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BORHI
QBE INSURANCE GROUP LTD 5.25% S/A PERP
WESTPAC BANKING CORP 2.894% S/A 04FEB2030

YN A
REPUBLIC OF BULGARIA 5% S/A 05MAR2037

JIE N
BANK OF MONTREAL 4.8% S/A PERP

FFEHE

AAC TECHNOLOGIES HLDGS INC 2.625% S/A
02JUN2026

ALIBABA GROUP HLDG LTD 5.25% S/A 26MAY2035

BAIDU INC 3.075% S/A 07APR2025

CHINA HONGQIAO GROUP LTD 7.75% S/A
27MAR2025

CHINA OVERSEAS FINANCE CAYMAN VIII LTD
2.375% S/A 02MAR2025

FWD GROUP LTD 7.635% S/A 02JUL2031

MEITUAN 4.5% S/A 2APR2028 REGS

MEITUAN DIANPING 3.05% S/A 280CT2030 REGS

MEITUAN DIANPING 4.625% S/A 020CT2029 REGS

MGM CHINA HLDGS LTD 7.125% S/A 01FEB2027
REGS

SANDS CHINA LTD 2.3% S/A 08BMAR2027

SANDS CHINA LTD 2.85% S/A 08MAR2029

SANDS CHINA LTD 5.125% S/A 08AUG2025

SEMICONDUCTOR MANUFACTURING INTL CORP
2.693% S/A 27FEB2025

SOAR WISE LTD 4.05% S/A 080CT2024

SUCI SECOND INVESTMENT CO 4.375% S/A
10SEP2027 REGS

SUNNY OPTICAL TECHNOLOGY GROUP CO LTD
5.95% S/A 17JUL2026

TENCENT HLDGS LTD 3.8% S/A 11FEB2025 REGS

WEIBO CORP 3.375% S/A 08JUL2030

ZHONGSHENG GROUP HLDGS LTD 5.98% S/A
30JAN2028

B
INVERSIONES CMPC SA 6.125% S/A 26FEB2034
REGS

H KR

JIUJIANG MUNICIPAL DEVELOPMENT GROUP CO
LTD 6.55% S/A 8MAY2027

SCIENCE CITY GUANGZHOU INVESTMENT GROUP
CO LTD 6.8% S/A 05AUG2025

WENS FOODSTUFFS GROUP CO LTD 2.349% S/A
290CT2025

WUHAN METRO GROUP CO LTD 4.45% S/A
220CT2027

ED NIV v

3,000,000
6,190,000

150,000

1,000,000

2,280,000
600,000
200,000
700,000
500,000

1,500,000

1,400,000

1,300,000
500,000
250,000

2,000,000
500,000

1,000,000

1,100,000
1,700,000

500,000
7,495,000
2,984,000
2,000,000

2,000,000

700,000

300,000
1,000,000
500,000

1,000,000

_41_

N RHE
(37m)

2,994,420
6,175,020

140,724

997,650

2,196,643
588,324
198,910
703,990
497,465

1,600,620

1,364,244

1,148,732
484,490
253,177

1,863,640
446,115
997,290

1,094,500
1,692,197

490,895
7,579,469
2,979,404
1,790,900

1,978,400

707,462

306,366
1,008,600
483,130

990,190

R HE
T L

0.56%
1.15%

0.03%

0.19%

0.41%
0.11%
0.04%
0.13%
0.09%
0.30%
0.25%
0.21%
0.09%
0.05%
0.35%
0.08%
0.19%

0.20%
0.32%

0.09%
1.42%
0.56%
0.33%

0.37%

0.13%

0.06%
0.19%
0.09%

0.18%
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ZHENGZHOU URBAN CONSTRUCTION INVESTMENT
GROUP CO LTD 3.8% S/A 16JAN2025

ZHONGAN ONLINE P&C INSURANCE CO LTD 3.125%
S/A 16JUL2025

ZHONGAN ONLINE P&C INSURANCE CO LTD 3.5%
S/A 0BMAR2026

RV RW
BANCO SANTANDER SA 5.365% S/A 15JUL2028
BANCO SANTANDER SA 5.439% S/A 15JUL2031

EE
BNP PARIBAS SA 4.625% S/A PERP REGS
SOCIETE GENERALE SA 8% S/A PERP

e

DEUTSCHE BANK AG 6.25% A PERP

DEUTSCHE BANK AG/NEW YORK 5.414% S/A
10MAY2029

DEUTSCHE BANK AG/NEW YORK 6.819% S/A
20NOV2029

HEEHE

AlIA GROUP LTD 2.7% S/A PERP

AlA GROUP LTD 3.2% S/A 16SEP2040 REGS

AlA GROUP LTD 5.4% S/A 30SEP2054 REGS

BANK OF EAST ASIA LTD 4% S/A 29MAY2030

BANK OF EAST ASIA LTD 4.875% S/A 22APR2032

BANK OF EAST ASIA LTD 5.825% S/A PERP

BANK OF EAST ASIA LTD 6.625% S/A 13MAR2027

BANK OF EAST ASIALTD 6.75% S/A 27JUN2034

CHINA CITIC BANK INTL LTD 6% S/A 05DEC2023

CHINA LIFE INSURANCE OVERSEAS CO LTD/HONG
KONG 5.35% S/A 15AUG2033

CHINA TAIPING INSURANCE HLDGS CO LTD 6.4%
S/A PERP

CHIYU BANKING CORP LTD 5.75% S/A 07APR2032

CHIYU BANKING CORP LTD 8% S/A PERP

CNAC HK FINBRIDGE CO LTD 4.875% S/A
14MAR2025

DAH SING BANK LTD 7.375% S/A 15NOV2033

FAR EAST HORIZON LTD 3.375% S/A 18FEB2025

FAR EAST HORIZON LTD 4.25% S/A 260CT2026

FAR EAST HORIZON LTD 6.625% S/A 16APR2027

HUAXIN CEMENT INTL FINANCE CO LTD 2.25% S/A
19NOV2025

NANYANG COMMERCIAL BANK LTD 6% S/A
6AUG2034

SWIRE PROPERTIES MTN FINANCING LTD 3.4% S/A
03SEP2029

ERRE
REC LTD 4.75% S/A 27SEP2029

2 X HrE/ s

1,500,000
1,200,000

1,825,000

1,000,000
1,000,000

200,000
3,000,000

2,000,000
500,000

1,000,000

1,000,000
500,000
500,000

3,000,000
520,000

5,900,000

1,500,000
200,000
880,000

1,000,000
1,000,000
250,000
500,000
15,000,000
1,500,000
5,861,000
4,100,000
3,000,000
2,955,000
250,000

2,000,000

1,000,000

_42_

N RHE
(37m)

1,497,990
1,180,860

1,775,086

1,007,200
999,360

187,168
3,029,460

1,962,980
507,020

1,046,100

964,770
372,335
468,260
2,974,080
504,821
5,844,894
1,515,090
200,700
903,170

1,007,780
1,041,060
245,825
501,705
14,991,150
1,564,965
5,840,779
3,976,918
3,030,060
2,870,753
250,603

273,874

974,340

R HE
T L

0.28%
0.22%

0.33%

0.19%
0.19%

0.03%
0.57%

0.37%
0.09%

0.20%

0.18%
0.07%
0.09%
0.56%
0.09%
1.09%
0.28%
0.04%
0.17%

0.19%
0.19%
0.05%
0.09%
2.80%
0.29%
1.09%
0.74%
0.57%
0.54%
0.05%

0.05%

0.18%
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1) =TI R A
KRAKATAU POSCO PT 6.375% S/A 11JUN2027

FER=Z

SANTANDER INTERNATIONAL PRODUCTS PLC 5.7%
A 11NOV2034

SANTANDER INTERNATIONAL PRODUCTS PLC
5.75% A 12NOV2034

SANTANDER INTERNATIONAL PRODUCTS PLC
6.06% A 21NOV2034

ZURICH FINANCE IRELAND II DAC 5.5% A 23APR2055

HAE

ASAHI MUTUAL LIFE INSURANCE CO 6.9% S/A PERP

MITSUBISHI UFJ FINANCIAL GROUP INC 8.2% S/A
PERP

NORINCHUKIN BANK 5.094% S/A 160CT2029 REGS

SEKISUI HOUSE LTD 4.7% S/A 23FEB2030

SEKISUI HOUSE LTD 5.1% S/A 230CT2034

SUMITOMO MITSUI FINANCIAL GROUP INC 5.836%
S/A 09JUL2044

SUMITOMO MITSUI TRUST BANK LTD 4.45% S/A
10SEP2027

B

HANA BANK 5.75% S/A 240CT2028 REGS

IND BK OF KOREA S+0.62% Q 30SEP2027 REGS

KODIT GLOBAL 2024-1 LTD 5.357 S/A 29MAY2027

KOREA DEVELOPMENT BANK 3M S+0.7% Q
230CT2026

KOREA INVESTMENT & SECURITITES CO LTD
6.875% S/A 06NOV2026

KOREA LAND & HOUSING CORP 5.75% S/A
060CT2025

KOREA NATIONAL OIL CORP 3M S+0.83% Q
03APR2027

KOREA NATIONAL OIL CORP 3M S+0.9% Q
30SEP2027

KOREA NATIONAL OIL CORP 4.125% S/A 30SEP2027
REGS

KOREA NATIONAL OIL CORP 4.25% S/A 30SEP2029
REGS

LG ENERGY SOLUTION 5.375% S/A 02JUL2027 REGS

MIRAE ASSET SECURITIES CO LTD 5.5% S/A
31UL2027

MIRAE ASSET SECURITIES CO LTD 5.875% S/A
26JAN2027

MIRAE ASSET SECURITIES CO LTD 6% S/A
26JAN2029

MIRAE ASSET SECURITIES CO LTD 6.875% S/A
26JUL2026

SHINHAN BANK CO LTD 5.75% S/A 15APR2034 REGS

& X Hra/ e

500,000

5,000,000
7,000,000
5,000,000
1,300,000
800,000
1,000,000
200,000
1,000,000
1,300,000
450,000
900,000
500,000
1,000,000
750,000
600,000
1,900,000
1,000,000
750,000
500,000

300,000

500,000
500,000

500,000
200,000
700,000

1,500,000
1,000,000

_43_

AFHME
(370

501,445

5,000,000
7,000,000
5,000,000
1,271,803
831,088
1,096,640
199,026
986,990
1,266,187
456,147
892,260
513,275
1,001,560
759,157
602,172
1,949,096
1,005,270
752,498
502,635

295,458

483,680
501,535

501,135
201,828
711,991

1,532,880
999,350

B HHE
1 5 L

0.09%

0.93%
1.31%
0.93%
0.24%
0.16%
0.20%
0.04%
0.18%
0.24%
0.09%
0.17%
0.10%
0.19%
0.14%
0.11%
0.36%
0.19%
0.14%
0.09%

0.06%

0.09%
0.09%

0.09%
0.04%
0.13%

0.29%
0.19%
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SHINHAN FINANCIAL GROUP CO LTD 2.875% S/A
PERP REGS

SK HYNIX INC 6.25% S/A 17JAN2026 REGS

SK HYNIX INC 6.375% S/A 17JAN2028 REGS

TONGYANG LIFE INSURANCE CO LTD 5.25% S/A
PERP

=

ING GROEP NV 7.25% S/A PERP

SYNGENTA FINANCE NV 4.892% S/A 24APR2025
REGS

RHUR
QIIB TIER 1 SUKUK LLC 5.45% S/A PERP

EIyIlIE S

CATHAYLIFE SINGAPORE PTE LTD 5.95% S/A
05JUL2034

NANSHAN LIFE PTE LTD 5.45% S/A 11SEP2034

OVERSEA-CHINESE BANKING CORP LTD 5.52% S/A
21MAY2034

SINGAPORE AIRLINES LTD 5.25% S/A 21MAR2034

TEMASEK FINANCIAL | LTD 3.1% S/A 28AUG2054

it
SKANDINAVISKA ENSKILDA BANKEN AB 6.75% S/A
PERP

it

UBS GROUP AG 7% A PERP

UBS GROUP AG 9.25% S/A PERP

UBS GROUP FUNDING SWITZERLAND AG 6.875%
S/A PERP

+HH
TVF VARLIK KIRALAMA AS 6.95% S/A 23JAN2030

BTHLR R & B K E

ABU DHABI DEVELOPMENTAL HOLDING CO PJSC
5.25% S/A 020CT2054

EMIRATES NBD BANK PJSC 5.141% S/A 26NOV2029

XH

BARCLAYS PLC 6.125% Q PERP

HSBC HLDGS PLC 3M S+1.04% Q 19NOV2028

HSBC HLDGS PLC 6.875% S/A PERP

LLOYDS BANKING GROUP PLC 7.5% Q PERP

STANDARD CHARTERED PLC 5.005% S/A 150CT2030
REGS

STANDARD CHARTERED PLC 7.75% S/A PERP REGS

STANDARD CHARTERED PLC L+1.51% Q PERP

STANDARD CHARTERED PLC S+1.93% Q 06JUL2027
REGS

2 X HrE/ s

1,500,000
520,000
800,000

442,000

1,000,000

8,627,000

500,000

900,000
200,000

200,000

800,000
3,000,000

1,000,000
1,000,000
400,000

400,000

400,000

500,000
900,000

1,000,000
1,000,000

800,000
2,500,000

1,000,000
350,000
1,000,000

1,000,000

_44_

N RHE
(37m)

