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(3) HEBZE (2022455 A 31 H BiLE)
|

Rabe Db Prineipal adut Pl Assels
D (LIS %

TRANSFERAELFE SECTURITIES QUOTED ON A STOCK EXCHANGE OF DEALT IN ON ANOTHER EEGULATED MAREFET
CORPORATES - NON-INVESTMENT GEADE

FINANCIAL INSTITUTIONS
BANETNG
Abanca Corp. Banearia SA0) . . 600% O0L2N2025 ELUR 20 3 189 577 02%
AIE Groap PLC(A). . . R e 625% 06/23/2025 300 320211 03
BmCmale—mgm S.‘I.J:a:l s 825% 0L/31:2024 200 211245 oz
EBanco de Sabadell SA2) . . 500% 05/1%2027 200 183062 oz
Banco Santander SAL2) . 438% 0L/14/2025 200 189 676 Dz
Bamk uf]':\elml‘l&mq:-P]’.C(a] 600% 09012025 300 L5673 03
Bamlcnter SAfa). ... .. 625% 0OL/172025 200 215,786 o2
CaimaBank SA2) . 5E8% 10vD9v2027 400 419084 04
Societe Cenerale S.H.[a:l 675% 04062028 UsSD 200 181045 02
235 1 22
FIMAMCE
Mavient Comp.. ... ... 300% 03152027 360 331200 03
Mmoo, e T25% O0925:2023 54 35480 0.1
385,680 04
EEIT:
Ardes Homes Opeo SLU. ..o 400% 08/152025 ELR T 201391 oz
Meinor Honues SA . 450% 1V15/2025 250 240335 ik
Yia CthrD:smnl]qunmbu]um: 5_’.1 e 325% 04012025 335 330,080 03
kimnlnr!muhﬁ.ﬁ.ﬁl 300% 0BADE/2024 200 g7 113 04
1158920 12
3 BOZ 001 35
INDUSTRIAL
EBASIC
Eiz River Steel 1T CERS Finance Cnrp 643% 0L3120% UsD — 4119 04
OClymapues Water US I'[nl-dmanr_p 3E8% 104012028 ELR 175 167553 o2
Srahd.‘l.uﬁm‘_p 6E8% OW1S2033 UsD 333 L o4
SGL Carbom 5E . 443% 0932024 ELUR 200 205 D95 Dz
1180563 12
CAPITAL GOODS

Ardazh Metal Packaging Finance USALLCY
Ardazh Metal Packaging Fmamee PLC. ... .__._....._.... 100% O8/0L/2028 100 e178% 01
Ardazh Metal Packaging Finance USALLCY

Ardazh hetal Pankﬂgmg Fmance F1LC. 325% 09012028 USD 553 453,850 03
Eall Corp... . 1EE% 0B/15/2030 105 S0BLS ol
Cl:mI'[.u'b-m'sInr 513% OW15202% 20 25435 ol
Decichebourg SA . . 125% O0W152028 ELR 100 97838 ol
Eco\dam‘mJT‘:fhnnhgt:lnc TEE% 0L/31/2027 UsD 02 475,703 0z
GFL Envizonmental, Ine. . .- 438% 0B/15/2029 7 131,187 ol
Papeec Holding 54 . 1530% 07012028 ELR 380 g7 RS 04
Verallia ZA .. 188% 1L/10v2031 200 179224 oz
Wulz]‘mLSAIm 530% 0152025 UsD 520 474425 04

2500 534 25
COMMUNICATIONS - MEDIA

Altice Fmancing 54 . 300% 0L/15/2028 565 507325 03
DDDH.:\ngFLLC'CCC'Huldnb:CapnalCmp................ 425% 0L/15/2004 0 AT2 BDE 0z
CCO Heldimps LLCACCD Haoldimes Capital Coop. ..o oo noe 475% 02012032 486 442052 04

1432 182 L4
COMMUNICATIONS - TELECOMMIUNIC ATIONS

Comsolidated Commumications, Ine. . ... ... ... ... ... 6530% 10:01/2028 420 35572 04
Embarg Comp.. . oe i i i e s E00% 060112034 00 421215 o4
Lewel 3 Fomameine, Ine. ... 425% 07012028 483 430817 04
Sprint Capital Corp 875% 03152082 230 208 534 ik
Sprimt Ceap. . ..... TA3% 0152025 465 506,155 03
Telefonica Furope BV{a) 150% 02052027 ELR 200 184 729 oz
United Group BV, . 400% 1L1152027 480 5372 0z
Vened 02 L'Kl"mmmgIH.C R e 475% 0W152031 UsD 525 476,508 03
Zayo Groap Holdings, Ine. . 400% 03012027 475 414823 04

