trust

5.370% due 03/25/2034

MortgagelT Trust

6.427% due 08/25/2035

Mortimer Btl PLC

6.150% due 12/22/2056

MTN Commercial Mortgage Trust
6.207% due 03/15/2039

Natixis Commercial Mortgage Securities Trust
3.790% due 11/15/2032

3.821% due 02/15/2039

New Century Home Equity Loan Trust
5.977% due 10/25/2033

New York Mortgage Trust

5.392% due 04/25/2035

Newgate Funding PLC

5.259% due 12/15/2050

Nomura Asset Acceptance Corporation Alternative Loan Trust
5.034% due 05/25/2035

Nomura Home Equity Loan, Inc. Home Equity Loan Trust
5.617% due 05/25/2035

6.245% due 10/25/2036

Nomura Resecuritization Trust

2.014% due 03/26/2037

NovaStar Mortgage Funding Trust
5.052% due 09/25/2037

5.172% due 05/25/2036

5.172% due 10/25/2036

5.572% due 10/25/2035

NYO Commercial Mortgage Trust
6.913% due 11/15/2038

7.463% due 11/15/2038

OBX Trust

3.623% due 04/25/2053

6.319% due 01/25/2062

6.520% due 07/25/2063

Opteum Mortgage Acceptance Corporation Asset-Backed Pass-Through Certificates
5.602% due 07/25/2035

Option One Mortgage Loan Trust
4.972% due 03/25/2037

4.992% due 03/25/2037

GBP

usb

GBP

usb

wE
(Frae)
126,132
13,500
2,619
21,942
7,750
18,235
14,415
9,740

1.178
480

4,588
3.310

255
5,765
1,120

1,100
2,900

125
508
12,756
2,747

5,226
20,953

5,092

13,082
3,237
5,176

439

30,130
14,400

16,402
9,084
5,952
1,136

5,795
30.471

i
(FKRIL)
2,089

11,329
631
19,200
6,531
17,065
13,525
3,903

825
187

3,908
3,185

248
7,461
1.115

922
2,633

126
485
16,027
1,322

5,178
4,440

3,999

12,732
3,188
2,214

438

28,455
13.377

16,060
9,130
6,011
1,162

5,577
26,544

5.052% due 02/25/2037

5.132% due 07/25/2036

5.662% due 02/25/2035

Ownit Mortgage Loan Trust

5.112% due 10/25/2037

5.172% due 10/25/2037

5.232% due 07/25/2037

5.392% due 03/25/2037

Park Place Securities, Inc. Asset-Backed Pass-Through Certificates
5.587% due 09/25/2035

5.632% due 09/25/2035

6.322% due 01/25/2035

6.877% due 12/25/2034

People's Financial Realty Mortgage Securities Trust
5.012% due 09/25/2036

Popular Asset-Backed Securities Mortgage Pass-Through Trust
3.394% due 11/25/2035

3.467% due 07/25/2035

5.162% due 11/25/2036

PRET LLC

4.843% due 09/25/2051

5.925% due 10/25/2054 (e)

8.497% due 10/25/2053

PRET Trust

3.900% due 10/25/2063

Prime Mortgage Trust

6.000% due 04/25/2037

PRKCM Trust

6.584% due 09/25/2058

PRPM LLC

4.793% due 07/25/2026

PRPM Trust

6.250% due 08/25/2068

RAAC Trust

5.557% due 02/25/2036

5.602% due 06/25/2047

RBSGC Mortgage Loan Trust

6.000% due 01/25/2037

Renaissance Home Equity Loan Trust
5.572% due 11/25/2034

5.612% due 04/25/2037

5.675% due 06/25/2037

5.852% due 09/25/2037

Residential Accredit Securities Corporation Trust
5.072% due 02/25/2037

5.347% due 04/25/2036

5.452% due 01/25/2037

5.467% due 03/25/2036

5.493% due 04/25/2034

5.827% due 09/25/2035

5.887% due 08/25/2035

Residential Asset Mortgage Products Trust
5.202% due 10/25/2036

5.452% due 02/25/2036

5.527% due 11/25/2035

5.532% due 12/25/2035

5.602% due 09/25/2035

Residential Mortgage Acceptance Corporation No.3 PLC

usb

EAE
(F&E8)
16.874
1,866
3.416

3.247
2,231
1,742
4,589

2,473
25,075
2,000
25,974

25,828

17.818
9,601
14,585

31,530
15,100
13,901

4,855
3,570
7618
6,635
7,189

7,378
21,367

1

136
10,124
3,910
31

18,558
3,364
36,202
6,180
1,053
4,736
1,533

12,363
426
6,840
9,266
4,786

il
(FRRIL)