1,444,185
525,902
824,856

439,786

1,005,570

8,609,574

502,645

930,483
193,640

201,736

812,760
409,078

976,970
1,000,830
433,232

460,180

401,272

460,050
905,598

1,000,140
1,004,010

797,904
2,521,950

982,130
360,251
928,910

1,016,760

R HE
T L

0.27%
0.10%
0.15%

0.08%

0.19%

1.61%

0.09%

0.17%
0.04%

0.04%

0.15%
0.08%

0.18%

0.19%
0.08%

0.09%

0.07%

0.09%
0.17%

0.19%
0.19%
0.15%
0.47%

0.18%
0.07%
0.17%

0.19%
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CITIZENS FINANCIAL GROUP INC 5.718% S/A
23JUL2032

JPMORGAN CHASE & CO 5.294% S/A 22JUL2035

MORGAN STANLEY BANK NA S+1.165% Q
300CT2026

PROLOGIS LP 3.25% S/A 11SEP2029

PROTECTIVE LIFE GLOBAL FUNDING 4.772% S/A
09DEC2029

US TREASURY N/B 4.25% S/A 30NOV2026

WELLS FARGO FINANCE LLC 5.55% A 14NOV2034

WELLS FARGO FINANCE LLC 5.6% A 18NOV2034

By 265 TR
NAVOI MINING & METALLURGICAL COMBINAT 6.7%
S/A 170CT2028 REGS

BRI

CENTRAL INTL DEVELOPMENT BVI LTD 5.1% S/A
19AUG2027

CHINA CINDA 2020 | MANAGEMENT LTD 5.75% S/A
28MAY2029

CHINA CINDA FINANCE 2015 | LTD 4.25% S/A
23APR2025 REGS

CHINA CINDA FINANCE 2017 | LTD 4.375% S/A
08FEB2025

CHINA GREAT WALL INTL HLDGS Ill LTD 3.875% S/A
31AUG2027

CHINA GREAT WALL INTL HLDGS VI LTD 4.25% S/A
28APR2025

CHINA GREAT WALL INTL HLDGS VI LTD 7.15% S/A
PERP

CHINA SHENHUA OVERSEAS CAPITAL CO LTD
3.875% S/A 20JAN2025

CHOUZHOU INTL INVESTMENT LTD 4% S/A
18FEB2025

CLP POWER HK FINANCE LTD 3.55% S/A PERP

COASTAL EMERALD LTD 4.1% S/A 15JUN2022

COASTAL EMERALD LTD 6.5% S/A PERP

ELECT GLOBAL INVESTMENTS LTD 4.1% S/A PERP

FORTUNE STAR BVI LTD 5% S/A 18MAY2026

FORTUNE STAR BVI LTD 5.05% S/A 27JAN2027

FORTUNE STAR BVI LTD 5.95% S/A 190CT2025

FORTUNE STAR BVI LTD 8.5% S/A 19MAY2028

HAITONG INTL FINANCE HLDGS 2015 LTD 2.107%
S/A 12MAR2025

HUAFA 2020 | CO LTD 2.8% S/A 04NOV2025

HUARONG FINANCE 2017 CO LTD 4.25% S/A
07NOV2027

HUARONG FINANCE 2017 CO LTD 4.75% S/A
27APR2027

HUARONG FINANCE 2019 CO LTD 3.375% S/A
24FEB2030

HUARONG FINANCE 2019 CO LTD 3.875% S/A
13NOV2029

2 X HrE/ s

_45_

1,300,000
2,000,000

1,200,000
5,000,000

400,000
1,000,000

5,000,000
5,000,000

400,000

500,000
1,000,000
2,150,000
1,500,000
2,000,000
5,000,000

600,000

14,930,000
9,740,000
1,700,000
1,000,000
2,000,000
2,000,000
1,000,000

750,000
2,000,000
1,000,000
5,200,000

2,700,000
5,000,000

3,000,000
200,000

2,000,000

N RHE
(37m)

1,304,290
1,980,120

1,213,896
684,733

395,564
1,000,020

5,000,000
5,000,000

396,040

501,445
1,009,090
2,143,443
1,498,710
1,913,060
4,969,150

622,578

14,919,250
9,722,858
1,696,855

993,430
2,062,680
1,904,860

961,920

705,840
1,985,340
1,008,410
5,166,616

2,625,102
4,802,800

2,938,680
179,272

1,844,260

R HE
T L

0.24%
0.37%

0.23%
0.13%

0.07%
0.19%

0.93%
0.93%

0.07%

0.09%
0.19%
0.40%
0.28%
0.36%
0.93%
0.12%
2.79%
1.82%
0.32%
0.19%
0.39%
0.36%
0.18%
0.13%
0.37%
0.19%
0.97%

0.49%
0.90%

0.55%
0.03%

0.34%
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HUARONG FINANCE 2019 CO LTD 4.25% S/A PERP

HUARONG FINANCE Il CO LTD 4.625% S/A
03JUN2026

HUARONG FINANCE Il CO LTD 5% S/A 19NOV2025

HUARONG FINANCE Il CO LTD 5.5% S/A 16JAN2025

JUNFENG INTERNATIONAL CO LTD 5.6% S/A
210CT2027

MINMETALS BOUNTEOUS FINANCE BVI LTD 4.75%
S/A 30JUL2025

PEAK RE BVI HLDG LTD 5.35% S/A PERP

SF HLDG INVESTMENT 2021 LTD 3.125% S/A
17NOV2031

STANDARD CHARTERED PLC 6% S/A PERP

VIGOROUS CHAMPION INTL LTD 2.75% S/A
02JUN2025

YUNDA HLDG INVESTMENT LTD 2.25% S/A
19AUG2025

ZHEJIANG BOXIN BVI LTD 6.2% S/A 21APR2025

3k b/ EWRFES

BRI

APA INFRASTRUCTURE LTD 5.125% S/A 16SEP2034
REGS

APA INFRASTRUCTURE LTD 5.75% S/A 16SEP2044
REGS

AUSTRALIA & NEW ZEALAND BANKING GROUP LTD
2.95% S/A 22JUL2030 REGS

AUSTRALIA & NEW ZEALAND BANKING GROUP LTD
S+0.85% Q 16DEC2029 REGS

MACQUARIE GROUP LTD S+1.2% Q 07DEC2026
REGS

QBE INSURANCE GROUP LTD 5.875% S/A PERP
REGS

SCENTRE GROUP TRUST 2 4.75% S/A 24SEP2080
REGS

JiIE~N
BANK OF NOVA SCOTIA 3M TS+2.90961% Q PERP
ROYAL BANK OF CANADA 6.35% Q 24N0OV2084

TEHE
MELCO RESORTS FINANCE LTD 4.875% S/A
06JUN2025 REGS

R
CORP NACIONAL DEL COBRE DE CHILE 6.44% S/A
26JAN2036 REGS

2 X HrE/ s

_46_

4,030,000
3,000,000
2,000,000
15,134,000
1,500,000

1,000,000
5,580,000

500,000
300,000

1,734,000

3,500,000
2,000,000

1,000,000

250,000
1,500,000
1,000,000

500,000
3,000,000
2,000,000

900,000
1,000,000

3,280,000

750,000

N RHE
(370

3,978,174
2,957,580
1,988,020
15,124,920
1,505,595

997,900
5,525,372

440,705
299,991

1,715,966

3,420,830
2,003,400

958,010
242,865
1,479,510
1,003,420
505,595
3,003,030
1,978,220

892,494
958,060

3,258,942

765,270

R HE
HE) o b

0.74%
0.55%
0.37%
2.83%
0.28%

0.19%
1.03%

0.08%
0.06%

0.32%

0.64%
0.37%

0.18%
0.05%
0.28%
0.19%
0.09%
0.56%
0.37%

0.17%
0.18%

0.61%

0.14%



He SR [ E W 2l e B Ak <
(e RE R 1 726 )

BEAGHIER CREHTT) (8D

2024412 H 31 H

3k L/ LW fFiES

o [ KR
CHINA CONSTRUCTION BANK CORP/HONG KONG
5% A 17JAN2025 FXCD

®=HE
BNP PARIBAS SA 5.894% S/A 05DEC2034 REGS
SOCIETE GENERALE SA 8.125% S/A PERP

i
ALLIANZ SE 5.6% S/A 3SEP2054 REGS

HA

NISSAN MOTOR ACCEPTANCE CORP 6.95% S/A
15SEP2026 REGS

NISSAN MOTOR ACCEPTANCE CORP 7.05% S/A
15SEP2028 REGS

P E

BANCO SANTANDER MEXICO SA 5.621% S/A
10DEC2029 REGS

COMISION FEDERAL DE ELECTRICIDAD 6.45% S/A
24JAN2035

GRUMA SAB DE CV 5.39% S/A 09DEC2034 REGS

GRUMA SAB DE CV 5.761% S/A 09DEC2054 REGS

i
BANK OF NEW ZEALAND 2.87% S/A 27JAN2032 REGS

i
NOMURA INTERNATIONAL FUNDING PTE LTD 5.4% A
11DEC2034

iti¥ g
BANCO SANTANDER SA S+1.38% Q 14MAR2028

it
SVENSKA HANDELSBANKEN AB S+1.25% Q
15JUN2026 REGS

xH

BP CAPITAL MARKETS PLC 6.45% S/A PERP

HSBC BANK PLC 5.5% A 14NOV2034

HSBC BANK PLC 5.5% A 18NOV2034

HSBC BANK PLC 5.5% A 21NOV2034

HSBC BANK PLC 5.75% A 22NOV2034

HSBC BANK PLC 5.8% A 22NOV2034

HSBC HLDGS PLC 6.375% S/A PERP

LLOYDS BANKING GROUP PLC S+1.06% Q
26N0OV2028

2 X HrE/ s

4,000,000

500,000
950,000

1,400,000

1,200,000

1,200,000

900,000

900,000
300,000
300,000

500,000

6,000,000

1,000,000

1,000,000

750,000
5,000,000
5,000,000
5,000,000
5,000,000
5,000,000
1,000,000

2,000,000

_47_

N RHE
(370

4,000,240

512,370
930,563

1,384,810

1,225,452

1,243,296

899,892

851,265
292,755
284,706

429,935

6,000,000

1,006,760

1,012,730

773,092
5,000,000
5,000,000
5,000,000
5,000,000
5,000,000
1,001,410

2,004,220

R HE
HE) o b

0.75%

0.10%
0.17%

0.26%

0.23%

0.23%

0.17%

0.16%
0.05%
0.05%

0.08%

1.12%

0.19%

0.19%

0.14%
0.93%
0.93%
0.93%
0.93%
0.93%
0.19%

0.37%
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ALLY FINANCIAL INC 5.543% S/A 17JAN2031

ALLY FINANCIAL INC 6.646% S/A 17JAN2040

APOLLO GLOBAL MANAGEMENT INC 6% S/A
15DEC2054

ARES CAPITAL CORP 7% S/A 15JAN2027

ARROW ELECTRONICS INC 5.15% S/A 21AUG2029

BAT CAPITAL CORP 5.834% S/A 20FEB2031

CATERPILLAR FINANCIAL SERVICES CORP 5% S/A
14MAY2027

CENCORA INC 4.625% S/A 15DEC2027

CENCORA INC 5.15% S/A 15FEB2035

CITIBANK NA 4.838% S/A 06AUG2029

CITIBANK NA 4.929% S/A 06AUG2026

CITIBANK NA 5.57% S/A 30APR2034

CITIGROUP INC 4.542% S/A 19SEP2030

CITIGROUP INC 5.411% S/A 19SEP2039

CVS HEALTH CORP 7% S/A 10MAR2055

DAIMLER FINANCE NORTH AMERICA LLC S+0.96% Q
25SEP2027

DUKE ENERGY CORP 6.45% S/A 01SEP2054

GENERAL MOTORS FINANCIAL CO INC 4.9% S/A
060CT2029

GOLDMAN SACHS GROUP INC 4.692% S/A
230CT2030

GOODMAN US FINANCE FIVE LLC 4.625% S/A
04MAY2032 REGS

GOODMAN US FINANCE SIX LLC 5.125% S/A
070CT2034 REGS

HYUNDAI CAPITAL AMERICA S+1.04% Q 19MAR2027

JPMORGAN CHASE & CO 4.505% S/A 220CTFEB2028

JPMORGAN CHASE & CO 4.979% S/A 22JUL2028

JPMORGAN CHASE & CO 5.012% S/A 23JAN2030

JPMORGAN CHASE & CO S+0.86% Q 220CT2028

JPMORGAN CHASE FINANCIAL 5.8% A 14NOV2034

JPMORGAN CHASE FINANCIAL 5.8% A 18NOV2034

JPMORGAN CHASE FINANCIAL 5.8% A 21NOV2034

O'REILLY AUTOMOTIVE INC 5.75% S/A 20NOV2026

PNC FINANCIAL SERVICES GROUP INC 4.812% S/A
21C0OT2032

RANDE PROPERTY 6.65% S/A 01JUN2055

VOLKSWAGEN GROUP OF AMERICA FINANCE LLC
3.125% S/A 12MAY2023 REGS

VOLKSWAGEN GROUP OF AMERICA FINANCE LLC
6% S/A 16NOV2026 REGS

WELLS FARGO FINANCE LLC 5.7% A 22NOV2034

WISCONSIN POWER AND LIGHT CO 5.95% S/A
30MAR2029

2 X HrE/ s

500,000
500,000

50,000
800,000
350,000
300,000

500,000
500,000
500,000
1,000,000
1,000,000
1,000,000
2,000,000
800,000
500,000

550,000
300,000

500,000
1,500,000
1,000,000

2,000,000
1,000,000
1,000,000

500,000

400,000
2,000,000
5,000,000
5,000,000
5,000,000

200,000

1,000,000
600,000

700,000

750,000
5,000,000

300,000
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493,825
485,900

49,426
829,272
348,558
307,152

505,490
500,040
488,450
994,550
1,004,240
1,013,040
1,944,600
762,664
502,910

551,617
304,734

492,510
1,470,180
947,080

1,927,220
1,002,490
991,430
501,545
398,680
2,006,020
5,000,000
5,000,000
5,000,000
203,536