3532993 34
COMSLUMER CYCLICAL - AUTOMOTIVE

Clarics Global [ P/Clarios US Finanee Co. .. oooon i ve i 438% 05/1520256 ELR 380 375853 04
B 425% 08012030 UsD 3 414,127 o4
Faurecia SE ........ 138% 06152029 ELR 220 187,764 Dz
ani\nimnrﬂo 3125% 012082 USD 543 458323 03
THO Verwalhmps Gm'hHi.'b 638% 05/152029 200 180,887 oz
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Raie Daie Principal Yidue Ml Assets
(I (USTH %

Vohro Coar AR . ... 150% 10072027 EUR Ml 5 201 AET 2%

IF Fmanee GmbH 225% 05M03/2028 500 442,752 04

2263 293 23
COMSUMER CY'CLICAL - OTHER

Castle Uk Fineo PLOGE). .. ... ......o..oooo............ 525% 05/15/2008 172 174675 D2
CONSUMER MON-CYCLICAL
Apadia Healthease Co Do _............_.............._. 5D0% 04152020 USD 95 @713 01
Adsptealh 11C. . ... 513% 03/01/2050 &3 55136 01
Awan.nml:nn:hnglnn e iiiiii.....  33E% 0W1S/2028 EUR 195 158415 02
338% OXOL/20C8 7 770077 03
500% OWIS/A202T USD 83 93530 01
425% 05/01/2008 330 513357 03
350% 00112027 EUR 470 4T05E8 05
350% 05/31/2008 135 130764 01
640% OBZR/I0ZE USD 410 4463 04
3885 OB/15/2008 85 T4IBE 01
3885 101S/2028 EUR 375 555776 04
413% 05/15/2008 245 43068 02
438% OX1S/2027 USD 450 420385 04
538% OL/15/2009 100 84009 01
iieaa...  5D0% 10MDLI2009 m M6879 02
Crzanon & Co Drgmmfumag:nD:hCu—Ls-n:rB‘-’............. 513% 04/30/2051 420 400843 04
Post Heldings, Ine. e, AS0R 09/15/2051 535 63541 03
US Acuie Carr Sobatins LLE. . i ii......  G30% 03/00/2026 445 424935 04
5672541 _57
ENERGY
Sunmovs Energy Comp. ... .............................. SEE% 09012026 315 182670 _03
OTHER. INDUSTRIAL
msm&m.:mnsmhca I .............. 4D0% 0L/15/2028 450 413865 04
PagmBldep.i"’e] - e iiiea... 45T 103MIO2E EUR 287 9353 03
Femel 54 i ... 113% D&/1S/2028 410 LA 04
BEGPLC . . e, 525% 11/3042026 330 3|55 03
SPIE B o e ooee e e et e, 183 DE/B/2026 200 05376 _02
1645874 _ 14
SERVICES
ADT Secusity Corp. (The) . . 413% QBNL20 USD 305 451185 03
%MLmﬂHnﬁuuCAhdLmﬂmeCmy 663% 07/15/2006 450 456471 03
AP Group, Ine. . ... BTEE 02152007 530 534536 03
Entertrast Gooup BV 338% 11152025 EUR 475 504163 05
La Finmnciere Atalion SASTT | ee... 4DD% 0S/15/2004 47 5400 04
Prims Secusity Services Borrowes LLC/ Prime Finance, Ine. ... 573% 04152006 USD 83 S4030 01
Pm&ﬁmtf&m—shmm]ﬂl?nmel:mmce Ine........ 625% 01/15/2028 420 /T 04
Techem Verwal Tischaft 674 mbH . e eeie..... 60D OT3002S EUR 111 114651 0.1
TipRecrmiter, Ine e eiiiii.....  5D0% OVIS2030 USD 448 412308 04
3400842 34
TECHNOLOGY
Blastic BV ... &13% 0T/15/2029 0 61988 01
TeamSyssem SpA. ... .._..........................._. 330% 0YIS20E EUR 200 104320 D1
256318 02
TRANSPORTATION - SERVICES
ECFmmes PLC ... _................................... 300% 10/15/2006 100 w0362 01
Lomam 5AS e 425% 04/15/2004 305 35795 03
Lomam SAS ... 430% 0152027 240 242212 _03
£65 363 7
13029958 231
UTILITY
ELECTRIC
EDP- Enu\gusdtPurmc-a]SA Series NCE ieeaa... 1B8% 0314/208 300 419457 04
Public Power Corp. 34 e iiieie.....  33B% OT3L0C8 425 3104 _ 04