7.922
1,083
2,837

3.279
2,260
1,789
4,387

2,405
22,469
1,620
24,979

4,745

16,399
7,862
12,556

31,233
15,082
14,073

4,604
2,927
7.698
6,571
7,233

7,109
16,319

1

17
2,567
957

17,984
3.326
27,067
5,998
1,001
4,682
1,523

11,938
425
6,720
8,075
4,748



6.175% due 02/15/2047

RMAC Securities No.1 PLC

3.890% due 06/12/2044

Saxon Asset Securities Trust

2.055% due 03/25/2035

6.602% due 12/25/2037

Securitized Asset-Backed Receivables LLC Trust
5.392% due 03/25/2036

5.677% due 10/25/2035

5.902% due 03/25/2035

Sequoia Mortgage Trust

4.502% due 11/25/2063

5.274% due 05/20/2035

5.394% due 06/20/2034

Sestante Finance Srl

3.358% due 07/23/2046

SFO Commercial Mortgage Trust

7.318% due 05/15/2038

7.818% due 05/15/2038

SG Mortgage Securities Trust

5.212% due 02/25/2036

5.312% due 07/25/2036

Shamrock Residential DAC

4.381% due 02/24/2071

4.631% due 01/24/2061

Soundview Home Loan Trust

4.104% due 04/25/2035

5.272% due 06/25/2036

5.317% due 06/25/2036

5.332% due 07/25/2036

5.827% due 03/25/2036

Specialty Underwriting & Residential Finance Trust
5.827% due 12/25/2035

SREIT Trust

6.363% due 10/15/2038

6.711% due 10/15/2038

Structured Adjustable Rate Mortgage Loan Trust
4.895% due 06/25/2037

5.172% due 10/25/2035

5.701% due 07/25/2035

5.827% due 08/25/2035

6.461% due 05/25/2035

Structured Asset Investment Loan Trust
5.152% due 06/25/2036

5.352% due 06/25/2036

5.572% due 04/25/2035

5.652% due 02/25/2034

6.052% due 12/25/2034

Structured Asset Mortgage Investments Il Trust
5.272% due 09/25/2047

5.292% due 05/25/2036

5.549% due 04/19/2035

Structured Asset Mortgage Investments Trust
5.534% due 09/19/2032

Structured Asset Securities Corporation Mortgage Loan Trust
5.102% due 05/25/2036

5.112% due 05/25/2036

5.172% due 10/25/2036

GBP

EUR

usb

EUR

usb

EUR

usb

usD

EHE
(FE8)
20,863

3,206

272
2,278

4,274
10,136
4,220

10,800
882
13

6,362

885
22,000

4,610
7,972

21,374
16,471

2,319
7,821
50,026
23,429
8,102

414

24,605
20,425

1.399
4,890
1,943
8,232

49

3,977
25,000
2,177
9,245
1,442

15,941
8,491
1.121

3,149
4,333
7.753

il
(FREL)
27,012

3,366

242
2,149

3,922
9,573
4,159

10,640
800
12

6,634

820
19.224

2,288
1,691

23,220
17.854

2,232
6,515
43,738
21,019
7,577

410

24,427
20,243

1,282
4,587
871
7,338
38

3.776
9,325
2,143
9,192
1.437

13,564
6,772
1,058

8
2,532

4,216
5,283

5.287% due 07/25/2036

5.352% due 04/25/2031

5.472% due 07/25/2036

Summerhill Residential DAC

0.000% due 12/28/2061

4.545% due 12/28/2061

5.145% due 12/28/2061

5.545% due 12/28/2061

6.345% due 12/28/2061

6.500% due 12/28/2061

7.000% due 12/28/2061

7.095% due 12/28/2061

7.845% due 12/28/2061

8.845% due 12/28/2061

Temple Quay No.1 PLC

6.452% due 07/24/2085

6.952% due 07/24/2085

7.952% due 07/24/2085

Terwin Mortgage Trust

6.232% due 03/25/2035

Towd Point Mortgage Funding Granite 6 PLC
5.878% due 07/20/2053

Towd Point Mortgage Trust

3.750% due 03/25/2058

3.750% due 09/25/2062

Tower Bridge Funding PLC

6.053% due 01/20/2066

Truman Capital Mortgage Loan Trust
5.372% due 03/25/2036

Verus Securitization Trust

4.474% due 04/25/2067

5.811% due 05/25/2068

5.999% due 02/25/2068

6.218% due 06/25/2069

6.443% due 08/25/2068

6.665% due 09/25/2068

Visio Trust

6.598% due 10/25/2058

Wachovia Mortgage Loan Trust

5.542% due 10/25/2035

WaMu Mortgage Pass-Through Certificates Trust
5.572% due 01/25/2045

5.767% due 08/25/2045

Warwick Finance Residential Mortgages Number Three PLC
0.000% due 12/21/2049

5.912% due 12/21/2049

6.630% due 12/21/2049

7.130% due 12/21/2049

7.630% due 12/21/2049

8.130% due 12/21/2049

\Washington Mutual Mortgage Pass-Through Certificates WIALT Trust
5.500% due 11/25/2035