972,980
602,268

682,836

761,460
5,000,000

307,230

R HE
HE) o b

0.09%
0.09%

0.01%
0.15%
0.07%
0.06%

0.09%
0.09%
0.09%
0.19%
0.19%
0.19%
0.36%
0.14%
0.09%

0.10%
0.06%

0.09%
0.27%
0.18%

0.36%
0.19%
0.19%
0.09%
0.07%
0.37%
0.93%
0.93%
0.93%
0.04%

0.18%
0.11%

0.13%

0.14%
0.93%

0.06%
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CHINAAMC ASIA ESG BOND FUND-CLASS |

CHINAAMC GLOBAL INVESTMENT GRADE BOND
FUND-I DIS USD A

CHINAAMC SELECT ASIA BOND FUND-I ACC USD

CHINAAMC SELECT RMB INVESTMENT GRADE
INCOME FUND-I USD HEDGED ACC

CNCB CAPITAL ASIAN INVESTMENT GRADE BOND
FUND CLASS | USD ACC

ok S
CHINAAMC GLOBAL SELCTED INCOME FUND-I A
usD

mHSNCE 4]

Buy CNY227,838,336.00 Sell
USD32,000,000.00(Counterparty: Citibank, National
Association)

Buy CNY741,853,620.59 Sell USD102,158,365.78 (325
%}F: JPM Chase Bank)

Buy CNY226,534,400.00 Sell USD32,000,000.00 (%%
XF: PEEBT FB BIRAFD

Buy USD32,000,000.00 Sell USD233,664,000.00 (%%
WF: PEBRT EB FRAFD

Buy USD32,000,000.00 Sell USD232,689,209.60 (%%
*tF: JPM Chase Bank)

HBERRAE
oAt B 7= E
B R

BEEH QAR

2 XHE/BE AfM{E EE=RE
(Em) HE o E
477,588 5,139,710 0.96%
3,618,605 42,467,952 7.93%
1,218,560 10,965,454 2.05%
3,050,837 33,106,154 6.18%
50,000 5,087,500 0.95%
931,084 10,653,464 1.99%
(930,442) (0.17%)
(827,609) (0.15%)
(981,729) (0.18%)
136,009 0.03%
138,756 0.03%
509,546,460 93.37%
25,789,118 6.63%
535,335,578 100.00%

511,291,065
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AAC TECHNOLOGIES HLDGS INC
2.625% S/A 02JUN2026

AAC TECHNOLOGIES HLDGS INC
3% S/A 27NOV2024

ABBVIE INC 5.4% S/A 15MAR2054

ABU DHABI COMMERCIAL BANK
PJSC 0.08% S/A PERP

ABU DHABI DEVELOPMENTAL
HOLDING CO PJSC 4.375% S/A
020CT2031

ABU DHABI DEVELOPMENTAL
HOLDING CO PJSC 5.25% S/A
020CT2054

ADANI TRANSMISSION LTD 4% S/A
03AUG2026 REGS

ADNOC MURBAN RSC LTD 4.25%
S/A 11SEP2034 REGS

ADNOC MURBAN RSC LTD 4.5%
S/A 11SEP2034 REGS

ADNOC MURBAN RSC LTD 5.125%
S/A 11SEP2054 REGS

AFRICAN DEVELOPMENT BANK A
5.75% PERP

AGRICULTURAL BANK OF CHINA
LTD/SEOUL 0% A 07FEB2024
CD

AIA GROUP LTD 2.7% S/A PERP

AIA GROUP LTD 3.2% S/A
16SEP2040 REGS

AIA GROUP LTD 5.375% S/A
15APR2034 REGS

AlIA GROUP LTD 5.4% S/A
30SEP2054 REGS

ALIBABA GROUP HLDG LTD 3.6%
S/A 28NOV2024

ALIBABA GROUP HLDG LTD
4.875% S/A 26MAY2030

ALIBABA GROUP HLDG LTD 5.25%
S/A 26MAY2035

ALIBABA GROUP HLDG LTD
5.625% S/A 26NOV2054

ALLIANZ SE 5.6% S/A 3SEP2054
REGS

ALLY FINANCIAL INC 5.543% S/A
17JAN2031

ALLY FINANCIAL INC 6.646% S/A
17JAN2040

AMERICAN HONDA FINANCE
CORP 4.9% S/A 10JAN2034

ANTOFAGASTA PLC 2.375% S/A
140CT2030 REGS

AOZORA BANK LTD 5.9% S/A
02MAR2026

2024 4E 1
H1H

300,000

2,000,000

1,000,000

3#m

2,280,000

6,574,000
400,000

1,750,000

1,250,000

500,000
2,050,000
4,450,000
1,400,000

1,700,000

1,000,00(3
500,000
500,000
500,000

11,300
,000

500,000
600,000
200,000
1,400,000
500,000
500,000
700,000

200,000
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(6,574,000)
(400,000)

(300,000)
(1,750,000)

(750,000)
(500,000)
(2,050,000)
(4,450,000)
(1,400,000)

(1,700,000)

(2,000,000)

(500,000)

(11,300,
000)

(500,000)

(200,000)

(700,000)
(200,000)

(1,000,000)

2024412 A
31 H

2,280,000

500,000

1,000,000
500,000

500,000

600,000

1,400,000
500,000

500,000



He SR [ E W 2l e B Ak <
(e RE R 1 726 )

BRAGHAENE CREHI)

2024412 H 31 H

APA INFRASTRUCTURE LTD
5.125% S/A 16SEP2034 REGS

APA INFRASTRUCTURE LTD
5.75% S/A 16SEP2044 REGS

APOLLO GLOBAL MANAGEMENT
INC 6% S/A 15DEC2054

ARES CAPITAL CORP 7% S/A
15JAN2027

ARROW ELECTRONICS INC 5.15%
S/A 21AUG2029

ASAHI MUTUAL LIFE INSURANCE
CO 6.9% S/A PERP

ASTRAZENECA PLC 4.375% S/A
17AUG2048

ASTRAZENECA PLC 4.8% S/A
06AUG2030

ASTRAZENECA PLC 4.9% S/A
02FEB2031

ASTRAZENECA PLC 5% S/A
26FEB2034

AUSTRALIA & NEW ZEALAND
BANK GROUP LTD 5.731% S/A
18SEP2034

AUSTRALIA & NEW ZEALAND
BANKING GROUP LTD 2.95%
S/A 22JUL2030 REGS

AUSTRALIA & NEW ZEALAND
BANKING GROUP LTD 5.204%
S/A 25NOV2035 REGS

AUSTRALIA & NEW ZEALAND
BANKING GROUP LTD S+0.85%
Q 16DEC2029 REGS

AUSTRALIA & NEW ZEALAND
BANKING GROUP LTD/NEW
YORK 3.919% S/A 30SEP2027

AUTOMATIC DATA PROCESSNG
INC 4.45% S/A 9SEP2034

AVALONBAY COMMUNITIES INC
5.35% S/A 1JUN2034

BAE SYSTEMS PLC 5.3% S/A
26MAR2034 REGS

BAIC FINANCE INVESTMENT CO
LTD 2% S/A 16MAR2024

BAIDU INC 3.075% S/A 07APR2025

BANCO BANCOMER SA/TEXAS
5.25% S/A 10SEP2029

BANCO BBVA PERU SA 6.2% S/A
7JUN2034

BANCO BILBAO VIZCAYA
ARGENTARIA SA 5.381% S/A
13MAR2029

BANCO DO BRASIL SA/ICAYMAN
6% S/A 18MAR2031 REGS

BANCO SANTANDER MEXICO SA
5.621% S/A 10DEC2029 REGS

(£

2024 4E 1
H1H

800,000

800,000

1,660,000

3#m

1,000,000
250,000

250,000

350,000
1,800,000
3,000,000

800,000

400,000
500,000
1,500,000
1,000,000
1,000,000

1,096,000
450,000
400,000

200,000

200,000
200,000

1,000,000

200,000
700,000

900,000
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(200,000)

(1,800,000)
(3,000,000)
(800,000)

(400,000)

(500,000)

(1,000,000)

(1,096,000)
(450,000)
(400,000)
(200,000)

(1,660,000)

(200,000)

(1,000,000)

(200,000)

(700,000)

2024412 A

31H
1,000,000
250,000
50,000
800,000
350,000

800,000

1,500,000

1,000,000

200,000

900,000
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BANCO SANTANDER SA 5.365%
S/A 15JUL2028

BANCO SANTANDER SA 5.439%
S/A 15JUL2031

BANCO SANTANDER SA 5.538%
S/A 14AMAR2030

BANCO SANTANDER SA 5.552%
S/A 14MAR2028

BANCO SANTANDER SA 6.35% S/A

14MAR2034

BANCO SANTANDER SA 8% Q
PERP

BANCO SANTANDER SA S+1.12%
Q 15JUL2028

BANCO SANTANDER SA S+1.38%
Q 14MAR2028

BANK OF AMERICA CORP 5.425%
SIA 15AUG2035

BANK OF AMERICA CORP 5.468%
SIA 23JAN2035

BANK OF CHINA LTD 5% S/A
13NOV2024 REGS

BANK OF EAST ASIA LTD 4% S/A
29MAY2030

BANK OF EAST ASIA LTD 4.875%
SIA 22APR2032

BANK OF EAST ASIA LTD 5.125%
S/A 07JUL2028

BANK OF EAST ASIA LTD 5.825%
SIA PERP

BANK OF EAST ASIA LTD 5.875%
S/A PERP (CALLED)

BANK OF EAST ASIA LTD 6.625%
SIA 13MAR2027

BANK OF EAST ASIA LTD 6.75%
SIA 27JUN2034

BANK OF MONTREAL 4.8% S/A
PERP

BANK OF NEW ZEALAND 2.87% S/A

27JAN2032 REGS

BANK OF NEW ZEALAND 5.076%
S/A 30JAN2029 REGS

BANK OF NOVA SCOTIA 3M
TS+2.90961% Q PERP

BARCLAYS PLC 6.125% Q PERP

BARCLAYS PLC 8% Q PERP
(CALLED)

BAT CAPITAL CORP 5.834% S/A
20FEB2031

BAT CAPITAL CORP 6% S/A
20FEB2034

BECTON DICKINSON AND CO
5.11% S/A 08FEB2034

(£

2024 4F 1
H1H B
- 2,400,000
- 2,400,000
- 1,000,000
- 1,000,000
- 1,200,000
- 1,200,000
- 1,000,000
- 2,000,000
- 500,000
- 250,000
- 15,000,000
- 3,000,000
- 520,000
- 500,000
- 5,900,000
- 2,500,000
- 1,500,000
- 2,300,000
- 1,000,000
- 500,000
- 1,000,000

- 900,000
- 1,000,000

600,000 -
- 300,000
- 1,000,000

- 750,000
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(1,400,000)
(1,400,000)
(1,000,000)
(1,000,000)
(1,200,000)
(1,200,000)
(1,000,000)
(1,000,000)

(500,000)

(250,000)

(15,000,000)

(500,000)

(2,500,000)

(2,100,000)

(1,000,000)

(600,000)

(1,000,000)

(750,000)
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1,000,000

1,000,000

1,000,000

3,000,000

520,000

5,900,000

1,500,000

200,000

1,000,000

500,000

900,000
1,000,000

300,000
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BIOCON BIOLOGICS GLOBAL PLC

6.67% S/A 90CT2029 REGS -
BK OF CHINA/TOKYO CD 0% A

040CT2024 -
BK OF NOVA SCOTIA 8% Q

27JAN2084 -
BLACKROCK FUNDING INC 4.7%

SIA 14MAR2029 -
BLACKROCK FUNDING INC 5% S/A

14MAR2034 -
BLACKROCK FUNDING INC 5.25%

S/A 14MAR2054 -
BLUE OWL CREDIT INCOME CORP

6.65% S/A 15SMAR2031 -
BLUESTAR FINANCE HLDGS LTD

3.1% S/A PERP (CALLED) 1,200,000
BNP PARIBAS SA 4.625% S/A PERP

REGS -
BNP PARIBAS SA 5.283% S/A

19NOV2030 REGS -
BNP PARIBAS SA 5.894% S/A

05DEC2034 REGS -
BNP PARIBAS SA 6.625% S/A PERP

REGS (CALLED) 2,000,000
BOC AVIATION USA CORP 5.25%

SI/A 14JAN2030 REGS -
BOEING CO 6.298% S/A

01MAY2029 -
BOEING CO 6.858% S/A IMAY2054 -
BOEING CO 7.008% S/A IMAY2064

REGS -
BOSTON PROPERTIES LP 5.75%

S/A 15MAR2030 -
BP CAPITAL MARKETS PLC 6.45%

SIA PERP -
BPCE SA 5.281% S/A 30MAY2035

REGS -
BPCE SA 5.936% S/A 30MAY2035

REGS -
BRAZILIAN GOVERNMENT INTL

BOND 6.125% S/A 15MAR2034 -
BRAZILIAN GOVERNMENT INTL

BOND 7.125% S/A 13MAY2054 -
BRISTOL-MYERS SQUIBB CO 4.9%

SIA 22FEB2027 ;
BRISTOL-MYERS SQUIBB CO 4.9%

S/A 22FEB2029 -
BRISTOL-MYERS SQUIBB CO 5.1%

SIA 22FEB2031 -
BROADCOM INC 5.05% S/A

12JUL2027 REGS -
BROADCOM INC 5.05% S/A

12JUL2029 REGS -
BROADCOM INC 5.15% S/A

15NOV2031 -

¥

300,000
1,000,000
500,000
500,000
750,000
300,000
200,000
200,000
1,000,000

500,000

1,000,000

300,000
300,000

300,000
1,000,000
750,000
800,000
700,000
300,000
500,000
200,000
200,000
400,000
600,000
400,000