B12 561 E]
2T EAL 518 277

CORPORATES - INWESTMENT GRADE

FINANCIAL INSTITUTIONS

BANETNG
AEMAMEOD Bamle MW{ak . .. ..o 475% 09222027 &0 £12040 05
AENAMEO Bank MW ... ... 450% O41B/2026 USD 400 403 Daz 04
Eanco Santander SA . 418% 03242028 200 195 885 b2
Banco Santander 54 . 518% 111%2025 400 406 425 o4
Eank of America Curp Sm: 1{3] 625% O09WD5/2024 655 655 682 7
ENP Paribas SAfa). . 513% 111152027 525 475355 03
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Rale Dhale Prineipal Wi Pl Assets
| e (LS %

e 3 96489 01%
G600 635273 L]
15 06/23/2025 GBP 100 129 576 ol
438% 05/1B/2026 USD T65 685,116 7

200

725

483

Citigroup, Inc., Semies¥ia) .....cooniiniiaicniniinee, 415% 1US2026 USD
Cooperatieve Rabobank UAGl .. .......... ceeieeinee. 463% 12282025 EUR
Dapske Bank APS{a). . ...
Kn-ulm:nﬂ-.l.nk 5::!.'3.....

Lloyds Banlong, Grouwp PLC{a) .

5463% 05/1%2051 EUR 212,740 b2
488% 11122024 UsSD T4 136 T
4453% 01/D6/2025 491 897 ]
438% 057162029 415 KL 04
450% 0201/2029 480 430,050 03
75 062772024 200 514065 03
Miorpan Stanley . . e 421% 042002028 177 1771338 0z
‘\amn'n.':l.lie-Bm'.l.dmn- Smrv{.l,, e 375% 0622027 GBP 265 313 2892 03
Nordea Bank Abpda) . e 653% 03/26/2025 USD 715 THM7 7
Shnd:.thn_.hlda E-:mk:nAB[a:l e 513% 05132025 00 767 589 03
Standard Chartersd FLC . 397% 0332025 200 198 Dag 02
Sr:nﬁ]mHﬂ.ndEIsb.l.‘u]:mAB[a, . 475% 0301/2051 200 TITAL 7
L'.BSGm'anSl:a.'l 4E8% 02122027 325 203 D0S o3
UniCredit SpAal. . .. 750% 06032026 EUR 200 218 959 b2

104581 255 105

INSURAMCE
Apzon WV . 550% QL1248 USD &70 o 7
"a.rggn'u.m‘w:drﬂan:ls B‘l.-'fanmR:Lﬂ 373% 08/15/2080 283 2217 03
Centene Comp. . 150% 03/01/2051 1,105 843825 o0e
Centene Coap. . 253% 0BAL/2081 &1 52406 ol
CﬂnﬂmPLCfuernhInmmuCo ]'_'hl e 5463% 06242045 485 485,102 05
Swriss Fe Fizance Limembourp SA .. S00% 0402/2049 200 195358 b2
meD]Gm;JpDSpA SedesE ... 325% 092372030 EUR 413 432 AT5 o4
Vora Finapeial, Ine. . e 5465% 0&5/15/2083 USD 100 7184 0.1

3185310 iz

Aleyandria Feal Eotate Equisies Tne. ... ... ...
American Homes 4 Fens L9 ... 338% OW15/2051 200 146558 0.1
Kilroy Realiy LP . eeieeienee.. 475 1X15/2008 §30 §37792 05
MPT Operating Parmership [ BMPT Frumos Camg. ...  463% 0ROL2029 415 IBLAET 04
MET Operating Parmesship [PAET Fmemee Comp_ ... ._.._.._.  300% 10/15/2027 385 IELIT4 04
Cmepa Healthoare Trvesors, e, ... ...  523% 0152004 480 485471 03

1519243 15

16165 608 162

3E0% O415/2025 485 482 165 03

INDUSTRIAL
BASIC
o - 395% 12012047 430 405368 04
CAPITAL GOODIS
Xzlem, Ine Y. 438% 11012045 125 117650 _ 0.1
COMMUMICATIONS - '].'.EL'EODZ\.\!I'.‘A.IL"\IC‘:TIDNS
T-Mohile TUSA, ne. . 27 031520682 340 457 B45 03
\EranmmmmmIm 358% 02/08/2029 TI0 .

