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112 &= Bank of America 0 39,814 O 39,814 0.00
CITIGROUP GLOBAL
0 22,447, 0 22,447 0.00
MARKETS LTD
Toronto Dominion Bank
) ) 0 21,964, 0 21,964 0.00
Financial Group
Barclays Bank PLC
0 18,656/ 0 18,656 0.00
LONDON
BNP Paribas 0 18,294 0 18,294 0.00
113 # 3 * & |MIZUHO SECURITIES 0 6,795 O 6,795 0.00
Toronto Dominion Bank
) ) 0 6,270 O 6,270 0.00
Financial Group
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BNP Paribas 0 2,993 0 2,993 0.00
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$ 162,376,216.08 97.81 § 161,909,991.23 95.02

926,284.21 (.56 4,748 ,606.32 2.79

1,066,140.63 (.64 - -

1,442,592.77 (.87 2,133,369.63 1.25

1,517,920.79 0.91 1,748.815.37 1.03

167,329,154.48  100.79 170,540,782.60 100,09
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ANGOL 9 172 11/12/25 $ 2,538,150.00 § 0.20 1.78
BEM: i
BHRAIN © 1/4 11/14/24 2,996,550.00 0.30 1.81
COLOM 4 02/26/24 - 2,937,630.00 - 0.14 1,72
BEM S FH
REPHUN 5 3/8 03/25/24 - 2,000,640.00 - 0.10 1.17
REMN:H8
FORDAN 4. 95 07/07/25 - 1,923,520.00 - 0,40 1.13
Er‘v?l}.‘\hﬁ
KENINT 6 7/8 06/24/24 1,851,588.00 0.10 1.12
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NGERIA T 5/8 11/21/25 1,982,420.00 0.18 - 1.19
OMAN 4 7/8 02/01/25 983,600.00 G.08 - G.60
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PHILIP 4.2 01/21/24 - 993,390,00 - 0.407 0.58
BEMN - BHED
ROMANI 4 7/8 01/22/24 - 996,400.00 - 0.10 0.58
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TURKEY 4 1/4 03/13/25 082 ,880.00 0.05 - 0.59 -
@%‘ 5' - % @
T 0 3/8 07/15/24 975,371.09 - - 0.59 -
LW AN 12,740,55%.09 8.,851,580.00 7.68 5.18
I E
BEMN i anask o8
EMAARM 4, 564 06/18/24 3,975,360.00 4,935,500.00 0.53 0.67 2.39 .90
OILGAS 7 5/8 11/07/24 2,040,500.00 0.27 1.20
BUMTAK b 578 02/27/24 1,494 ,855.00 0.25 {.88
BHEHN: B
BIGPBZ 4 1/2 (1/10/25 966,950.00 0.10 0.57
BRASKM 6. 45 02/03/24 2,007,660.00 0.27 1.18
SUZANO 4 01/14/25 975,020.00 0.17 (.57
B Ttk
ECOPET 4 1/8 01/16/25 1,956,880.00 1,941,220.00 0.17 0.17 1.18 .12
BEM:F
HTISEC 3 3/8 07/18/24 3,842,241.00 - 0.56 2.31 -
S %5 EF R
INDYID 8 1/4 10/92/%5 3,615,755.00 2,970,066.00 0.44 0.44 1.82 1.74
MEDCIT 6 374 01/30/25 - 1,948,280.00 - G.40 - i.14
ADRO1J 4 1/4 10/31/24 5,804,460,00 4,831,000.00 0,80 0.67 3.53 2.84
PGASI] 5 1/8 05/16/24 - 1,730,555.73 B 0.13 - 1,02
SAKAEE 4. 45 05/05/24 493,453.26 1,919,620.00 0.08 0.32 0.30 1.13
BSDEET 5,95 01/23/25 - 1,903,460.00 - 0.67 - 112
TEVA 6 04715724 1,995,380.00 1,984,280.00 0.16 0.16 1.20 1.16
TEVA 7 1/8 01/31/25 - 996,410,00 - 0.10 - 0.58
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VEDLY 7 1/8 05/31/23 - % 1,600,465.00 - 0.34 - 0.94
VEDLN 6 1/8 08/09/24 638,700.00 - .10 - 0.37
VEDLY 8 04/23/23 - 1,611,770.00 - 0,43 - 0,95
BHARTI 5,35 05/20/24 4,998,250.00 4,979,400.00 0.50 G.50 3.01 2.91
GRNKEN 5.55 01/29/25 983,610,00 1,411,170.00 0.20 (.30 0.5% 0.83
GRNKEN 5 1/2 04/06/25 1,959,340.00 1,407,840.00 0.27 .20 1.18 .83
VEDLN 13 7/8 01/21/24 - 875,360.00 - G.10 - 0.51
ADSEZ 3 3/8 07/24/24 490,236, 18 3,8013,960.00 0.08 G.62 0.30 2.23
OINLIN 5 3/8 04/17/24 1,968,620.00 1,989,260.00 0,40 .40 1,20 1.17
ONGCIN 4 5/8 07/15/24 594 ,870.00 - 0.13 - C.60 -