200,000
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- (300,000)
- (1,000,000)
- (500,000)
- (500,000)
- (750,000)
- (300,000)
- (200,000)
- (1,200,000)

- (1,000,000)
- (2,000,000)
- (1,000,000)

- (300,000)
- (300,000)

- (300,000)
- (1,000,000)
- (800,000)
- (700,000)
- (300,000)
- (500,000)
- (200,000)
- (200,000)
- (400,000)
- (600,000)
- (400,000)

- (200,000)
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200,000

500,000

750,000
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BURLINGTON NORTHERN SANTA
FE LLC 5.5% S/A 15MAR2055

CAMPBELL SOUP CO 5.4% S/A
21MAR2034

CAPITAL ONE FINANCIAL CORP
5.463% S/A 26JUL2030

CAPITAL ONE FINANCIAL CORP
5.7% S/A 01FEB2030

CAPITAL ONE FINANCIAL CORP
6.051% S/A 1FEB2035

CATERPILLAR FINANCIAL
SERVICES CORP 5% S/A
14MAY2027

CATHAYLIFE SINGAPORE PTE LTD
5.3% S/A 05SEP2039

CATHAYLIFE SINGAPORE PTE LTD
5.95% S/A 05JUL2034

CBQ FINANCE LTD 5.375% S/A
28MAR2029

CCCI TREASURE LTD 3.425% S/A
PERP

CCTHK 2021 LTD 2% S/A
19JAN2025

CELESTIAL DYNASTY LTD 4.25%
SIA 27JUN2029

CELESTIAL DYNASTY LTD 6.375%
SIA 22AUG2029

CELESTIAL MILES LTD 5.75% S/A
PERP (CALLED)

CENCORA INC 4.625% S/A
15DEC2027

CENCORA INC 5.15% S/A
15FEB2035

CENTRAL INTL DEVELOPMENT BVI
LTD 5.1% S/A 19AUG2027

CHAMPION MTN LTD 2.95% S/A
15JUN2030

CHENGDU COMMUNICATIONS
INVESTMENT GROUP CORP
LTD 2.2% S/A 01DEC2024

CHILE ELECTRICITY LUX 5.58%
SIA 200CT2035 REGS

CHINA CINDA 2020 |
MANAGEMENT LTD 1.25% S/A
20JAN2024

CHINA CINDA 2020 |
MANAGEMENT LTD 5.75% S/A
28MAY2029

CHINA CINDA FINANCE 2014 LTD
5.625% S/A 14MAY2024 REGS

CHINA CINDA FINANCE 2015 | LTD
4.25% SIA 23APR2025 REGS

2024 4E 1
H1H

2,000,000

2,300,000

¥

600,000
400,000
800,000
700,000

1,300,000

500,000
400,000
900,000
1,000,000
10,268,000
1,400,000
400,000
850,000
500,000
500,000
500,000

500,000

1,000,000

500,000

1,000,000
1,800,000

2,150,000
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(700,000)

(1,300,000)

(400,000)
(1,000,000)
(10,268,000)
(1,400,000)
(400,000)
(850,000)

(2,000,000)

(500,000)

(1,000,000)

(500,000)

(2,300,000)

(1,800,000)
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500,000

900,000

500,000
500,000

500,000

1,000,000

2,150,000
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CHINA CINDA FINANCE 2017 | LTD
4.1% S/A 09MAR2024 1,000,000 - - (1,000,000) -
CHINA CINDA FINANCE 2017 | LTD
4.375% S/A 08FEB2025 - 1,500,000 - - 1,500,000
CHINA CITIC BANK INTL LTD
4.625% S/A 28FEB2029
(CALLED) 2,000,000 - - (2,000,000) -
CHINA CITIC BANK INTL LTD 6%
S/A 05DEC2023 1,300,000 - - (420,000) 880,000

CHINA CONSTRUCTION BANK

CORP/HONG KONG 5% A

17JAN2025 FXCD - 4,000,000 - - 4,000,000
CHINA CONSTRUCTION BANK

CORP/MACAU S+0.5% Q

21DEC2024 382,000 - - (382,000) -
CHINA DEVELOPMENT BANK

FINANCIAL LEASING CO LTD

2.875% S/A 28SEP2030 - 700,000 - (700,000) -
CHINA GREAT WALL INTL HLDGS
11 LTD 3.875% S/A 31AUG2027 - 2,000,000 - - 2,000,000

CHINA GREAT WALL INTL HLDGS
IV LTD 3.95% S/A PERP

(CALLED) - 2,000,000 - (2,000,000) -
CHINA GREAT WALL INTL HLDGS

VI LTD 4.25% S/A 28APR2025 - 5,000,000 - - 5,000,000
CHINA GREAT WALL INTL HLDGS

VILTD 7.15% S/A PERP - 600,000 - - 600,000
CHINA HONGQIAO GROUP LTD

6.25% S/A 08JUN2024 - 991,000 - (991,000) -
CHINA HONGQIAO GROUP LTD

7.75% SIA 27TMAR2025 - 700,000 - - 700,000

CHINA LIFE INSURANCE

OVERSEAS CO LTD/HONG

KONG 5.35% S/A 15AUG2033 - 1,000,000 - - 1,000,000
CHINA OVERSEAS FINANCE

CAYMAN VI LTD 5.95% S/A

08MAY2024 1,300,000 - - (1,300,000) -
CHINA OVERSEAS FINANCE

CAYMAN VIII LTD 2.375% S/A

02MAR2025 - 500,000 - - 500,000
CHINA PING AN INSURANCE

OVERSEAS HLDGS LTD 6.125%

SIA 16MAY2034 - 300,000 - (300,000) -
CHINA RESOURCES LAND LTD

3.75% S/A PERP (CALLED) - 10,072,000 - (10,072,000) -
CHINA RESOURCES LAND LTD 6%

SIA 27FEB2024 2,609,000 - - (2,609,000) -

CHINA SHENHUA OVERSEAS

CAPITAL CO LTD 3.875% S/A

20JAN2025 - 14,930,000 - - 14,930,000
CHINA STATE CONSTRUCTION

FINANCE CAYMAN Il LTD 4%

S/A PERP (CALLED) - 2,000,000 - (2,000,000) -
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CHINA TAIPING INSURANCE
HLDGS CO LTD 6.4% S/A PERP

CHIYU BANKING CORP LTD 5.75%
S/A 07APR2032

CHIYU BANKING CORP LTD 8% S/A
PERP

CHONG HING BANK LTD 5.7% S/A
PERP (CALLED)

CHOUZHOU INTL INVESTMENT
LTD 4% S/A 18FEB2025

CICC HONG KONG FINANCE 2016
MTN LTD S+0.95% Q 18JAN2027

CIGNA GROUP/THE 5% S/A
15MAY2029

CIGNA GROUP/THE 5.125% S/A
31MAY2031

CIGNA GROUP/THE 5.25% S/A
15FEB2034

CIMIC FINANCE USA PTY LTD 7%
SIA 25MAR2034 REGS

CITIBANK NA 4.838% S/A
06AUG2029

CITIBANK NA 4.876% S/A
19NOV2027

CITIBANK NA 4.929% S/A
06AUG2026

CITIBANK NA 5.438% S/A
30APR2026

CITIBANK NA 5.57% S/A
30APR2034

CITIBANK NA S+0.59% Q
30APR2026

CITIBANK NA S+0.708% Q
06AUG2026

CITIBANK NA S+0.712% Q
19NOV2027

CITIGROUP INC 4.542% S/A
19SEP2030

CITIGROUP INC 5.411% S/A
19SEP2039

CITIGROUP INC 5.449% S/A
11JUN2035

CITIGROUP INC 5.592% S/A
19NOV2034

CITIGROUP INC 7.125% Q PERP

CITIGROUP INC 7.2% Q PERP

CITIZENS FINANCIAL GROUP INC
5.718% S/A 23JUL2032

CITIZENS FINANCIAL GROUP INC
5.841% S/A 23JAN2030

CK HUTCHISON INTERNATIONAL
24 LTD 4.75% S/A 13SEP2034
REGS

(£

2024 4E 1
H1H

1,000,000

¥

250,000
500,000
1,350,000
9,740,000
4,000,000
500,000
1,000,000
300,000
500,000
1,000,000
12,200,000
1,000,000
1,000,000
1,700,000
1,200,000
450,000
14,700,000
2,000,000
800,000
1,500,000
3,200,000
1,100,000
700,000
1,300,000

300,000

300,000
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(1,350,000)
(4,000,000)
(500,000)
(1,000,000)
(300,000)
(500,000)

12,200,000
(1,000,000)
(700,000)
(1,200,000)
(450,000)
(14,700,000)
(1,500,000)
(3,200,000)

(1,100,000)
(700,000)

(300,000)

(300,000)

2024 12 A
31H

1,000,000
250,000

500,000

9,740,000

1,000,000

1,000,000

1,000,000

2,000,000

800,000

1,300,000
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CK HUTCHISON INTL 24 LTD
4.375% S/A 13MAR2030 REGS

CLP POWER HK FINANCE LTD
3.55% S/A PERP

CNAC HK FINBRIDGE CO LTD
4.875% S/A 14AMAR2025

CNOOC NEXEN FINANCE 2014 ULC

4.25% SIA 30APR2024

COASTAL EMERALD LTD 4.1% S/A
15JUN2022

COASTAL EMERALD LTD 6.5% S/A
PERP

COCA-COLA CO 4.65% S/A
14AUG2034

COCA-COLA CO 5% S/A
13MAY2034

COCA-COLA CO 5.2% S/A
14JAN2055

COLUMBIA PIPELINES HOLDING
CO LLC 5.681% S/A 15JAN2034
REGS

COMCAST CORP 5.1% S/A
1JUN2029

COMCAST CORP 5.3% S/A
1JUN2034

COMCAST CORP 5.65% S/A
1JUN2054

COMISION FEDERAL DE
ELECTRICIDAD 6.45% S/A
24JAN2035

COMMONWEALTH BANK OF
AUSTRALIA 5.837% S/A
13MAR2034 REGS

CONOCOPHILLIPS CO 5.5% S/A
15JAN2055

CONOCOPHILLIPS CO 5.65% S/A
15JAN2065

CORP NACIONAL DEL COBRE DE
CHILE 6.3% S/A 08SEP2053
REGS

CORP NACIONAL DEL COBRE DE
CHILE 6.44% S/A 26JAN2036
REGS

COSAN LUXEMBOURG SA 7.25%
SI/A 27JUN2031 REGS

CRCC CHENGAN LTD 3.97% S/A
PERP (CALLED)

CREDIT AGRICOLE SA 5.134% S/A
11MAR2027 REGS

CREDIT AGRICOLE SA 6.251% S/A
10JAN2035

CREDIT AGRICOLE SA 6.7% Q
PERP REGS

¥

300,000
1,200,000
15,870,000
433,000
1,000,000
3,000,000
700,000
600,000

300,000

200,000
700,000
300,000

1,200,000

900,000

500,000
3,000,000

2,000,000

750,000

750,000

200,000

1,700,000
1,250,000

2,700,000
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(300,000)
(870,000)
(433,000)

(1,000,000)
(700,000)
(600,000)

(300,000)

(200,000)
(700,000)
(300,000)

(1,200,000)

(500,000)
(3,000,000)

(2,000,000)

(750,000)

(200,000)
(3,000,000)
(1,700,000)
(1,250,000)

(2,700,000)

2024 %12 A
31H

1,700,000

15,000,000

1,000,000

2,000,000

900,000

750,000
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CREDIT AGRICOLE SA 7.875% Q
PERP REGS (CALLED)

CREDIT AGRICOLE SA S+0.87% Q
11MAR2027 REGS

CROWN CASTLE INC 5.6% S/A
01JUN2029

CROWN CASTLE INC 5.8% S/A
01MAR2034

CSL FINANCE PLC 5.106% S/A
03APR2034

CSL FINANCE PLC 5.417% S/A
03APR2054

CUMMINS INC 5.15% S/A
20FEB2034

CUMMINS INC 5.45% S/A
20FEB2054

CVS HEALTH CORP 7% S/A
10MAR2055

DAH SING BANK LTD 5% S/A
15JAN2029 (CALLED)

DAH SING BANK LTD 7.375% S/A
15NOV2033

DAI-ICHI LIFE INSURANCE CO LTD
5.1% S/A PERP REGS (CALLED)

DAIMLER FINANCE NORTH
AMERICA LLC 5% S/A 1JAN2037

DAIMLER FINANCE NORTH
AMERICA LLC 5.375% S/A
18JAN2034

DAIMLER FINANCE NORTH
AMERICA LLC 5.375% S/A
25JUN2034

DAIMLER FINANCE NORTH
AMERICA LLC S+0.96% Q
25SEP2027

DBS GROUP HLDGS LTD S+0.61%
Q 12SEP2025 REGS

DEUTSCHE BANK AG 6.25% A
PERP

DEUTSCHE BANK AG/NEW YORK
4.999% S/A 11SEP2030

DEUTSCHE BANK AG/NEW YORK
5.403% S/A 11SEP2035

DEUTSCHE BANK AG/NEW YORK
5.414% S/A 10MAY2029

DEUTSCHE BANK AG/NEW YORK
5.706% S/A 08FEB2029

DEUTSCHE BANK AG/NEW YORK
6.819% S/A 20NOV2029

DIAMONDBACK ENERGY INC
5.15% S/A 30JAN2030

DIAMONDBACK ENERGY INC 5.2%
S/A 18APR2027

DIAMONDBACK ENERGY INC 5.4%
S/A 18APR2034

(£

2024 4E 1
H1H

2,100,000

200,000

300,000

2,500,000

350,000

500,000

1,000,000

¥

1,700,000

500,000
250,000
300,000
700,000
500,000

1,500,000

250,000

300,000

550,000

550,000

2,000,000
800,000
500,000

1,000,000
900,000
600,000
600,000

600,000
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(2,100,000)
(1,700,000)
(200,000)
(300,000)
(500,000)
(250,000)
(300,000)
(700,000)