COMSUMER CYCLICAL - AUTOMOTIVE
Aptiv PLC . 340% 0315/2042 350 3264572 05
Gemeral‘uim"l::u R e 675% 0401/2045 M 250,701 03
Geuﬂl\&nwfmmu]ﬁnlm 430% 04062029 383 45311 o3
Lear Corp. . 525% 05/15/2049 310 470,400 03
\bﬂzﬂ.agenhlmahunalﬁnm ‘\"..’(,.l,'l 338 04172029 EUR 400 391 B45 04

COMSUMER CYCLICAL - OTHER
PubeGroup, Inc.. .. ... e 638% 05/15/2033 UsD 7 B3B5Z _ 01
COMEUMER MON-CYCLICAL
ABEVIE, Ime. . e 4535% 03'15/2085 a25 £33,748 0.5
Astafeneca PLC. ... ... ... ... .. ... 438% 11162045 305 507,706 ]
CVEHealthCorp. ... e 478% 03/25/2038 440 41364 05
1 582 818 1.5

SERVICES
Global Pavmests, Ine. .. ... oo 320% 0B/15/2029 215 184 801 b2
RELX Copital Fne. .. ... iieime i e 475% 05202052 56 57841 0.1

232442 o3

TECHMNCLOGY
Entepris Escrowr Corp. . 475% O4715/2029 3o 294 863 03
B.hmnTu']:.mngy ]'.nl: e 170% 041502062 750 619 686 L]
MECT, Ine. . e 353% O09/01/2080 o5 25089 ol
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Rals Dl Prineipal Fidue Pl Asseis
bl (LIS ]

SEHwmm, Ime. ... I38% OL/1%2081 USD THD 3 618207 05%
= e 3% 04012029 112 114477 ol
L7433z T

TRAMSPORTATION - SERVICES
APMoller - Maecsk ATE e 075% 11252031 EUR 100 Q0681 0.1