TATAIN 5. 95 G7/31/24 1,995, 180.00 2,003,940.00 0,20 0.20 1,20 1.18
10CLIN 4 3/4 01/16/24 - 1,983,500.0¢ - 0.22 - 1,16
ISTLIN 5, 95 04/18/24 1,994,020, 00 1,987,100.00 0.40 0.40 1.2G 1.17
TIMTIN 5 1/2 46/03/24 2,981,430.00 2,915,310.00 1.00 1.00 1.80 1.7
INDTEL 5 1/2 08/19/24 2,757,972.00 1,942,060.00 0.93 0.67 1.66 1.14
ADANIG 4 3/8 09/08/24 2,811,289.00 - 0.39 - 1.69 -
] 0 B A
NECELE 1. 543 11/26/24 3,850,480.06 - 0.80 2.32 -
BER;#E
GSCCOR 3 06/04/24 1,979,140.00 - .67 - 1.19 -
HYUCAP 2 1/8 04/24/25 958,720.00 2,749,050.00 0.25 0.75 0.58 1.61
KIAMTR 1 04/16/24 493,565.00 - ;.17 - 0.30 -
HYUELE 1 01/39/24 1,496,835.00 1,423,545.00 .30 0.30 0.90 0.84
HYUELE 3 09/37/24 2,258,853.00 2,183,0068.00 (.46 0.46 1.36 1.28
SKENER 1 5/8 01/26/24 2,766,647.25 - 0.93 - 1.67 -
DAESEC 1 3/8 07/07/24 4,888,000.00 2,788,890.00 1.67 1.00 2.94 1.64
B
SANLTD 5 1/8 0B/0D8/25 2,960, 100.00 - 0.17 - i.78 -
MGNMCHT 5 3/8 05/15/24 2,991,720.00 40 - i.80 -
BIESN: B GF
PEMEX 4 7/8 01/18/24 4,9859,600,00 4,896,500.00 0.33 0.33 3.01 2.87
ALFAA 5 1/4 03/25/24 - 3,830,557.50 - 0,77 - 2.25
BINBUR 4 1/8 0G/0G/24 3,896,033.50 4,908,850.00 0.60 {.50 3.55 2.88
CFELEC 4 7/8 01/15/24 - 4,965,200,00 - 0.4¢ - 2.9}
FUNGTR 5 1/4 12/15/24 2,676,672.00 2,965,560.00 0.45 0.50 1.61 1.74
SIS ALY :]
DARALA 6 374 02/15/25 2,5995,530.00 2,912,280.00 0.50 0.50 1.80 HYE
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AR LH
AYR 4 1/8 05/01/84 993,010.00 - 0.20 - 0.60 -
HYNMYR 9 7/8 06/14/24 4,114,236.00 - 0.42 - 2.48
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SQBNZU 5 374 12/02/24 2,920,920.00 2,804 ,40¢.00 1.00 1.0 1.76 1.65
NBUZB 4,85 16/21/25 2,803,05G.00 2,70%1,000.00 1,00 1.0 ]1.69 1.59
IPTBZL 5 /2 11/19/2h 2,802,030.00 2,640,780.00 1.00 1.0 1.69 1,55
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SASOL 5 7/8 03/27/24 $  1,990,540.00 %  3,924,800,00 0.13 0.27 1.20 2,30
GFISI 5 1/8 05/16/24 3,484,110,00 4,967,100.,00 0.70 1.00 2,10 2.92
EnEIE N 112,274,923.19 115,269,196,23 67.62 67.65
AR
A% 0
BBK 5 1/2 67/09/24 1,489,770.00 1,958, 100.00 .30 0.40 0.90 1.15
R B g1 1
BCOLO 8 01/29/25 - 4,748,200.00 - 0.53 . 2,79
BANGAN 4 7/8 04/21/25 2,933,580.00 2,883,000.060 0.75 0.75 1.77 1.69
A% R
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B RS FHH
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SHFLIN 4.4 03/13/24 2,981,130.00 1,935,040.00 0.41 0.28 1.80 1.14
POWFIN 3 3/4 06/18/24 4,557,350.00 4,855,550.00 1.25 1.25 2.99 2.85
BEAl -8R
DAESEC 3 3/8 05/07/24 991,420, 00 953,630,00 0,33 .33 0.60 0.57
DFHOLD 1 3/8 07/39/24 5,853,600.00 3,717,960.00 2.00 1.33 3.53 2.18
EES IR
BAP 2 374 06/17/25 - 933, 830,00 - 0.20 .55
BRI FHEE
PNBPM 3.28 09/27/24 - 1,416,255,00 . 0.20 0.83
BE MEARE
AFRFIN 3 7/8 04/13/24 2,70%,961 .80 1,947,060.00 0.55 0.40 1.63 1.14
AFREXT 4 1/8 06/20/24 5,947,440.00 4,871,650.00 0.80 0.67 3.57 2.85
TDBBNE 4 7/8 05/23/24 5,935,260.00 4,798,100.00 0.80 0.67 3,57 2.82
AFRFIN 3 1/8 06/16/25 3,064 ,353.00 - 0.46 - 1.85 -
B fk st 37,360,733.80 37,789.215.00 22,51 22,19
A4 162,376,216.08 161,909,991.23 97.81 95.02
BATEH 026,284.21 4,748 606,32 0.56 2.79
HAnF AR ARSI 2,710,280.98 3,725,999.76 1.63 2,19
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R HEAESRE RS IMA -