(2,500,000)
(350,000)

(250,000)

(300,000)

(550,000)

(500,000)
(800,000)
(500,000)
(500,000)
(900,000)
(600,000)
(600,000)

(600,000)

2024412 A
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500,000

1,500,000

550,000

2,000,000

500,000

1,000,000



He SR [ E W 2l e B Ak <
(e RE R 1 726 )

BRAGHAENE CREHI)

2024412 H 31 H

DIAMONDBACK ENERGY INC 5.9%
S/A 18APR2064

DUKE ENERGY CORP 6.45% S/A
01SEP2054

ELECT GLOBAL INVESTMENTS
LTD 4.1% S/A PERP

ELI LILLY & CO 4.7% S/A
09FEB2034

ELI LILLY & CO 5% S/A 09FEB2054

EMIRATES NBD BANK PJSC
5.141% S/A 26NOV2029

ENTERGY CORP 7.125% S/A
1DEC2054

EQUINIX INC 5.5% S/A 15JUN2034

ESIC SUKUK LTD 5.831% S/A
14FEB2029

EXELON CORP 5.45% S/A
15MAR2034

EXPORT-IMPORT BANK OF
THAILAND 5.354% S/A
16MAY2029

F&G ANNUITIES & LIFE INC 6.5%
S/A 4JUN2029

FAR EAST HORIZON LTD 3.375%
S/A 18FEB2025

FAR EAST HORIZON LTD 4.25%
S/A 260CT2026

FAR EAST HORIZON LTD 5.875%
S/A 5SMAR2028

FAR EAST HORIZON LTD 6.625%
S/A 16APR2027

FEDERATION DES CAISSES
DESJARDINS DU QUEBEC
5.25% S/A 26APR2029

FIFTH THIRD BANCORP 5.631%
S/A 29JAN2032

FORD MOTOR CREDIT CO LLC
6.125% S/A 08MAR2034

FORTUNE STAR BVI LTD 5% S/A
18MAY2026

FORTUNE STAR BVI LTD 5.05% S/A
27JAN2027

FORTUNE STAR BVI LTD 5.95% S/A
190CT2025

FORTUNE STAR BVI LTD 8.5% S/A
19MAY2028

FWD GROUP LTD 5.75% S/A
09JUL2024

FWD GROUP LTD 7.635% S/A
02JUL2031

GACI FIRST INVESTMENT CO
5.25% S/A 130CT2032

GATX CORP 6.05% S/A 05JUN2054

¥

250,000
300,000
4,000,000

1,700,000
250,000

900,000

350,000
200,000

1,250,000

2,000,000

600,000
250,000
5,861,000
4,100,000
1,500,000

4,000,000

400,000
600,000
750,000
1,000,000
750,000
2,000,000
1,000,000
1,000,000
1,500,000

1,200,000
300,000
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(250,000)
(2,000,000)

(1,700,000)
(250,000)

(350,000)
(200,000)

(1,250,000)

(2,000,000)

(600,000)

(250,000)

(1,500,000)

(1,000,000)

(400,000)
(600,000)

(750,000)

(1,000,000)

(1,200,000)
(300,000)
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300,000

2,000,000

900,000

5,861,000

4,100,000

3,000,000

1,000,000

750,000
2,000,000
1,000,000

1,500,000
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GEELY AUTOMOBILE HLDGS LTD
4% S/A PERP (CALLED) 1,000,000 8,736,000 - (9,736,000) -
GENERAL MOTORS FINANCIAL CO
INC 4.9% S/A 060CT2029 - 500,000 - - 500,000
GENERAL MOTORS FINANCIAL CO
INC 5.4% S/A 08MAY2027 - 775,000 - (775,000) -
GENERAL MOTORS FINANCIAL CO
INC 5.75% S/A 08FEB2031 - 400,000 - (400,000) -
GOLDMAN SACHS GROUP INC
4.692% S/A 230CT2030 - 1,500,000 - - 1,500,000
GOODMAN US FINANCE FIVE LLC
4.625% S/A 04MAY2032 REGS - 1,000,000 - - 1,000,000
GOODMAN US FINANCE SIX LLC
5.125% S/A 070CT2034 REGS - 2,000,000 - - 2,000,000
GRUMA SAB DE CV 5.39% S/A
09DEC2034 REGS - 300,000 - - 300,000
GRUMA SAB DE CV 5.761% S/A
09DEC2054 REGS - 300,000 - - 300,000
HAITONG INTL FINANCE HLDGS
2015 LTD 2.107% S/A
12MAR2025 - 5,200,000 - - 5,200,000
HANA BANK 5.75% S/A 240CT2028
REGS 500,000 - - - 500,000
HANWHA TOTAL PETROHEMICAL
CO LTD 5.5% S/A 18JUL2029 - 800,000 - (800,000) -
HASBRO INC 6.05% S/A
14MAY2034 - 300,000 - (300,000) -
HEALTH CARE SERVICE CORP
5.2% S/A 15JUN2029 REGS - 1,000,000 - (1,000,000) -
HEALTH CARE SERVICE CORP
5.875% S/A 15JUN2054 REGS - 700,000 - (700,000) -
HEWLETT PACKARD ENTERPRISE
CO 4.4% SIA 25SEP2027 - 1,500,000 - (1,500,000) -
HEWLETT PACKARD ENTERPRISE
CO 4.55% S/A 150CT2029 - 700,000 - (700,000) -
HEWLETT PACKARD ENTERPRISE
CO 4.85% S/A 150CT2031 - 1,000,000 - (1,000,000) -
HOME DEPOT INC 4.75% S/A
25JUN2029 - 200,000 - (200,000) -
HOME DEPOT INC 4.85% S/A
25JUN2031 - 900,000 - (900,000) -
HOME DEPOT INC 4.875% S/A
25JUN2027 - 200,000 - (200,000) -
HOME DEPOT INC 4.95% S/A
25JUN2034 - 200,000 - (200,000) -
HOME DEPOT INC 5.1% S/A
24DEC2025 - 400,000 - (400,000) -
HOME DEPOT INC 5.15% S/A
25JUN2026 - 900,000 - (900,000) -
HOME DEPOT INC 5.3% S/A
25JUN2054 - 200,000 - (200,000) -
HOME DEPOT INC 5.4% S/A
25JUN2064 - 200,000 - (200,000) -
HOME DEPOT INC S+0.33% Q
24DEC2025 - 400,000 - (400,000) -
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HONEYWELL INTL INC 4.7% S/A

01FEB2030 -
HONEYWELL INTL INC 4.75% S/A

01FEB2032 -
HSBC BANK PLC 5.5% A

14NOV2034 -
HSBC BANK PLC 5.5% A

18NOV2034 -
HSBC BANK PLC 5.5% A

21NOV2034 -
HSBC BANK PLC 5.75% A

22NOV2034 -
HSBC BANK PLC 5.8% A

22NOV2034 -
HSBC HLDGS PLC 3.803% S/A

11MAR2025 (CALLED) 1,000,000
HSBC HLDGS PLC 3M S+1.04% Q

19NOV2028 -
HSBC HLDGS PLC 3M S+1.29% Q

19NOV2030 -
HSBC HLDGS PLC 4.25% S/A

14MAR2024 2,395,000
HSBC HLDGS PLC 5.13% S/A

19NOV2028 -
HSBC HLDGS PLC 5.286% S/A

19NOV2030 -
HSBC HLDGS PLC 5.874% S/A

18NOV2035 -
HSBC HLDGS PLC 6.375% S/A

PERP -
HSBC HLDGS PLC 6.375% S/A

PERP (CALLED) -
HSBC HLDGS PLC 6.875% S/A

PERP -
HSBC HLDGS PLC 6.95% S/A

PERP -
HUAFA 2020 | CO LTD 2.8% S/A

04NOV2025 -
HUAFA 2021 | CO LTD 4.25% S/A

PERP (CALLED) -
HUARONG FINANCE 2017 CO LTD

4.25% SIA 07TNOV2027 -
HUARONG FINANCE 2017 CO LTD

4.75% SIA 27APR2027 -
HUARONG FINANCE 2019 CO LTD

3.25% S/A 13NOV2024 -
HUARONG FINANCE 2019 CO LTD

3.375% S/A 24FEB2030 200,000
HUARONG FINANCE 2019 CO LTD

3.75% S/A 29MAY2024 1,200,000
HUARONG FINANCE 2019 CO LTD

3.875% S/A 13NOV2029 -
HUARONG FINANCE 2019 CO LTD

4.25% SIA PERP 600,000

¥

900,000
1,000,000
5,000,000
5,000,000
5,000,000
5,000,000
5,000,000
1,500,000
1,500,000
1,500,000
1,500,000
1,500,000
1,000,000

200,000
1,400,000
1,900,000
2,700,000
1,000,000
5,000,000
3,000,000

4,883,000

1,800,000
2,000,000

3,430,000
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(900,000)
(1,000,000)

(1,000,000)

(500,000)
(1,500,000)
(2,395,000)
(1,500,000)
(1,500,000)
(1,500,000)

(200,000)

(600,000)
(1,900,000)
(1,000,000)

(4,883,000)

(3,000,000)
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5,000,000
5,000,000
5,000,000
5,000,000

5,000,000

1,000,000

1,000,000

800,000

2,700,000

5,000,000

3,000,000

200,000

2,000,000

4,030,000
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HUARONG FINANCE Il CO LTD

4.625% S/A 03JUN2026 - 3,000,000 - - 3,000,000
HUARONG FINANCE Il CO LTD 5%

S/A 19NOV2025 - 2,000,000 - - 2,000,000
HUARONG FINANCE Il CO LTD

5.5% S/A 16JAN2025 - 16,634,000 - (1,500,000) 15,134,000
HUAXIN CEMENT INTL FINANCE

CO LTD 2.25% S/A 19NOV2025 - 2,955,000 - - 2,955,000
HUMANA INC 5.375% S/A

15APR2031 - 1,000,000 - (1,000,000) -
HYATT HOTELS CORP 5.25% S/A

30JUN2029 - 200,000 - (200,000) -
HYATT HOTELS CORP 5.5% S/A

30JUN2034 - 200,000 - (200,000) -
HYUNDAI CAPITAL AMERICA 5.25%

S/A 08JAN202 REGS - 250,000 - (250,000) -
HYUNDAI CAPITAL AMERICA 5.3%

S/A 08JAN2029 REGS - 250,000 - (250,000) -
HYUNDAI CAPITAL AMERICA 5.4%

S/A 08JAN2031 REGS - 250,000 - (250,000) -
HYUNDAI CAPITAL AMERICA

S+1.04% Q 19MAR2027 - 1,000,000 - - 1,000,000
HYUNDAI CAPITAL SERVICES INC

5.125% S/A 05FEB2027 REGS - 400,000 - (400,000) -
HYUNDAI CAPITAL SERVICES INC

5.125% S/A 05FEB2029 REGS - 200,000 - (200,000) -
HYUNDAI CARD CO LTD 5.75% S/A

24APR2029 - 200,000 - (200,000) -
IBM INTERNAT CAPITAL PTE LTD

4.6% S/A 05FEB2027 - 5,000,000 - (5,000,000) -
IBM INTERNAT CAPITAL PTE LTD

4.6% S/A 05FEB2029 - 700,000 - (700,000) -
IBM INTERNAT CAPITAL PTE LTD

4.75% S/A 05FEB2031 - 700,000 - (700,000) -
IBM INTERNAT CAPITAL PTE LTD

4.9% S/A 05FEB2034 - 300,000 - (300,000) -
IBM INTERNAT CAPITAL PTE LTD

5.25% S/A O5FEB2044 - 700,000 - (700,000) -
IBM INTERNAT CAPITAL PTE LTD

5.3% S/A 05FEB2054 - 700,000 - (700,000) -
ICBC/LU 0% 11MAR2024 CD - 1,000,000 - (1,000,000) -
IND BK OF KOREA 4% S/A

30SEP2029 REGS - 1,000,000 - (1,000,000) -
IND BK OF KOREA S+0.62% Q

30SEP2027 REGS - 1,000,000 - - 1,000,000
INDIKA ENERGY TBK PT 8.75% S/A

05JUL2029 REGS - 550,000 - (550,000) -
ING GROEP NV 6.75% S/A PERP - -

(CALLED) 800,000 1,800,000 (2,600,000)
ING GROEP NV 7.25% S/A PERP - 1,900,000 - (900,000) 1,000,000
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INGERSOLL-RAND INC 5.176% S/A