5.911% due 10/25/2046

Wells Fargo Commercial Mortgage Trust
2.501% due 09/15/2031

Wells Fargo Home Equity Asset-Backed Securities Trust
5.272% due 03/25/2037

Wells Fargo Home Equity Trust Mortgage Pass-Through Certificates

EUR

GBP

usb

GBP

usb

GBP

usb

GBP

usb
usb

EE
(FEs)
9,596
2,637
12,030

5
136,087
14,020
9,706
5,392
5,015
34,512
4,313
2,696
4,852

42,046
15,904
14,681

2,943
34,195

1,902
79,907

13,311
157

26,269
11,251
4,175
7.757
5,858
15,810

4,137
2,661

322
13.274

0
16,081
4,921
2,460
1,406
1,406

54
9.114

15,000

472

B
(FREL)
9,459
2,677
11,933

0
147,923
15,239
10,557
5,865
4,719
18,617
4,693
2,934
5,279

54,181
20,587
19,052

2,938
44,077

1.877
75,151

17,195
157

26,002
11,263
4,192
7.818
5,907
15,971

4,184
2,403

302
11,311

4,346
20,745
6,370
3,159
1,798
1,783

48
7.844

14,293

468



5.452% due 04/25/2034
Wells Fargo Mortgage-Backed Securities Trust
7.396% due 10/25/2036
WSTN Trust
6.297% due 07/05/2037
T —IN\y JilssaEt
(BYfS/Rff  4.363,522FKK)L)
7y MY TEES 12.3%
AGL CLO 6 Ltd.
6.079% due 07/20/2034
ALESCO Preferred Funding XI Ltd.
5.465% due 12/23/2036
Ally Bank Auto Credit-Linked Notes (e)
4.970% due 09/15/2032
5.117% due 09/15/2032
5.215% due 09/15/2032
Arbor Realty Commercial Real Estate Notes Ltd.
6.654% due 05/15/2037
AREIT LLC
6.893% due 08/17/2041
Ascent Education Funding Trust
6.140% due 10/25/2050
Atlas Senior Loan Fund XV Ltd.
5.846% due 10/23/2032
Auto Asset-Backed Securities Spanish Loans Fondo Titulizacion
4.902% due 02/28/2032
Bain Capital Credit CLO Ltd.
5.857% due 07/19/2034
BlueMountain CLO XXII Ltd.
5.998% due 07/15/2031
BMW Canada Auto Trust
4.844% due 07/20/2027
5.025% due 04/20/2026
BMW Vehicle Lease Trust
4.681% due 10/27/2025
BPCRE Ltd.
7.159% due 01/16/2037
7.859% due 01/16/2037
8.559% due 01/16/2037
Bridgecrest Lending Auto Securitization Trust
4.908% due 11/17/2025
5.541% due 08/15/2025
Capital Street Master Trust
0.000% due 10/16/2028
Cardiff Auto Receivables Securitisation PLC
0.000% due 08/20/2031
6.352% due 08/20/2031
6.852% due 08/20/2031
7.552% due 08/20/2031
9.202% due 08/20/2031
11.702% due 08/20/2031
13.952% due 08/20/2031
Carlyle Global Market Strategies CLO Ltd.
5.929% due 07/27/2031
Carlyle U.S. CLO Ltd.
6.078% due 10/15/2035
Carmax Select Receivables Trust
5.617% due 07/15/2025

EUR

usb

CAD

usD

GBP

usD

EHE
(FE8)
2,914

114

6.000

3,000
5,000
3,100
1,600
950
2,563
2,859
2,925
12,900
849
12,615

2,539

3,900
2,056

44,700
5,431
3,468

13,516

15,400
3,176

16,900
6,823
7.375
4,938
5,263
9,437

12,349
2,528

19,200

13,176

i
(FKRIL)
2,862

101

6,059

4,055,883

3,007
4,213
3,100
1,601
951
2,568
2,876
2,953
12,951
917
12,647

2,544

2,837
1,493

44,707

5,421
3,469
13,507

15,402
3.177

16,900

2,719
8.805
9,517
6,378
6,865
12,528
14,637

2,531

19,261

13,182

Carvana Auto Receivables Trust
5.210% due 06/10/2030

5.330% due 07/10/2029

5.630% due 11/10/2027

5.710% due 07/10/2029

6.090% due 11/10/2026
Castlelake Aircraft Securitization Trust
4.125% due 06/15/2043
Centerline Logistics Corp.

9.250% due 12/15/2027

9.750% due 12/15/2027

Chase Auto Owner Trust

5.495% due 07/25/2025

5.568% due 06/25/2025

CIFC Funding Il Ltd.

6.058% due 07/15/2036

6.093% due 10/22/2031

Cologix Canadian Issuer LP
4.940% due 01/25/2052

CPS Auto Receivables Trust
5.380% due 01/18/2028

6.040% due 07/16/2029

6.130% due 09/15/2026

Dell Equipment Finance Trust
4.751% due 10/22/2025

Dewolf Park CLO Ltd.

5.838% due 10/15/2030
Diamond Infrastructure Funding LLC
1.760% due 04/15/2049

DLLMT LLC

5.353% due 08/20/2025
Enterprise Fleet Financing LLC
4.724% due 10/21/2025

5.493% due 07/21/2025

Exeter Automobile Receivables Trust
5.589% due 08/15/2025

FAB CBO BV

4.367% due 08/20/2080

Finance of America Structured Securities Trust
3.000% due 09/25/2061

6.500% due 04/25/2073

Ford Auto Securitization Trust Il
3.724% due 11/15/2028

3.843% due 09/15/2030

3.945% due 10/15/2026

Galaxy Xxviii CLO Ltd.