7 A58 206 15

UTILITY
ELECTRIC
150% 06O USD 733 712964 7
680% 08/15/2037 100 117774 02
575% 0822037 GEP 75 109788 01
__ m051T Lo
OTHER UTILITY
American Waser Capital Carp._ . e eiiii.....  430% O0SMOL/2045 TSD 85 oMl 01
Arplion Water Ospery Financing FLC eeeeee 2 OWILA0ZE  GEP 283 524564 D3
Arglian Water Osprey Finaneing PLC ... ... _.._...._._....  400% 03/08/2024 100 127483 _01
731888 _ 07
1ET1E1S 7
25315831 234
EMERGING MARKETS . HARD CURRENCY
CORPORATE BONDS
Absa Groap L) oo ee e, G30% 052702026 USD 320 00500 03
Axtel SAB A CV. .. 636% 11/14/2024 313 W45 03
Caile Cmda 54 . 450% OL/30/2030 450 41358 04
Cemex 5AB de OV T3B% OGMS/2007 185 480577 O3
Gnq)annb-uSAE-d:C‘l-"(a,‘l 5955 041772005 310 310388 03
Fisde [ cr Finamee Sarl 495% OL/17/2028 510 475889 _ 03
2274501 _ 23
EMERGDNG MARKETS - SOVEREIGNS
Costa Flica Govermment Insernational Bend ... 438% 043002025 510 510673 05
Tamnica Government Iemational Bond. ... _.._....._.... 6&75% O04/28/202% 480 511500 _ 03
_LO2rae3 10
FINAMCIAL TMSTITUTIONS
Bamco Bradesco SACaymen Tslands. ...  438% 03182027 540 526745 05
Bamco do Brasil SA/Caymanta). .. 900% 06182024 03 BRSO3
CIFT Holdings Group Co., Lad 445% OB/17/2026 200 43000 01
BauLnimanul:I:.nroSr\.-'Cagmlemd. 388% O4/15/2031 1235 IBRASA 04
Logan Group Co., Led . eeeee.  A70% OT/OG/2006 200 45000 01
izhou Group Heldings Ca., L (&), e eein....  785% OR/L22006 200 11000 00
1443002 14
INDUSTRIAL
Al Desarmallo Sp& ... 43%% 0% 538 9867 04
Arume Power Ensrgy Ltd. ... eee...  35B% OR/IS/2026 235 WEEE 02
mnnmmm.cqm 1435 OH/ZII026 545 450500 05
C&W Semior Fimaneing DAC _ 688% OS/15/2007 445 421635 04
CAMazoum Heldnes, 538% 1MILIZ026 513 4T2EM 03
Celulocs Armco v Constucion S4. 420% OL/28/2030 a5 £41331 D&
Empress Macional de Telsconmmicaciones 54 | 3055 081452052 580 464305 D3
HTA Group Led Mangitins ... TO0% 1N1RBM005 155 451050 04
THE Holding Ted. ... 625% 11/29/2028 2135 196166 02
Iversicmes CMPC 34 .. 300% 04/06/2031 533 451674 D4
Invesment Ensrpy Fasourees Lid 6255 (4/26/2029 410 BIMT 04
lzhin Anstmia GmbH 320% 0L/12/2031 380 456260 03
Mescadal fare, oo 236% OL/14/2006 200 180038 02
Millicom Exerantional Cellulz 54 . weeeee.  430% 042702031 a0 750 03
Matara & Co., Lumembourg Holdings SART ...  600% 04182029 203 195441 02
Metmark i2i Ltd (2} _ ... 385 01152025 310 MLIEL 03
AP E'V/NKP Fanding LT G USA, Ine. 500% O1/15/2033 30 W12 04
Fistiew Power Praled ... ) SEBS 03/05/2007 200 189500 02
mmmagm de Chile 5A | 1505 OW/10FI051 550 416384 04
StomeCo., Led. e 3195% O&/16/2028 250 GTT4 04
Suzano Austria GuebH | 375% O1/15/2031 235 738,140 7
Sureiizan BV Dower Co. BISC - ... 3A3% 01512049 325 ITTETS 03
UEP Penonome S . .-, 650% 1MMOLIZ0GE 204 192866 02
ESTTIN 86
UTILITY
Argea Finamce SARL. ... 675% 05/20/2029 2 ME20E 02
Clean Renswable Pooer Mamiine P Led . ........._........ 425% 03252007 202 355584 04
Corsorrio Tramsmentarn S8 .. ........................ A70% 0416204 T35 685387 7
Enel Chile 54 _ 4EBS O&/12/2008 485 450102 05
Greenko Wind Projects Maitas Lad. | 530% 040602025 310 w2250 03
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Ruals

Lipht Servieos de Eletricidade 5AT ight Foergia 54 . ... ... ... .. 438%
Hr_\k-w‘i'i'indEnﬂg_vAHfﬁr}kawaan.

other ¥ Subsidiaries . .. ... e 430%

Sncledl.dd:']!:mmmﬁm‘ma]m 4 00%

Star Enerpy Geotherme] Wayene WinduLed. . ... ... ... .. ... 6.75%

GOVERNMENTS - TREASURIES

CAMADA

UNITED STATES

COAVDERCIAL MORTGAGE-BACKED SECURITIES
MON-AGENCY FIXED EATE CMES

225 Liberty Street Trust, Sedes 20162251, ClassE. . ... ........

CHFCEE Commerrial Moot pape Trust,
Sezies 2016-C4, Class AM .

Citizronp Commereial anm 'I!L'usl:
Semes M015-GCI7, Class AS

P e
Bezies J016-GC36, Clams B oo oo

CEAIL Commercial Monipage Trest,

G5 Mortpags Secuntes Trust

Segies 2015-GC32, Clas= B .
Segies 2012-GCT9, Class B .

TPMBE Commerrial Moot papes SH"nnnesTn.l.'.'t
Sexies J013-C17,Class B ...