15JUN2029 -
INGERSOLL-RAND INC 5.314% S/A

15JUN2031 -
INGERSOLL-RAND INC 5.45% S/A

15JUN2034 -
INTEL CORP 5.6% S/A 21FEB2054 -
INTERCONTINENTAL EXCHANGE

INC 5.25% S/A 15JUN2031 -
INVERSIONES CMPC SA 6.125%

S/A 26FEB2034 REGS -
JERA CO INC 4.614% S/A

4SEP2029 -
JINAN SHUNTONG

INTERNATIONAL CO LTD 6.7%

S/A 18NOV2024 2,600,000
JIUJIANG MUNICIPAL

DEVELOPMENT GROUP CO

LTD 6.55% S/A 8MAY2027 -
JOHN DEERE CAPITAL CORP 5.1%

S/A 11APR2034 -
JOY TREASURE ASSETS HLDGS

INC 5.5% S/A 1FEB2027 -
JPMORGAN CHASE & CO 4.505%

S/A 220CTFEB2028 -
JPMORGAN CHASE & CO 4.946%

S/A 220CT2035 -
JPMORGAN CHASE & CO 4.979%

S/A 22JUL2028 -
JPMORGAN CHASE & CO 5.012%

S/A 23JAN2030 -
JPMORGAN CHASE & CO 5.294%

S/A 22JUL2035 -
JPMORGAN CHASE & CO S+0.86%

Q 220CT2028 -
JPMORGAN CHASE & CO S+0.93%

Q 22JUL2028 -
JPMORGAN CHASE FINANCIAL

5.8% A 14NOV2034 -
JPMORGAN CHASE FINANCIAL

5.8% A 18NOV2034 -
JPMORGAN CHASE FINANCIAL

5.8% A 21NOV2034 -
JUNFENG INTERNATIONAL CO

LTD 5.6% S/A 210CT2027 -
KELLOGG CO 5.75% S/A

16MAY2054 -
KODIT GLOBAL 2024-1 LTD 5.357

S/A 29MAY2027 -
KOREA DEVELOPMENT BANK 3M

S+0.7% Q 230CT2026 600,000
KOREA EXPRESSWAY CORP 5%

S/A 14MAY2027 REGS -

¥

400,000
400,000

400,000
750,000

200,000
700,000

500,000

300,000

400,000

500,000
1,000,000
1,000,000
1,500,000
2,900,000
2,000,000
2,000,000
2,000,000
5,000,000
5,000,000
5,000,000
1,500,000

200,000

750,000

500,000
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(400,000)
(400,000)

(400,000)
(750,000)

(200,000)

(500,000)

(2,600,000)

(400,000)
(500,000)
(1,000,000)
(1,000,000)

(2,500,000)

(2,000,000)

(200,000)

(500,000)
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700,000

300,000

1,000,000

500,000

400,000
2,000,000
2,000,000
5,000,000
5,000,000
5,000,000

1,500,000

750,000

600,000
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KOREA INVESTMENT &
SECURITITES CO LTD 6.875%
S/A 06NOV2026 1,900,000 - - - 1,900,000
KOREA LAND & HOUSING CORP
5.75% S/A 060CT2025 1,000,000 - - - 1,000,000
KOREA MINE REHABILITATION &
MINERAL RESOURCES CORP
5.125% S/A 08MAY2029 - 300,000 - (300,000) -
KOREA NATIONAL OIL CORP 3M
S+0.83% Q 03APR2027 - 750,000 - - 750,000
KOREA NATIONAL OIL CORP 3M
S+0.9% Q 30SEP2027 - 500,000 - - 500,000
KOREA NATIONAL OIL CORP
4.125% S/A 30SEP2027 REGS - 300,000 - - 300,000
KOREA NATIONAL OIL CORP
4.25% S/A 30SEP2029 REGS - 500,000 - - 500,000
KOREA NATIONAL OIL CORP
4.875% S/A 03APR2027 REGS - 750,000 - (750,000) -
KOREA NATIONAL OIL CORP
4.875% S/A 03APR2029 REGS - 500,000 - (500,000) -
KRAKATAU POSCO PT 6.375% S/A
11JUN2027 - 750,000 - (250,000) 500,000
KRAKATAU POSCO PT 6.375% S/A
11JUN2029 - 300,000 - (300,000) -
KROGER CO 5.65% S/A 15SEP2064 - 200,000 - (200,000) -
KSA SUKUK LTD 5.25% S/A
04JUN2027 REGS - 1,600,000 - (1,600,000) -
KSA SUKUK LTD 5.25% S/A
04JUN2030 REGS - 2,000,000 - (2,000,000) -
KSA SUKUK LTD 5.25% S/A
4JUN2034 REGS - 2,000,000 - (2,000,000) -
KYUSHU ELECTRIC POWER CO
INC 4.447% S/A 020CT2029 - 400,000 - (400,000) -
LABORATORY CORP OF AMERICA
HOLDINGS 4.8% S/A 10CT2034 - 200,000 - (200,000) -
LG ELECTRONICS 5.625 S/A
24APR2027 - 700,000 - (700,000) -
LG ELECTRONICS INC 5.625% S/A
24APR2029 REGS - 350,000 - (350,000) -
LG ENERGY SOLUTION 5.375% S/A
02JUL2027 REGS - 500,000 - - 500,000
LG ENERGY SOLUTION 5.375% S/A
02JUL2029 REGS - 800,000 - (800,000) -
LG ENERGY SOLUTION 5.5% S/A
02JUL2034 REGS - 500,000 - (500,000) -
LLOYDS BANKING GROUP PLC
5.087% S/A 26NOV2028 - 1,700,000 - (1,700,000) -
LLOYDS BANKING GROUP PLC
5.462% A 05JAN2028 - 1,000,000 - (1,000,000) -
LLOYDS BANKING GROUP PLC
5.59% S/A 26NOV2035 - 1,400,000 - (1,400,000) -
LLOYDS BANKING GROUP PLC
5.679% S/A 05JAN2035 - 1,000,000 - (1,000,000) -
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LLOYDS BANKING GROUP PLC
7.5% Q PERP

LLOYDS BANKING GROUP PLC
7.5% Q PERP (CALLED)

LLOYDS BANKING GROUP PLC
S+1.06% Q 26NOV2028

LOCKHEED MARTIN 4.5% S/A
15FEB2029

LOCKHEED MARTIN 4.8% S/A
15AUG2034

LOCKHEED MARTIN 5.2% S/A
15FEB2064

LSEGA FINANCING PLC 5.297% S/A
28MAR2034 REGS

MACQUARIE GROUP LTD S+1.2%
Q 07DEC2026 REGS

MARRIOTT INTL 4.875% S/A
15MAY2029

MARRIOTT INTL 5.3% S/A
15MAY2034

MARUBENI CORP 4.458% S/A
19SEP2029

MASTERCARD INC 4.875% S/A
09MAY2034

MDGH SUKUK LTD 4.959% S/A
04APR2034

MEIJI YASUDA LIFE INSURANCE
CO 5.8% S/A 11SEP2054 REGS

MEITUAN 4.5% S/A 2APR2028
REGS

MEITUAN DIANPING 3.05% S/A
280CT2030 REGS

MEITUAN DIANPING 4.625% S/A
020CT2029 REGS

MELCO RESORTS FINANCE LTD
4.875% S/A 06JUN2025 REGS

MERCEDES-BENZ FINANCE
NORTH AMERICA LLC 4.75%
S/A 01AUG2027

MERCEDES-BENZ FINANCE
NORTH AMERICA LLC 4.8% S/A
01AUG2029

MERCEDES-BENZ FINANCE
NORTH AMERICA LLC 4.8% S/A
11JAN2027

MERCEDES-BENZ FINANCE
NORTH AMERICA LLC 4.85%
S/A 11JAN2029

MERCEDES-BENZ FINANCE
NORTH AMERICA LLC 4.875%
S/A 31JUL2026

MERCEDES-BENZ FINANCE
NORTH AMERICA LLC 5% S/A
11JAN2034

2024 4E 1
H1H

500,000

¥

2,500,000
1,000,000
2,000,000
800,000
200,000
200,000
250,000
500,000
500,000
700,000
500,000
1,000,000
1,500,000
1,400,000
1,300,000
500,000

3,280,000

1,500,000

2,100,000

1,000,000

500,000

1,500,000

300,000
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2,000,000
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MERCEDES-BENZ FINANCE

NORTH AMERICA LLC 5.125%

S/A 01AUG2034 -
MERCEDES-BENZ FINANCE

NORTH AMERICA LLC S+0.63%

Q 31JUL2026 -
METROPOLITAN BANK & TRUST

CO 5.375% S/A 6MAR2029 -
METROPOLITAN BANK & TRUST

CO 5.5% S/A 6MAR2034 -
MEXICO GOVERNMENT INTL

BOND 6% S/A 07MAY2036 -
MEXICO GOVERNMENT INTL

BOND 6.4% S/A 07TMAY2054 -
MGM CHINA HLDGS LTD 7.125%

S/A 01FEB2027 REGS -
MICRON TECHNOLOGY INC 6.75%

S/A 01INOV2029 -
MINMETALS BOUNTEOUS

FINANCE BVI LTD 4.75% S/A

30JUL2025 -
MIRAE ASSET SECURITIES CO

LTD 1.375% S/A 07JUL2024 -
MIRAE ASSET SECURITIES CO

LTD 5.5% S/A 31UL2027 -
MIRAE ASSET SECURITIES CO

LTD 5.875% S/A 26JAN2027 -
MIRAE ASSET SECURITIES CO

LTD 6% S/A 26JAN2029 -
MIRAE ASSET SECURITIES CO

LTD 6.875% S/A 26JUL2026 1,500,000
MITSUBISHI UFJ FINANCIAL

GROUP INC 5.063% S/A

12SEP2025 (CALLED) -
MITSUBISHI UFJ FINANCIAL

GROUP INC 8.2% S/A PERP -
MIZUHO FINANCIAL GROUP

CAYMAN 3 LTD 4.6% S/A

27MAR2024 REGS 2,836,000
MIZUHO FINANCIAL GROUP INC

5.579% S/A 26MAY2035 -
MORGAN STANLEY 0.79% S/A

30MAY2025 (CALLED) -
MORGAN STANLEY 5.972% S/A

07FEB2039 -
MORGAN STANLEY BANK NA

S+1.165% Q 300CT2026 1,200,000
MTR CORP LTD 2.75% S/A

20SEP2034 -
MTR CORP LTD 3.05% S/A

20SEP2054 -
MUTHOOT FINANCE LTD 7.125%

S/A 14FEB2028 REGS -
NAN FUNG TREASURY LTD 3.625%

S/A 27AUG2030 -

¥

5,000,000

1,400,000
1,000,000
700,000
700,000
300,000
250,000

200,000

1,000,000
500,000
500,000
200,000

700,000

300,000

1,000,000

800,000
1,000,000
300,000
1,500,000
1,500,000
350,000

1,000,000
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- (5,000,000)

- (1,400,000)
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- (500,000)

- (300,000)
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- (300,000)
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- (1,500,000)
- (350,000)
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250,000

1,000,000
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1,500,000

1,000,000
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NANSHAN LIFE PTE LTD 5.45% S/A
11SEP2034

NANYANG COMMERCIAL BANK
LTD 3.8% S/A 20NOV2029
(CALLED)

NANYANG COMMERCIAL BANK
LTD 6% S/A 6AUG2034

NATIONAL AUSTRALIA BANK LTD
S+0.6% Q 260CT2027

NATIONAL GRID GAS PLC 5.418%
S/A 11JAN2034

NAVOI MINING & METALLURGICAL
COMBINAT 6.7% S/A
170CT2028 REGS

NEVADA POWER CO 5.625% S/A
01FEB2054

NEXTERA ENERGY CAPITAL
HLDGS INC 6.051% S/A
01MAR2025

NIPPON LIFE INSURANCE CO 5.1%
S/A 160CT2044 REGS (CALLED)

NISSAN MOTOR ACCEPTANCE
CORP 5.3% S/A 13SEP2027
REGS

NISSAN MOTOR ACCEPTANCE
CORP 5.55% S/A 13SEP2029
REGS

NISSAN MOTOR ACCEPTANCE
CORP 6.95% S/A 15SEP2026
REGS

NISSAN MOTOR ACCEPTANCE
CORP 7.05% S/A 15SEP2028
REGS

NOMURA INTERNATIONAL
FUNDING PTE LTD 5.4% A
11DEC2034

NORDEA BANK ABP 6.3% S/A
PERP

NORINCHUKIN BANK 5.094% S/A
160CT2029 REGS

NOVARTIS CAPITAL CORP 3.8%
SIA 18SEP2029

NOVARTIS CAPITAL CORP 4% S/A
18SEP2031

NOVARTIS CAPITAL CORP 4.2%
SIA 18SEP2034

NOVARTIS CAPITAL CORP 4.7%
SIA 18SEP2054

NTT FINANCE CORP 5.104% S/A
02JUL2027 REGS

NTT FINANCE CORP 5.11% S/A
02JUL2029 REGS

NTT FINANCE CORP 5.136% S/A
02JUL2031 REGS

(£

2024 4E 1
H1H

1,100,000

1,500,000

1,200,000

1,200,000

¥

1,000,000

3,000,000
250,000
2,000,000

1,200,000

400,000

300,000

500,000

600,000

6,000,000
500,000
200,000
700,000
700,000
700,000
700,000

1,900,000

5,700,000

1,250,000
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(800,000)

(3,000,000)
(2,000,000)

(1,200,000)

(300,000)

(1,100,000)

(1,500,000)

(500,000)

(600,000)

(500,000)
(700,000)
(700,000)
(700,000)
(700,000)
(1,900,000)
(5,700,000)

(1,250,000)

20244 12 A
31 H

200,000

250,000

400,000

1,200,000

1,200,000

6,000,000

200,000
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NUTRIEN LTD 5.4% S/A 21JUN2034