6.018% due 07/15/2031
Gateway Casinos & Entertainment Ltd.
5.000% due 03/12/2038

GLS Auto Receivables Issuer Trust
4.750% due 07/17/2028 (e)
4.760% due 10/15/2027 (e)
4.857% due 11/17/2025 (e)
4.890% due 04/16/2029 (e)
5.020% due 04/17/2028

5.080% due 01/16/2029

5.350% due 08/16/2027

5.478% due 08/15/2025

usb

CAD

usb

EUR

usbD

CAD

usb

CAD

usb

BE
(&8

6,600
8,500
7,283
2,500

787

547

2,142
2,394

12,190
6,651

12,000
2,237

1,800
1,000
2,100
3,633
34,600
2,166
900

5,993

45,400
25,280

5,625
39

13,947
4918

4,300
3,400
5,400

4,174
7,891

1,600
4,600
1,900
5,300
1,800
3,000
5,400

255

i
(FRRI)

6,678
8,597
7,316
2,553

789

516

2,163
2418

12,201
6,654

12,028
2,245

1,298
1,003
2,128
3,640
34,613
2173
834

6.003

45,412
25,345

5,627
42

13,504
4,942

3,084
2,510
3,893

4,187
5,261

1,600
4,601
1,901
5,301
1,804
3,008
5414

255



GLS Auto Select Receivables Trust
4.845% due 10/15/2025

5.609% due 07/15/2025

GM Financial Automobile Leasing Trust
4.745% due 10/20/2025

GM Financial Consumer Automobile Receivables Trust
4.470% due 02/16/2028

4.737% due 10/16/2025

GMF Canada Leasing Trust

4.827% due 08/20/2029

4.883% due 12/21/2026

Goldentree Loan Management U.S. CLO 6 Ltd.
5.937% due 04/20/2035

Goodgreen

3.930% due 10/15/2053

Goodleap Sustainable Home Solutions Trust
6.500% due 07/20/2055

GreatAmerica Leasing Receivables Funding LLC
5.280% due 03/15/2027

5.458% due 08/15/2025

GreenSky Home Improvement Issuer Trust
5.150% due 10/27/2059

GreenSky Home Improvement Trust
5.550% due 06/25/2059

5.880% due 06/25/2059

Honda Auto Receivables Owner Trust
4.330% due 05/15/2029

4.560% due 03/15/2027

Hyundai Auto Lease Securitization Trust
4.620% due 04/17/2028

4.770% due 03/15/2027

5.304% due 09/15/2025

Hyundai Auto Receivables Trust
4.750% due 10/15/2025

5.150% due 06/15/2027

KKR CLO 18 Ltd.

5.834% due 07/18/2030

LAD Auto Receivables Trust

4.865% due 11/17/2025

5.460% due 07/16/2029

5.610% due 08/15/2028

5.700% due 03/15/2027

LCM XVII LP

6.048% due 10/15/2031

LoanCore Issuer Ltd.

6.218% due 07/15/2036

6.218% due 11/15/2038

M&T Equipment Notes

5.385% due 08/18/2025

Madison Park Funding XXIX Ltd.
5.812% due 10/18/2030

Magnetite XV Ltd.

5.897% due 07/25/2031

MAN Euro CLO DAC

4.929% due 10/15/2036

METAL LLC

4.581% due 10/15/2042

MF1 LLC

CAD

usb

usD

EUR

usb

EAE
(FE8)

12,500
1,522

31,484

4,900
33,400

5,300
9,500

1,700
3,597
799

3,800
7,148

1,000

500
2,253

4,000
13,300

10,000
5,900
9.175

26,000
32,800

660
13,300
1,100
3,300
1,785
17,658

1,421
8,794

10,046
10,835
13,360
20,000

9,466

31.495

4,893
33,408

3.866
7,046

1,702
3,263
810

3.825
7,165

998

507
2,268

3,985
13,294

10,010
5910
9,185

26,007
32,922

661
13,304
1,113
3,336
1,790
17.684

1,419
8,768

10,063

10,868

13,386

21,756

6,058

6.909% due 06/19/2037

7.394% due 09/17/2037

7.409% due 06/19/2037

MMcap$ Funding XVII Ltd.

5.627% due 12/01/2035

Nassau Ltd.

6.068% due 07/15/2031

National Collegiate Student Loan Trust
5.349% due 10/25/2033

Navient Private Education Loan Trust
5.818% due 11/15/2068

7.068% due 12/15/2045

Nelnet Student Loan Trust

5.771% due 09/25/2065

6.640% due 02/20/2041

Nissan Auto Receivables Owner Trust
4.703% due 10/15/2025

Ocean Trails CLO 8

5.946% due 07/15/2034

Octagon Loan Funding Ltd.