EHFK

M

R

®

B BRI -




A

.
o4 A(HEEZ)
F B A
B Al A
Yo a2t
EF A=)
SR EF(MEAN)
e &
Gt E M
Hib & B
EBHA
AEFHRERS
Em B EmEaimE=s)
CEREABEBEH(WEZRE)
AEREABLEEH(REZRE)
MRFEAE

TFR

o

S N

]

Bfx o0 A5

EY:
£ % % -y % %

$ 170,384,597.31 _ 102,63 §$ 213,391,911.40 _ 125.24
7,994,578.06 4.82 8,756,405.72 5.14
73,750.90 0.04 82,284.69 0.05
8,068,328.96 4.86 8,838,690.41 5.19
999,041.18) (  0.60) {  1,104,282.10) (  0.65)
183,157.65) (  0.11) { 202,451.59) ( 0.12)
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3,188,856.05 1.92 ( 3,461,259.49) (__ 2.03)
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FELCHEAIBS FARP FHESQBS)F Y B ARD FHEL
(CMBS)&2 i 2 /3 ?;33 I’iié“ # 7 % it (Auto Loan/Consumer Loan ABS) % -

(FIWHAES & FARSE 1B SR F )
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TARXI B ST

il v HBC(EUR
ECA- L oy 2 7 2 4(EUR bn)

bn)
2022 & 2021 = 2022 # 2021 #
A B X (ABS) 33. 8 62. 3 119.6 110. 8

B ARARP FHRES
5.6 7.3 38 35.2
(CMBS)

Az fsd B3 5 (RMBS) 105.1 86. 7 529. 4 588. 9

AL kR © AFME, Bloomberg
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