NUVEEN LLC 5.85% S/A
15APR2034 REGS

OCCIDENTAL PETROLEUM CORP
5% S/A 01AUG2027

OCCIDENTAL PETROLEUM CORP
5.2% S/A 01AUG2029

OCCIDENTAL PETROLEUM CORP
5.375% S/A 01JAN2032

OCCIDENTAL PETROLEUM CORP
5.55% S/A 010CT2034

OCCIDENTAL PETROLEUM CORP
6.05% S/A 010CT2054

ONEOK INC 4.25% S/A 24SEP2027

ONEOK INC 4.75% S/A 150CT2031

ONEOK INC 5.05% S/A 01NOV2034

O'REILLY AUTOMOTIVE INC 5.75%
S/A 20NOV2026

ORIX CORP 4.65% S/A 090CT2029

OTIS WORLDWIDE CORP 5.125%
S/A 19NOV2031

OVERSEA-CHINESE BANKING
CORP LTD 5.52% S/A
21MAY2034

PANAMA GOVERNMENT INTL
BOND 7.5% S/A 01MAR2031

PANAMA GOVERNMENT INTL
BOND 7.875% S/A 01IMAR2057

PANAMA GOVERNMENT INTL
BOND 8% S/A 01MAR2038

PANASONIC HOLDINGS CORP
5.302% S/A 16JUL2032 REGS

PEAK RE BVI HLDG LTD 5.35% S/A
PERP

PEPSICO INC 4.5% S/A 17JUL2029

PEPSICO INC 4.8% S/A 17JUL2034

PERENTI FINANCE PTY LTD 7.5%
S/A 26APR2029

PHILIPPINE NATIONAL BANK 4.85%
S/A 230CT2029

PHILLIPS 66 CO 4.95% S/A
15MAR2035 REGS

PHILLIPS 66 CO 5.25% S/A
15JUN2031 REGS

PLAINS ALL AMERICAN PIPELINE
LP/PAA FINANCE CORP 5.7%
S/A 15SEP2034

PNC FINANCIAL SERVICES GROUP
INC 4.812% S/A 21COT2032

POLY REAL ESTATE FINANCE LTD
3.875% S/A 25MAR2024

POSCO 4.875% S/A 23JAN2027
REGS

(£

2024 4E 1
H1H

200,000

1,000,000

¥
240,000
200,000
200,000
200,000
200,000
200,000
200,000
2,000,000
1,000,000
1,000,000
400,000

1,200,000

200,000
300,000
300,000
300,000
600,000
5,580,000
1,100,000
1,300,000
300,000
800,000

200,000

400,000

500,000

3,000,000

800,000
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(2,000,000)
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(1,000,000)

(400,000)

(1,200,000)

(300,000)
(300,000)
(300,000)

(600,000)

(1,100,0005
(1,300,000)
(300,000)
(800,000)
(200,000)

(400,000)

(500,000)
(2,000,000)
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200,000

200,000

5,580,000

1,000,000
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PROLOGIS LP 3.25% S/A

11SEP2029 - 5,000,000 - - 5,000,000
PROTECTIVE LIFE GLOBAL

FUNDING 4.772% S/A

09DEC2029 - 400,000 - - 400,000
QBE INSURANCE GROUP LTD

5.25% S/A PERP - 3,000,000 - - 3,000,000
QBE INSURANCE GROUP LTD

5.875% S/A PERP REGS - 3,000,000 - - 3,000,000
QIIB TIER 1 SUKUK LLC 5.45% S/A

PERP - 500,000 - - 500,000
RANDE PROPERTY 6.65% S/A

01JUN2055 - 600,000 - - 600,000
REC LTD 4.75% S/A 27SEP2029

- 1,000,000 - - 1,000,000

REPUBLIC OF BULGARIA 5% S/A

0SMAR2037 - 150,000 - - 150,000
ROCHE HLDGS INC 4.592% S/A

9SEP2034 - 700,000 - (700,000) -
ROCHE HLDGS INC 5.218% S/A

8MAR2054 - 300,000 - (300,000) -
ROPER TECHNOLOGIES INC 4.5%

S/A 150CT2029 - 200,000 - (200,000) -
ROPER TECHNOLOGIES INC 4.75%

S/A 15FEB2032 - 200,000 - (200,000) -
ROPER TECHNOLOGIES INC 4.9%

S/A 150CT2034 - 1,000,000 - (1,000,000) -
ROTHESAY LIFE PLC 7.019% S/A

10DEC2034 - 1,000,000 - (1,000,000) -
ROYAL BANK OF CANADA 5.15%

S/A 01FEB2034 - 250,000 - (250,000) -
ROYAL BANK OF CANADA 6.35% Q

24N0OV2084 - 8,900,000 - (7,900,000) 1,000,000
ROYAL BANK OF CANADA 7.5% Q

02MAY2084 - 200,000 - (200,000) -
ROYALTY PHARMA PLC 5.15% S/A

02SEP2029 REGS - 362,500 - (362,500) -
ROYALTY PHARMA PLC 5.4% S/A

02SEP2034 REGS - 250,000 - (250,000) -
ROYALTY PHARMA PLC 5.9% S/A

02SEP2054 REGS - 500,000 - (500,000) -
SANDS CHINA LTD 2.3% S/A

08MAR2027 - 2,000,000 - - 2,000,000
SANDS CHINA LTD 2.85% S/A

08MAR2029 - 500,000 - - 500,000
SANDS CHINA LTD 5.125% S/A

08AUG2025 - 1,000,000 - - 1,000,000
SANTANDER HLDGS USA INC

5.353% S/A 06SEP2030 - 200,000 - (200,000) -

SANTANDER INTERNATIONAL

PRODUCTS PLC 5.7% A

11NOV2034 - 5,000,000 - - 5,000,000
SANTANDER INTERNATIONAL

PRODUCTS PLC 5.75% A

12NOV2034 - 7,000,000 - - 7,000,000
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SANTANDER INTERNATIONAL

PRODUCTS PLC 6.06% A

21NOV2034 -
SAUDI ARABIAN OIL CO 4.25% S/A

020CT2029 REGS -
SAUDI ARABIAN OIL CO 4.75% S/A

020CT2034 REGS -
SAUDI ELECTRICITY SUKUK

PROGRAMME CO 4.942% S/A

13FEB2029 -
SAUDI ELECTRICITY SUKUK

PROGRAMME CO 5.194% S/A

13FEB2034 -
SAUDI GOVERNMENT INTL BOND

5% S/A 16JAN2034 REGS -
SAUDI GOVERNMENT INTL BOND

5.75% S/A 16JAN2054 REGS -
SCENTRE GROUP TRUST 2 4.75%

S/A 24SEP2080 REGS -
SCIENCE CITY GUANGZHOU

INVESTMENT GROUP CO LTD

6.8% S/A 05AUG2025 -
SEKISUI HOUSE LTD 4.7% S/A

23FEB2030 -
SEKISUI HOUSE LTD 5.1% S/A

230CT2034 -
SEMICONDUCTOR

MANUFACTURING INTL CORP

2.693% S/A 27FEB2025 -
SEMPRA ENERGY 6.4% S/A

010CT2054 -
SF HLDG INVESTMENT 2021 LTD

3.125% S/A 17NOV2031 -
SHANGHAI COMMERCIAL BANK

LTD 5% S/A 17JAN2029

(CALLED) 2,300,000
SHINHAN BANK CO LTD 5.75% S/A

15APR2034 REGS -
SHINHAN CARD CO LTD 2.5% S/A

27JAN2027 -
SHINHAN FINANCIAL GROUP CO

LTD 2.875% S/A PERP REGS -
SHRIRAM FINANCE LTD 6.15% S/A

3APR2028 REGS -
SHRIRAM TRANSPORT FINANCE

COLTD 6.625% S/A 22APR2027

REGS -
SINGAPORE AIRLINES LTD 5.25%

S/A 21MAR2034 -
SK BATTERY AMERICA INC 4.875%

S/A 23JAN2027 -
SK HYNIX INC 6.25% S/A

17JAN2026 REGS -
SK HYNIX INC 6.375% S/A

17JAN2028 REGS -

¥

5,000,000
1,300,000

1,000,000

2,000,000

2,000,000
4,700,000
200,000

2,000,000

1,000,000
1,000,000

1,300,000

1,100,000
300,000

500,000

1,500,000
500,000
1,500,000

500,000

700,000
800,000
400,000
520,000

800,000
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(1,000,000)

(2,000,000)

(2,000,000)
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(500,000)
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5,000,000

2,000,000

1,000,000
1,000,000

1,300,000

1,100,000

500,000

1,000,000

1,500,000

800,000

520,000

800,000
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SKANDINAVISKA ENSKILDA
BANKEN AB 6.75% S/A PERP

SMFG PREFERRED 6.6% S/A PERP

SOAR WISE LTD 4.05% S/A
080CT2024

SOCIETE GENERALE SA 5% S/A
17JAN2024 REGS

SOCIETE GENERALE SA 5.519%
S/A 19JAN2028 REGS

SOCIETE GENERALE SA 7.132%
S/A 19JAN2055 REGS

SOCIETE GENERALE SA 8% S/A
PERP

SOCIETE GENERALE SA 8.125%
S/A PERP

SOCIETE GENERALE SA 8.5% S/A
PERP

SONOCO PRODUCTS CO 4.45%
S/A 01SEP2046

SONOCO PRODUCTS CO 4.6% S/A

01SEP2029

SONOCO PRODUCTS CO 4.9% S/A

01SEP2034

SP GROUP TREASURY PTE LTD
4.625% S/A 21NOV2029 REGS

ST MARYS CEMENT INC CANADA
5.75% S/A 02APR2034 REGS

STANDARD CHARTERED PLC
5.005% S/A 150CT2030 REGS

STANDARD CHARTERED PLC
5.905% S/A 14MAR2035 REGS

STANDARD CHARTERED PLC 6%
S/A PERP

STANDARD CHARTERED PLC
7.75% S/A PERP REGS

STANDARD CHARTERED PLC
L+1.51% Q PERP

STANDARD CHARTERED PLC
S+1.93% Q 06JUL2027 REGS

STATE BANK OF INDIA/LONDON
5% S/A 18JAN2024 REGS

STATE ELITE GLOBAL LTD
S+1.03161% Q 240CT2024

STRYKER CORP 4.85% S/A
08DEC2028

SUCI SECOND INVESTMENT CO
4.375% S/A 10SEP2027 REGS

SUMITOMO LIFE INSURANCE CO
5.875% S/A PERP REGS

SUMITOMO MITSUI FINANCE &
LEASING CO LTD 5.109% S/A
23JAN2029

SUMITOMO MITSUI FINANCIAL
GROUP INC 4.436% S/A
02APR2024 REGS

(£

2024 4E 1
H1H

2,000,000

1,000,000

1,000,000

250,000

200,000

¥

3,000,000
500,000

1,700,000
3,000,000
1,250,000
3,000,000
2,450,000
1,300,000
700,000
2,000,000
500,000
1,000,000
200,000
2,600,000
700,000
300,000
350,000
1,000,000

1,000,000

1,200,000

1,800,000

700,000
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(500,000)

(2,000,000)
(3,000,000)
(1,250,000)
(1,500,000)
(1,300,000)

(700,000)
(2,000,000)

(500,000)
(1,000,000)

(200,000)
(1,600,000)

(700,000)

(1,000,000)
(1,000,000)
(250,000)
(700,000)

(1,800,000)

(700,000)

(200,000)
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1,000,000

1,700,000

3,000,000

950,000

1,000,000
300,000
350,000

1,000,000

1,000,000

500,000
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SUMITOMO MITSUI FINANCIAL
GROUP INC 5.836% S/A
09JUL2044

SUMITOMO MITSUI TRUST BANK
LTD 4.45% S/A 10SEP2027

SUMITOMO MITSUI TRUST BANK
LTD 4.5% S/A 10SEP2029 REGS

SUMITOMO MITSUI TRUST BANK
LTD 4.85% S/A 10SEP2034
REGS

SUMITOMO MITSUI TRUST BANK
LTD 5.35% S/A 7TMAR2034

SUNNY OPTICAL TECHNOLOGY
GROUP CO LTD 5.95% S/A
17JUL2026

SUNTORY HLDGS LTD 5.124% S/A
11JUN2029

SVENSKA HANDELSBANKEN AB
S+1.25% Q 15JUN2026 REGS

SWEDBANK AB 5.625% S/A PERP
(CALLED)

SWIRE PROPERTIES MTN
FINANCING LTD 3.1% S/A
03SEP2027

SWIRE PROPERTIES MTN
FINANCING LTD 3.4% S/A
03SEP2029

SWISS RE FINANCE
LUXEMBOURG SA 4.25% A
PERP (CALLED)

SYNGENTA FINANCE NV 4.892%
SIA 24APR2025 REGS

TAKEDA PHARMACEUTICAL CO
LTD 5.3% S/A 5JUL2034

TAKEDA PHARMACEUTICAL CO
LTD 5.65% S/A 05JUL2044

TAKEDA PHARMACEUTICAL CO
LTD 5.65% S/A 5JUL2054

TAKEDA PHARMACEUTICAL CO
LTD 5.8% S/A 5JUL2064

TARGET CORP 4.5% S/A
15SEP2034

TD SYNNEX CORP 6.1% S/A
12APR2034

TEMASEK FINANCIAL | LTD 2.75%
SIA 28AUG2034

TEMASEK FINANCIAL | LTD 3.1%
SIA 28AUG2054

TENCENT HLDGS LTD 3.8% S/A
11FEB2025 REGS

TEXAS INSTRUMENTS INC 4.6%
SI/A 08FEB2027

TEXAS INSTRUMENTS INC 4.6%
S/A 08FEB2029

TEXAS INSTRUMENTS INC 5.05%
S/A 18MAY2063

(£

2024 4 1
H1H ¥

- 450,000
- 900,000

- 800,000

- 800,000

- 500,000

- 7,495,000
- 750,000
1,000,000 -

- 1,000,000

- 3,500,000

- 2,000,000

- 1,400,000
- 8,627,000
- 1,500,000
- 2,000,000
- 3,000,000
- 1,000,000
- 500,000
- 200,000
- 1,500,000
- 3,000,000
- 5,184,000
- 1,100,000
- 1,100,000