6.543% due 11/18/2031

Octane Receivables Trust

4.749% due 11/20/2025 (e)

OZLM XVII Ltd.

5.767% due 07/20/2030

Pagaya Al Debt Grantor Trust (e)
5.750% due 06/15/2032

5.992% due 06/15/2032

Pagaya Al Debt Trust

7.179% due 04/15/2031

7.600% due 12/16/2030

7.625% due 04/15/2031

Palmer Square European Loan Funding DAC
5.042% due 05/15/2033

PenFed Auto Receivables Owner Trust
5.371% due 08/15/2025

Porsche Innovative Lease Owner Trust
4.766% due 10/20/2025

5.316% due 08/20/2025

Prestige Auto Receivables Trust
4.720% due 02/15/2028

5.182% due 09/15/2025

Rad CLO 4 Ltd.

5.856% due 04/25/2032

Rockford Tower Europe CLO DAC
4.468% due 04/24/2037

Romark WM-R Ltd.

5.909% due 04/20/2031

Santander Drive Auto Receivables Trust
5.630% due 01/16/2029

5.910% due 06/15/2027

Sapphire Aviation Finance | Ltd.
4.250% due 03/15/2040

Saranac CLO Il Ltd.

6.615% due 06/22/2030

SCCU Auto Receivables Trust

5.660% due 07/15/2025

SFS Auto Receivables Securitization Trust

usb

EUR

usb

EUR

usb

EE
(FEs

21,913
8,765
8,236
105
1,760
396

914
1,052

1,406
4,664

22,600
11,800
301
15,500
1,949

4,400
1,300

1,445
1,770
3,300
7.383
16,270

38,600
2,546

18,500
6,915

7.868
12,900
3,868

10,500
9,400

5,199
4,928

1,196

il
(FEKEIL)

21,947
8,792
8,241
105
1,761
394

911
1,058

1,405
4,738

22,607
11,846
302
15,500
1,950

4,400
1,300

1,447
1.780
3,321
8,045
16,284

38,606
2,550

18,486
6,918

7,892
14,041
3.874

10,645
9.438

5,083
4,945

1,196



4.802% due 10/20/2025
5.710% due 10/20/2027
SMB Private Education Loan Trust
0.000% due 02/16/2055
3.940% due 02/16/2055
4.550% due 02/16/2055
4.950% due 02/16/2055
5.950% due 02/16/2055
6.150% due 09/15/2053
6.460% due 02/16/2055
6.660% due 09/15/2053
6.930% due 09/15/2053
7.540% due 09/15/2053
8.870% due 09/15/2053
Sound Point CLO XVIII Ltd.
5.999% due 01/21/2031
Sound Point Euro CLO IV Funding DAC
4.284% due 01/15/2035
Symphony CLO 39 Ltd.
6.216% due 04/25/2034
Tesla Auto Lease Trust
4.827% due 10/20/2025
Theorem Funding Trust
6.060% due 12/15/2028
Toyota Auto Receivables Owner Trust
4.791% due 10/15/2025
TRESTLES CLO V Ltd.
6.049% due 10/20/2034
Trinitas CLO VIII Ltd.
5.979% due 07/20/2031
Tropic CDO V Ltd.
5.238% due 07/15/2036
TRTX Issuer Ltd.
6.431% due 02/15/2039
TruPS Financials Note Securitization Ltd.
6.035% due 03/30/2039
6.645% due 09/20/2039
Upstart Pass-Through Trust
3.800% due 04/20/2030
Upstart Securitization Trust
5.500% due 06/20/2032
Veros Auto Receivables Trust
6.280% due 11/15/2027
Westlake Automobile Receivables Trust
4.919% due 10/15/2025
5.560% due 02/15/2028
5.670% due 08/16/2027
5.670% due 06/16/2025
7y NNy TEESEE
(BRfS/RE 1,428,267 FKRK)L)
VTIUETHE 7.5%

Argentina Government International Bond

0.750% due 07/09/2030
1.000% due 07/09/2029
3.500% due 07/09/2041
4.125% due 07/09/2035
4.125% due 07/09/2046
5.000% due 01/09/2038

wE
(Frae)

10,400

8,964

3
16,223
7.867
2,185
3,140
11,058
16,223
17,931
5,933
1,205
2,505

2,100

EUR 19,992
usD 24,800
7,400
1,407
54,800
8,025
3,616
10,076
4,388

17,424
2,365

usb 6,369

2,598
1,961

43,550
3,900
8,600
4,028

63,770
4,943
58,125
51,459
1,035
25,740

i
(FKRIL)

10,403
9,004
3,279
15,533
7,531
2,094
3,035
11,488
16,334
18,249
6,281
1,264
2,665
2,103
21,715
24,879
7,402
1,410
54,814
8,044
3.624
9,572
4,372