Morpan Stanley B.mh of Amesica \J:ml] L'pm]: 'l!ms:

Sezies 2013-CF%, Class B . .
Semes 2015-C24, Class A5 . ..

el Fares o ,#

Segies 2015-LCI0, Class C .
WFRBS Commerrial Mortzape 'l!n.u.'l

Semes WIF-UBSL, Class G oo i rn s

COLLATERALIZED MORTGAGE OELIGATIONS
EISK SHARE FLOATDIG RATE

Comnecticut Avemne Securities Trust

Sezies J019-R01, Class 2BL6e) . .. .o ov v e ieinaa s

Sexies J018-F04, Class 2B1(e) . ......

Bezies 2020-RO2, Class JBLEE) - oo voooo

Federal Home Loan Mortpaps Corp.
Structared Apencey Credit Risk Debe Hotes
Sezies J018-HQAL, Class Me). .
Sezies J018-HOAL, Class Blfe) .

Federal Natoma] Mortgass Association Connecticut |
Aremue Securities

Sezies J01B-002, Class 220, .. ..o veien i iieia s
Semies J016-006, Class 2M20e). .. ...

QUASI-SOVEREIGNS
QUASI-SOVEREIGN BONDS

CHILF

Corp. Nariomal del Cobee de Chile .
Emprezs d= Transporie de Pm]ems}:[euusﬂ.

OTHER TEANSFERAELE SECURITIES
CORPORATES - NON-INVESTMENT GEADE
FINAMCIAL INSTITUTIONS

BANETHNG

125% 12012029

625% 05/15/2030
6530% 1L/15/2025

455% 012055
349% 05102058
3157% 0X1N204E
442% 0X1N20LE
475% 01N2049
3A8% 11152050
198% OX10V20ME
44A1% OW1N204E
375% 1L/Mv2045
4E50% OL/15:2047

T 05/15/2045
D4%  05/15/2048

406% 047152030

302% 03152044

336% 0M25/2081
626% 06/25/2009
401% 0L/25:2040

331% 09252080
I96% 11252049

321% 0B/25/2030
311% 03/25:2081

375% 0L/15:2081
470% 05072030

TI0% OH1N2025

_58_

CAD 929

UsD Lol4
12,185

gEE

168

132
185

310

£80

5 632

1258255
14070 B
15379081
15885713

182873

19230
277580
305,738
369 561
375212

569,724
155264
445 8m

160154

4,868,745

452031
484311
445258

186382
AT9 855

131339
181434

2ALDASS

452341

La

04
03
05

oo

05
1.1
247



Rale Dl Principal Wadu Ml Assets
| (LIS %=

INDUSTRIAL
CAPITAL GOODS

Cteo [T Gmb3. ... 325% 0152030 EUR 235 5 2@BEs  02%

Seche Ervircenenem 34 . i, 2253 1111572008 383 367212 _ 04

577078 _ 04

COMMUMICATIONS - MEDILA

Virpin Media Fimemee PLC ... _...................._...... 375% 07152000 270 237138 _02
ENERGY

Sunmova Energy Comp.. ... .............................. 5SE3% 0WOL2028 USD &7 60123 01
TRAMSPORTATION - SERVICES

ECP V Modlar Services Finanee TPLC .. ... _.._.._.... 473% 11302028 EUR 383 36852 03

1,241,181 12
1713512 1.7

CORPORATES - INVESTMENT GRADE
FINANCIAL INSTITUTIONS
BANETNG
1 T 515% 022024 USD 483 SA302 0S5
UTILITY
ELECTEIC
Erockfield Fanewable Parmers ULC. ... ... ... .. ........ 425% 0157202 CAD Bs 65268 01

CTHER UTILITY
Veolia Exvimommement SA ... ... 675% 06012038 UsSD 103 117457

(=]
-

._.
i+
o
S
=}
Fa

:
54
&

EMERGING MAREETS - HARD CURRENCY

INDUSTRIAL
Mescadol dhre, Inc.. 313% 01142081 275 219 588 b2
Sucledl.dl:hmrayhhncnk{.'hle -'-!; 425% 01222050 200 172350 D2

Total Invecments
Goost $I0BS639200 .. ... .. i 5 9728015 BTS%

Dewtsche Bank, Frankfurt(e) . R 11 - 3Lh49 oo
HSEC Bank FLC, L-umhm:::l S - 2331 oo
ZEE, Stockholnye]) . R ¢ I - 1,795239 138

1832419 15
i 3 99BIZ205 1000%

Poumber of Appreciationg
Dieseripthon Expiration Dule Ciosnibr i Ohrkgiral Vidue Bllarket Value (Mo aathosm