- 400,000
- 79 -
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(800,000)

(800,000)

(500,000)

(750,000)

(1,000,000)

(3,500,000)

(1,400,000)
(1,500,000)
(2,000,000)
(3,000,000)
(1,000,000)

(500,000)

(200,000)
(1,500,000)
(2,200,000)
(1,100,000)
(1,100,000)

(400,000)
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450,000

900,000

7,495,000

1,000,000

2,000,000

8,627,000

3,000,000

2,984,000
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TEXAS INSTRUMENTS INC 5.15%
SIA 08FEB2054

T-MOBILE USA INC 4.85% S/A
15JAN2029

T-MOBILE USA INC 5.15% S/A
15APR2034

T-MOBILE USA INC 5.5% S/A
15JAN2055

TONGYANG LIFE INSURANCE CO
LTD 5.25% S/A PERP

TOWNGAS FINANCE LTD 4.75%
S/A PERP (CALLED)

TPG OPERATING GROUP Il LP
5.875% S/A 05MAR2034

TRUIST FINANCIAL CORP 5.435%
SIA 24JAN2030

TRUIST FINANCIAL CORP 5.711%
SIA 24JAN2035

TRUST FIBRA UNO 7.375% S/A
13FEB2034 REGS

TVF VARLIK KIRALAMA AS 6.95%
SIA 23JAN2030

TYSON FOODS INC 5.4% S/A
15MAR2029

TYSON FOODS INC 5.7% S/A
15MAR2034

UBS GROUP AG 4.49% S/A
05AUG2025 REGS (CALLED)

UBS GROUP AG 5.699% S/A
08FEB2035 REGS

UBS GROUP AG 7% A PERP

UBS GROUP AG 9.25% S/A PERP

UBS GROUP FUNDING
SWITZERLAND AG 6.85% S/A
PERP

UBS GROUP FUNDING
SWITZERLAND AG 6.875% S/A
PERP

UBS GROUP FUNDING
SWITZERLAND AG 7% S/A
PERP (CALLED)

UDR INC 5.125% S/A 15MAR2033

UNILEVER CAPITAL CORP 4.25%
SIA 12AUG2027

UNILEVER CAPITAL CORP 4.625%
S/A 12AUG2034

UNITED STATES OF AMERICA
TREASURY BILL 0% A
290CT2024

UNITEDHEALTH GROUP INC 5%
SIA 15APR2034

US TREASURY N/B 4.25% S/A
30NOV2026

VERIZON COMMUNICATIONS INC
5.5% S/A 23FEB2054

¥

400,000
200,000
250,000
250,000
442,000
1,000,000
500,000
600,000
1,700,000
400,000
200,000
200,000

500,000
1,000,000
400,000

2,500,000

400,000

300,000
300,000

350,000

3,000,000
600,000
1,000,000

1,000,000
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(400,000)
(200,000)
(250,000)
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(1,500,000)
(1,000,000)
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(1,700,000)
(200,000)
(200,000)
(1,000,000)

(500,000)

(2,500,000)
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(300,000)

(300,000)
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(3,000,000)
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(1,000,000)
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442,000

400,000
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400,000

400,000
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VERTEX CAPITAL INVESTMENT
LTD 2.85% S/A 28JUL2026

VIGOROUS CHAMPION INTL LTD
2.75% S/A 02JUN2025

VODAFONE GROUP PLC 5.75% S/A
28JUN2054

VODAFONE GROUP PLC 5.875%
S/A 28JUN2064

VOLKSWAGEN GROUP OF
AMERICA FINANCE LLC 3.125%
S/A 12MAY2023 REGS

VOLKSWAGEN GROUP OF
AMERICA FINANCE LLC 4.85%
S/A 15AUG2027 REGS

VOLKSWAGEN GROUP OF
AMERICA FINANCE LLC 4.9%
S/A 14AUG2026 REGS

VOLKSWAGEN GROUP OF
AMERICA FINANCE LLC 6% S/A
16NOV2026 REGS

VOLKSWAGEN GROUP OF
AMERICA FINANCE LLC
S+1.06% Q 14AUG2026

WEIBO CORP 3.375% S/A
08JUL2030

WEIBO CORP 3.5% S/A 05JUL2024

WELLS FARGO FINANCE LLC
5.55% A 14NOV2034

WELLS FARGO FINANCE LLC 5.6%
A 18NOV2034

WELLS FARGO FINANCE LLC 5.7%
A 22NOV2034

WENS FOODSTUFFS GROUP CO
LTD 2.349% S/A 290CT2025

WESTPAC BANKING CORP 2.894%
S/A 04FEB2030

WESTPAC BANKING CORP 4.6%
S/A 201CT2026

WESTPAC BANKING CORP 5.618%
S/A 20NOV2035

WESTPAC BANKING CORP
S+0.46% Q 200CT2026

WHIRLPOOL CORP 5.75% S/A
01MAR2034

WILLIAMS COS INC 4.9% S/A
15MAR2029

WISCONSIN POWER AND LIGHT
CO 5.95% S/A 30MAR2029

WOORI BANK 1.03161% S/A
21MAY2024

WOORI BANK 6.375% S/A PERP
REGS

WUHAN METRO GROUP CO LTD
1.58% S/A 03NOV2024

(£

2024 4E 1
H1H

750,000

2,500,000

300,000

500,000

¥

250,000
1,734,000
2,800,000

2,100,000

700,000

1,000,000

700,000

700,000

2,000,000

5,000,000
5,000,000
5,000,000
500,000
6,190,000
500,000
900,000
900,000
400,000

1,000,000

400,000

1,000,000
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1,734,000
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500,000

6,190,000

300,000
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WUHAN METRO GROUP CO LTD
4.45% SIA 220CT2027
XIAOMI BEST TIME INTL LTD
2.875% S/A 14JUL2031 REGS
YUNDA HLDG INVESTMENT LTD
2.25% S/A 19AUG2025
ZHEJIANG BOXIN BVI LTD 5.9%
S/A 11JUN2024

ZHEJIANG BOXIN BVI LTD 6.2%
S/A 21APR2025

ZHENGZHOU URBAN
CONSTRUCTION INVESTMENT
GROUP CO LTD 3.8% S/A

16JAN2025

ZHONGAN ONLINE P&C
INSURANCE CO LTD 3.125%
S/A 16JUL2025

ZHONGAN ONLINE P&C
INSURANCE CO LTD 3.5% S/A

08MAR2026

ZHONGSHENG GROUP HLDGS
LTD 3% S/A 13JAN2026
ZHONGSHENG GROUP HLDGS
LTD 5.98% S/A 30JAN2028
ZURICH FINANCE IRELAND Il DAC
5.5% A 23APR2055

EEBFIHR

CHINAAMC ASIA ESG BOND
FUND-CLASS |

CHINAAMC GLOBAL INVESTMENT
GRADE BOND FUND-I DIS USD

A

CHINAAMC GLOBAL SELCTED
INCOME FUND-I A USD
CHINAAMC SELECT ASIA BOND
FUND-I ACC USD

CHINAAMC SELECT MONEY
MARKET FUND-I HKD
CHINAAMC SELECT RMB
INVESTMENT GRADE INCOME
FUND-I RMB ACC

CHINAAMC SELECT RMB
INVESTMENT GRADE INCOME
FUND-I USD HEDGED ACC
CNCB CAPITAL ASIAN
INVESTMENT GRADE BOND
FUND CLASS | USD ACC

(82)

FAHENZES)
20244E 1 Rl 20244E 12 A
A1H W¥m Ba RE 31 H
- 3,000,000 - (2,000,000) 1,000,000
- 500,000 - (500,000) -
- 3,500,000 - - 3,500,000
2,600,000 - - (2,600,000) -
- 2,000,000 - - 2,000,000
- 1,500,000 - - 1,500,000
- 1,200,000 - - 1,200,000
- 1,825,000 - - 1,825,000
- 500,000 - (500,000) -
- 2,650,000 - (650,000) 2,000,000
- 1,300,000 - - 1,300,000
- 477,588 - - 477,588
1,371,407 2,332,494 - (85,295) 3,618,605
790,189 140,895 - - 931,084
- 1,218,560 - - 1,218,560
1,041,451 - - (1,041,451) -
1,947,059 - - (1,947,059) -
199,740 2,868,056 - (16,959) 3,050,837
- 50,000 - - 50,000
83,781,846 870,765,093 - 529,593,265 424,953,674
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AR 233,664,000
AT 232,689,210

e

it b

K=

271 32,000,000
270 102,158,366

275 32,000,000

RSB

371 32,000,000
371 32,000,000

AN 227,838,336
ANE T 741,853,621

ANE T 226,534,400

ZHH

12/02/2025
12/05/2025

12/02/2025
31/03/2025

12/05/2025
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JPM Chase Bank

TEHERTT

JPM Chase Bank
RERIT (B AR

]

A RE
Xt

136,009
138,756

274,765

(930,442)
(827,609)

(981,729)

(2,739,780)
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-RZE AR D
- 128 (ERIRE)

-CK (ARM

-C K AR D
-C 325 (£

2023 4F 12 H 31 Hx*
-125 GEM

-12% (EI

-AZE (D

-AZE GEmD

-AZ (AR

-R2E (AR

-RE AR G

- 138 (ETTiRED

2022 4£ 12 H 31 Hx
-135 GEm

-12% (o

-A % (EID

-A K GEMD
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-125 G

-12% (o

-AZE (D

-AZK GEmD

-AZ (AR

-R 2% (D)

-RZE (AR G

HEHTHAAN
L o5 13 57

#m 11.3961
%L 12.2671
%6 11.5057
WM 11.4224
X6 12.1474
%56 0.9417
ARM  1.2252
ARM  1.0039
%J6 11.6588
ARM 10.0534
ARM 10.0534
%76 10.0080

#:M 10.8935
%J6 11.6583
%76 10.9689
#M 10.9512
ARM 11.2375
ARM  1.1335
ARM  0.9901
%J6 11.0809

#M o 10.1561
%JC 10.8878
6 10.2622
WM 10.2263
ART 10.2212
AT 0.9526

#m 10.6587
FEIJL 11.4254
%76 10.7826
#:m o 10.7485
AT  9.8704
%56 0.9856
AT 0.9934

HERTEAA
L o B 4E

%76 3,182,005
371 199,108,109
%0 13,920,187
%56 6,817,227
%J6 8,533,777
%6 9,958,116
%70 134,800,964
%7t 100,658,290
%6 58,344,155

E VN 1,370
E VN 1,370
EIT 10,008

%7t 3,024,360
FJ6 37,198,207
%56 5,378,770
¥£I6 6,418,662
FIT 374,111
¥Jt 7,851,173
¥I0 43,704,144
%It 8,237,377

6 34,934,397
*¥I50 2,824,579
%50 6,134,335
¥ 7,279,506
£ 3,074
%It 6,505,746

XL 2,964,160
%It 53,797,916
%It 15,622,002
¥%J6 13,520,203
£t 1,554
%76 10,836,817
£t 781,756

*2023 4F 12 A 31 HM1 2022 412 A 31 H¥AELTAEH, B AR AL % P E 58RI 8 2023 42 12 A 29

H 1 2022 4F 12 H 30 H %3k
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-128 (D ¥Jt 12.3556 ¥ 11.6435
-AZE (GEID %6 11.5992 %J6 10.9544
A GEmD #em o 11.5400 #:M 10.9329
-AZK (ARTD) ANRT 12.1474 ANEM 11.2678
-R 3 (ED) %6 0.9457 %76 0.9393
-R2E (ARM) ARM  1.2252 ARM  1.1366
-RE AR G ART  1.0241 ARM  0.9870
- 128 (ERIRE) ¥ 11.7434 ¥ 11.0669
*NRTD AERM 10.0534 ARM  9.9904
-CE (AR G ANEM 10.0534 ARM  9.9904
% (FEI ¥t 10.0080 F¥I6 9.9981
HE 2023 4 12 f 31 H1E4ERE
-128 G W 10.8972 WM 10.1823
-125 (ZE %70 11.6591 %70 10.8917
-AZE (ETD %76 10.9699 %76 10.2658
-AZE GEM HM 10.9553 WM 10.2527
-AZE (AR ANRT 11.3486 ART 10.0240
-RZE (AT ANRT  1.1447 AKM 1.0184
-RE ANRM G ART  0.9907 AERM  0.9529
- 128 (EIRE) %J6 11.0817 %70 10.7616
BE 2022 4 12 A 31 HIEFERE
-128 G T 10.6607 T 10.0145
S35 (GBI %J6 11.4286 %6 10.6637
-AZ (ED %7t 10.7852 27t 10.0508
AR GEMmD M 10.7502 # 10.0856
-AZE (AR ART 10.7177 AT 9.5746
-RE CANRM G ART  0.9944 AT 0.9363
BE 2021 4 12 A 31 HIEFERE
-128 G T 10.8334 H 10.4553
S35 (GBI %J6 11.6339 FJ6 11.2183
-AZ (ED %76 10.9927 %76 10.5932
AR GEMmD W 10.9395 1 10.5495
-AZ (AR ARM 10.2688 ARM  9.7483
-1 2% (EITIRED %76 10.7771 %7t 10.7616
SR (ED) %It 1.0048 %It 0.9683
-RZE AR G ARM  1.0000 ARMT 09721
BZE 2020 4F 12 A 31 HiE4EE
-128 G W 10.6071 M  10.5553
-128 (B %It 11.4111 %It 10.3474
-A (ETD %7t 10.8126 #76  9.8351
A GEMmD W 10.7171 WM 9.7517
- 12K (ERIRE) %7t 10.7733 *76 9.7690
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