16,901
2,317

6,277
2,583
1,973
43,562
3,938

8,612
4,031

1,431,090

41,910
3,554
29,934
28,600
595
15,418

Australia Government Bond

1.750% due 06/21/2051

Bank Gospodarstwa Krajowego
3.875% due 03/13/2035

4.250% due 09/13/2044

4.375% due 03/13/2039

5.750% due 07/09/2034

6.250% due 07/09/2054

Chile Government International Bond
3.875% due 07/09/2031

Israel Government Bond

1.750% due 08/31/2025

Israel Government International Bond
3.800% due 05/13/2060

5.000% due 10/30/2026

Mexico Government International Bond
2.750% due 11/27/2031 (i)

3.000% due 12/03/2026 (i)

4.000% due 11/30/2028 (i)

4.000% due 08/24/2034 (i)

7.500% due 06/03/2027

7.750% due 05/29/2031

8.500% due 03/01/2029

8.500% due 05/31/2029

Peru Government International Bond
5.350% due 08/12/2040

5.400% due 08/12/2034

6.150% due 08/12/2032

6.900% due 08/12/2037

6.950% due 08/12/2031

7.300% due 08/12/2033

7.600% due 08/12/2039

Poland Government International Bond
4.625% due 03/18/2029

Romania Government International Bond
1.750% due 07/13/2030

2.875% due 04/13/2042

5.125% due 09/24/2031

5.250% due 05/30/2032

5.375% due 03/22/2031

5.500% due 09/18/2028

5.625% due 02/22/2036

5.625% due 05/30/2037

6.375% due 09/18/2033

Russia Government International Bond
5.100% due 03/28/2035

5.250% due 06/23/2047

5.625% due 04/04/2042

5.875% due 09/16/2043

7.500% due 03/31/2030

South Africa Government International Bond

7.000% due 02/28/2031

8.000% due 01/31/2030

8.500% due 01/31/2037

8.875% due 02/28/2035

9.000% due 01/31/2040

10.500% due 12/21/2026

Turkey Government International Bond

AUD

EUR

usb

EUR

ILS

usb
EUR

MXN

usb

EUR

usb

usb

ZAR

ERE
(FaEs)

38,100

3,000
3,300
4,900
9,300
2,500

10,300

21,500

11,400
73,600

1,493,352
124,570
717,331

66,955
344,300
38,300
233,800
150,300

2,600
20,162
112,964
33,795
102,250
71,200
48,900

2,100

12,200
7.300
23,200
10,300
6,440
6,500
2,840
13,200
14,800

3,200
82,400
11,400
13,200

2,590

122,900
63,100
180,000
182,800
43,100
1,567,500

B
(FEKNIL)
13,151

3,252
3,562
5,418
9.400
2,555

11,362
5,649

7,574
81,524

63.858
5,841
34,320
3,014
16,265
1.714
11,083
7117

571
4,833
29,509
8,823
28,269
19,771
13,381

2,101

11,292
5,239
25,110
11,168
7,096
7,373
3,023
13,952
17,051

0
0
7.809
9,035
1,722

6,091
3,381
8,526
9,265
2,047
92,269



4.250% due 03/13/2025
5.250% due 03/13/2030
6.125% due 10/24/2028
7.625% due 04/26/2029
Turkiye Government Bond
50.000% due 09/06/2028
52.191% due 05/17/2028
53.640% due 05/20/2026
53.640% due 08/19/2026
Ukraine Government International Bond
0.000% due 02/01/2030 (j)
0.000% due 02/01/2034 (j)
0.000% due 02/01/2035 (j)
0.000% due 02/01/2036 (j)
1.750% due 02/01/2029
1.750% due 02/01/2034
1.750% due 02/01/2035
1.750% due 02/01/2036
Venezuela Government International Bond (f)
6.000% due 12/09/2049
7.000% due 03/31/2038
7.650% due 04/21/2025
7.750% due 10/13/2029
8.250% due 10/13/2034
9.000% due 05/07/2049
9.250% due 09/15/2027
9.250% due 05/07/2028
11.750% due 10/21/2026
11.950% due 08/05/2031
V) U RITIRGET

(BYSFM 967,483FKK)L)

usb

TRY

usb

ZEkt 1.1%
Amsurg Corp.
Cairo Mezz PLC
Clear Channel Outdoor Holdings, Inc.
Constellation Oil Services Holding S.A.
Corestate Capital Holding S.A.
Dreamwell Ltd.
Eurobank Ergasias Services & Holdings S.A.
iHeartMedia, Inc. Class A
iHeartMedia, Inc. Class B
Intelsat S.A.
National Bank of Greece S.A.
Neiman Marcus Group Ltd. LLC
SSB Manufacturing Co.
UBS Group AG
WestMet Group Holdings LLC
Westmoreland Mining Holdings LLC
Windstream Holdings Il LLC
LGt

(BSR@  196,429FKKJL)
PIERBIEEZS 0.2%
Uniti Group, Inc.
VICI Properties, Inc.
[EEZSEEEIZ e

(BUSERMm 6.088FKKIL)
FEESLOBERBEO—> 0.0%
Project Alpha

i)
(FE8)
17,980
29,000
10,100
30,900

54,700
851,200
5,400
3,700

190
711
601
500
1,266
1.214
507
494

3,367
1,883
5,349
1,200
5,991
3,161
4,274
6,512

680
6,000

FlEZE2

1,095,323
847,444
5,292,182
421,249
2,742,788
56
1,489,122
1,246,745
967,427
966,065
102,570
151,112
56