Enro-BOBL Fohures . R | < 1= | e
Us. llZI'[":I"L'.I.I:rl.Fl.ru.l.n:s P | P
Us. LmnBund[CBTPmr P |4 e
US. T-Note 2 ¥r (CBT) Futapes . R | T
Uj.T—NwlDYr{GBT_Iﬁm-s R | P e
Short
Eurc-Bund Fatuzes . P -4 11 1 B58,767 1,780 298 158 250
UsS. TV“Sle:CE'I'.IFurm-s P | = 3 . | 32 3,514,373 3,614 500 (125}
US. Ul Bond {CET} Futuress . ... ... ... ... ... ... DRZLZ022 1 158,078 155,750 3328

$ 3ESTS56 0§ 3666421 35 (191,135}
176,287 TT0 506 (5,391}
3381047 3,346,500 (34547
7581837 1599 656 17,719
7568 827 71525547 (44280

o

(=¥l

Apprecisticn 3 188 516
Deprecizion & (275470
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.|
FORWARD FOREIGN CURRENCY CONTRACTS

Coraes i In Exchungs Unrealined

Dieliver Fur Sertlement Apprecatioy

Coumlerparty 1 (Dol Thate (Dheprecition)
Bank of America, NA . EUR 7322 UsD 772 D502 3 (143 300)
Bromm Btmr.'hﬂ'sH.lmmm& Cn+. .- AUD o UsD o+ DEDRI02Z 3
Browm Brothers Harrimom & Co+. . . ovH [ UsD o+ DSDRI022 -
Brown Erothers Harriman & Co+. .. EUR o uUsD o*  DS0eI022 3}
EBrown Brothers Harmiman & Co.t. .. GBP 2 UsD 1 0aUeI022 (30}
Brown Brothers Harrimom & Coo+. . . SCGD o UsD o+ DETRI02Z 3
Browm Erothers Harrimon & Co.+. . . UsD B ALD 11 D082 1
Brown Brothers Harrimom & Co+. . . UsD 10 CMH 65  0&08 22 (5}
Brown Erothers Harriman & Co+. .. usD 2 EUR 21 DSTRI02T 316
EBrown Brothers Harmiman & Co.t. .. UsD 139 GEP 112 04092022 1342
Brown Brothers Harrimom & Coo+. . . UsD 17 SGD 23 Da0erI022 117
Browm Brothers Harrimom & Co+. . . CHF [ UsD o+ D&132022 [}
Brown Erothers Harriman & Co+ usD B CHF g D&137022 241
Brown Erothers Harriman & Co+ usD 1048 TPY 136,336 D&137022 10,690
Brown Brothers Harriman & Co.+. UsD o IFY 20 DE1302T )
Crtibamk, MA ... ... EUR 1.1!31 UsD 1,250  OT/IRZ02T (33,5800
JPMirgan Chase Bank, MA .. .. UsD EUR T OTIRO2D 6580
Muorgen Stanbey Capital Services L'LC GBP 1.I:I 6 uUsD 1405 DSTRI02T 48 856
Morzan E-u:ulrr I:'.l.]nul Services LLC . e EUR 7 UsD TR OE1GI022 {22.009)
TBSAG. . CaAD 1,020 UsD Bl6  0TZL2022 B 465

3 {118 523}

Apprecission 8 79078
Deprecizfion  §  (198,001)

+  Used for share class hedging purposes.

* Contracts amourt less than S00.

{3) Securities are perpemal and, thus, do not have a predetermimed mamumity date. The date showmn, if applicable, reflects the next call date.
(b} Pay-In-Eind Payments (PIE).

{c) Floating Fate Security. Stated mierest rate was in effect at May 31, 2022.

(d) Defanled.

{2) Owemight depost.

Currency Abbreviations:

AUD - Anstralian Dollar

CAD - Canadian Dollar

CHF - Swiss Franc

CWH - Chinese Yoam Renminbi (Offshore)
EUR. - Emo

GBP - Great British Pound

JBY - Japamese Yen

SGD - Singapore Dollar

USD - Urited States Diollar

Glossary:

BOEBL — Bundesoblizationen

CBT - Chicago Board of Trade

CMBS - Commercial Mortzaze-Backed Secundes
PISC — Puoblic Jomd Stock Company

REIT - Real Estate Investment Trust
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