26,741
8,915
8,837
226,019

81
760

i
(FKRIL)
17,938
27413
10,145
32,384

1,558
24,513
159
109

92
263
293
243
763
573
234
224

416
262
748
156
834
449
660
973
110
942

877.831

131.332

412
24,153

24,565

5.355% due 07/16/2025
FESLUBEASED— >G5t
(SR 2.830FKKIL)
72> K 0.0%
Intelsat S.A.
02/17/2027
Windstream Services LLC
10/25/2059 (e)
72> hNaEt
(BB 22,525FK K1)

EUR

EHTHED 3.5%
Y= v IR—/¥—
AES Corp.
5.296% due 11/18/2024 (k)
AutoNation, Inc.

5.235% due 11/04/2024 (k)
Bacardi-Martini BV (k)

5.171% due 11/27/2024
5.176% due 12/05/2024
5.221% due 11/21/2024
5.261% due 11/14/2024
5.277% due 11/07/2024
Constellation Brands, Inc. (k)
5.095% due 11/22/2024
5.121% due 11/05/2024

Crown Castle, Inc. (k)

5.211% due 12/10/2024
5.220% due 12/03/2024

Global Payments, Inc.

5.214% due 11/19/2024 (1)
Harley-Davidson Financial Services, Inc.
5.287% due 12/05/2024 (k)
5.348% due 12/03/2024 (1)
5.351% due 11/18/2024 (k)
5.992% due 11/04/2024 (k)
Huntington Ingalls Industries, Inc.
5.253% due 11/04/2024 (k)
5.283% due 11/05/2024 (1)
Jabil, Inc.

5.325% due 11/07/2024 (1)
5.328% due 11/01/2024 (k)
Jones Lang LaSalle Finance BV
5.020% due 11/20/2024 (k)
5.020% due 11/21/2024 (k)
5.030% due 11/07/2024 (k)
5.040% due 11/14/2024 (k)
5.043% due 11/08/2024 (1)
Reckitt Benckiser Treasury Services PLC (k)
4.956% due 12/10/2024
4.958% due 12/13/2024
Southern California Edison Co. (k)
5.001% due 01/06/2025

5.048% due 01/07/2025

Targa Resources Corp.

5.060% due 11/14/2024 (k)

1.8%

usb

usb

S
2.600

26

149

L]
(FEE)

3,700
11,500

3,800
2,600
3,500
1,500
8,900

1,000
5,500

37.800
2,700

6,100

3,200
3,000

900
1,300

3,750
8,600

17,900
7,400

4,500
4,900
3,900
2,800
21,500

7,900
11.800

11,500
3,700

3,300

i
(FRRIL)
2,600

2,600

49

1,933

1,982

3,690

11,493

3,785
2,587
3,490
1,497
8.891

997
5,496

37.587
2,687

6,082

3,184
2,986

898
1,299

3,748
8,594

17,881
7.399

4,488
4,886
3,896
2,795
21,477

7.856
11,730

11,392
3,665

3.293

209,749



LRES| 0.6%

EHfESE 0.0%
Gateway Re Ltd.

16.695% due 12/23/2024 (k)

TER Finance Jersey Ltd.

7.081% due 01/02/2025 (k)

ERFASE 0.2%

Australia and New Zealand Banking Group Ltd.

2.990% due 11/01/2024
3.400% due 11/01/2024
4.330% due 11/01/2024
Bank of Nova Scotia
2.850% due 11/01/2024
4.330% due 11/01/2024
BNP Paribas Bank
2.250% due 11/01/2024
2.310% due 11/01/2024
2.940% due 11/01/2024
2.990% due 11/01/2024
3.490% due 11/01/2024
6.440% due 11/01/2024

Brown Brothers Harriman & Co.

0.010% due 11/01/2024
0.250% due 11/01/2024
2.020% due 11/01/2024
2.310% due 11/01/2024
2.340% due 11/01/2024
2.850% due 11/01/2024
4.330% due 11/01/2024
Citibank N.A.

2.340% due 11/01/2024
4.330% due 11/01/2024
DBS Bank Ltd.

4.330% due 11/01/2024
DnB Bank ASA

2.310% due 11/01/2024
2.340% due 11/01/2024
3.400% due 11/01/2024
4.330% due 11/01/2024
HSBC Bank

2.250% due 11/01/2024
2.940% due 11/01/2024
HSBC Bank PLC

2.340% due 11/01/2024
JPMorgan Chase Bank N.A.
4.330% due 11/01/2024
MUFG Bank Ltd.

0.010% due 11/01/2024
Royal Bank of Canada
4.330% due 11/01/2024

Sumitomo Mitsui Banking Corp.

0.010% due 11/01/2024
2.340% due 11/01/2024
4.330% due 11/01/2024

Sumitomo Mitsui Trust Bank Ltd.

0.010% due 11/01/2024

NzD
AUD
usb

CAD
usD

SGD
SEK

HKD
NzD
NOK
ZAR

JPY

CHF
DKK
SEK

EUR
CAD
usD

EUR
usD

SEK
EUR
AUD
usD

SGD
HKD

EUR
usb
JPY
usb
JPY
EUR
usD

JPY

1,100

4,000

286
484

270

3,666
458
176

3,454

8,453

400
503
1.058

2,698
227

1,792
1,570
32,503
7
760.819
3.832
625

441,580

1,090

3.956

5,046

170
317

194

343

105
313
478

400
47
1,148

1,767
227

1,946
1,570

213

4,995
4,160
625

2,899

EE il
(F&E8) (FRRI)

2.340% due 11/01/2024 EUR 80 87
4.330% due 11/01/2024 usb 444 444
23,728
KEEHERE 0.9%
4.568% due 01/16/2025 (1) 94,070 93,186
4.638% due 12/17/2024 (k) 5,257 5,226
4.688% due 12/03/2024 (k) 4,946 4,926
103,338
RHERERGst 413,600
(EWBRA  413.749FKRKIL)
BfiiEizsikEast@ 157.4% 18,398,302
(EBRffi 19.175,610FK K1)
ERTUNT 1 TER 0.3% 38,262
(ERMFELRTLI7A (88  (1985)FKKRL)
ZOMNOEESLUERE ((18) (57.7%) (6,745,686)
fEEE  100.0% 11,690,878

REBMEEZSIERICN T BITEC ¢

*BEAMROEEA 0 &8> TVWBESF. FTHEAKBCOBERAALIZHEEZRRLT

WBBEN B ET,

(2)20245F 10831 BIREDHEE(ICH T 2t ERHRERSE. KE1263%. XE
7.8%. FDh23.3% T,

(D) ZDOEEOEEE/(F—B0F. RETOO—> - IV hXY KN TT, RETHS
DOFRG. EITHSRESNET,

(C)IBREGIRIHETT .

(XABEDNEEBIF. I-ILBETHLTVET,

(e)FITHERAFI T

(F)HFEEE. T7A4L NREBICHYET.

(E)RAAVN - A2 - NIV REETT .. SHEHE. FIBVICEETERL
RYEERE TS BESFTI,
X HF. AVILAN - FA2U—= ([10]) F2F 1 ORNIYTTT,

FOEEERES. 17 LABRLDEDTY,
A SERICBVTHIBNEELE T,

(k)FEFEHE OO TT.

(OHFRFFEHETOF@Y) (NEFH) T,



DI AMTY%—3IH—T7>R
ERREE
168 CREH 202544878)
(StEHERY 202444 H6H~2025%4F7H)
D | AMYR—TH—7 7> ROBE16BOBRRRE CHEHL LFET.

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)



BSHOEEMEADHERS

2 # I £ IR T K

= = B r el P el Eowz

&) 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 -

CE1) BEEREIHAELTT,
(E2) BEFYttRE. BREER-FTREERTY,



BSHOERREE (2024F4B 68152025848 7HET)

() <BEHE(MREDHER> HAEMRREOHETS

10200 SUHRSE (D EE(MEE(S 10,065 & A k) . BIHASK

10,150 tb_GO]%_t%bi Lo

10.100 - BEEMEEDF L ETENER

N R —— 475> RE, & LTOHEOEEAER
WEL. BEULENGDERZH S UIERZ(T

10,(2%395%{ o WE U7z, HEE(E. REEGESH S DFEUAL

(2024.4.5) (2025.4.7) ENTSRICHEL. FIRE TEEMEE LR
LEULE,
SRR

ENERERMIZ TR 3 BYEEEHRESFIOY G EOmITHEY LA, HIRN20244F
7HB. 20256 1 BICBEREMZS|E LTz ens. BFEV FRLICERLUE U,

R—=BMT7HVAFICDNT
EREHEOEVWEERE CERZTUWE L,

ERARR] st EsoRMTHEcy 388 Ty.

OF%T7FIRAIERLE
e @R SER

Sk0ERASEH

HiR(320255 3 B DEMBRRERE T BREANZ0.50% & dEMEREMRLE LI, BiR
FEIEHEBEREFD5|IE LFZTOEBoNETH. KEOBRBERDETE B E . NAREDORE
EUENBVPTIIBRFEECH LS ETOEREN. SBROSF LR ERENBENDELDZENR
AENET . ZDIth. SBOARHBERENDREZBEL T RENBERZHILET,



W 15027 OE R
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
EFE ATFEESTY,




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



BERDIR WHE 20244860 F20254487H

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

CX1) BB TERBEHRDTMRAICLZEDESTAE T,
(X2) BFNEBREEEHDDE. PREIOER. TAN SEMEREEELUSIVWVEEREDZLWET,
CE3) (FIENEFEEERELHDDIF. EFEDENRENE. BIREZ ULME, STAZELSIVEERDZVWVET,

(HF58)
HREEOHAS ¢

WEEEFENOREEANCET 2EERFEV4ROECHN. ERRSEDM] 2 ERRRICHDDIBERDIE

] CEEUFE U
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