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Franklin Templeton Investment Funds

Director William Lockwood
1246
8A
8A, rue Albert Borschette, L-1246 Luxembourg, Grand Duchy of
Luxembourg

03 6212 8316

Franklin Templeton Investment Funds
- Franklin K2 Alternative Strategies Fund

1,530 120 6,038

2020 10 11.53 1,000

2020 10 30
104.60
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2018 12 2019 2019 12 2020 2020 12
2,537,484 6,294,303 4,002,782 7,952,412 7,287,568
141,838,590 38,198,038 16,286,699 101,578,370 259,740,931
139,301,106 31,903,735 20,289,481 109,530,782 252,453,363

2,300,539,062

2,267,524,070

2,301,547,612

1,840,152,227

1,840,671,483

24,278,425.953

24,117,534.288

23,349,746.104

18,159,620.201

15,043,965.520

2,300,539,062

2,267,524,070

2,301,547,612

1,840,152,227

1,840,671,483

2,321,396,872

2,309,494,373

2,320,758,259

1,879,335,945

1,908,380,747

10.83 11.48 11.51 11.22 12.20
22,014 46,291 23,475 33,577 11,532
99.10 98.18 99.17 97.92 97.98
2.87 2.3 6.3 2.3 6.0
2014

3/90



EDINETOOOO
OO00o0O00oo00o0Do00DOo00oo0gOonoOo(Es3s?6)
OOoooooooooooooood

2021
2021 1,809,147,930 189,020 14,610,845.804
2021 29
104.48
1915 10 430

2021

Gregory E. Johnson

Mark G. Holowesko

James J.K. Hung

William Lockwood

Jed A. Plafker
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1915

5,000

2010
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2021

468,002,816.86 24.10
141,546,989.39 7.29
32,596,448.57 1.68
32,308,669.51 1.66
20,158,690.60 1.04
18,959,263.48 0.98
16,252,165.80 0.84
12,804,835.50 0.66
4,854,626.92 0.25
4,819,090.44 0.25
4,627,526.61 0.24
4,342,126.30 0.22
2,857,519.75 0.15
2,788,596.00 0.14
2,717,949.90 0.14
1,800,101.00 0.09
1,669,104.43 0.09
1,065,267.25 0.05
854,336.80 0.04
191,413.95 0.01
69,982.38 0.00
52,196.04 0.00
11,123.20 0.00
775,350,840.68 39.93
367,919,600.91 18.95
39,474,687.98 2.03
21,321,046.73 1.10
12,158,761.92 0.63
10,471,625.92 0.54
8,115,706.93 0.42
6,571,037.57 0.34
5,793,824.48 0.30
4,818,663.16 0.25
4,727,036.73 0.24
4,454,340.49 0.23
4,450,017.60 0.23

7/90



EDINETOOOO
OO00o0O00oo00o0Do00DOo00oo0gOonoOo(Es3s?6)
Ooooodooooooonoood

4,257,869.34 0.22
4,255,152.51 0.22
3,905,211.88 0.20
3,895,995.87 0.20
3,191,093.43 0.16
2,474,590.11 0.13
2,295,748.12 0.12
2,159,010.68 0.11
2,116,552.21 0.11
1,976,178.75 0.10
1,948,680.55 0.10
1,467,863.13 0.08
1,460,539.60 0.08
1,418,295.16 0.07
1,346,582.60 0.07
1,162,179.80 0.06
1,133,931.60 0.06
962,220.78 0.05
933,812.52 0.05
703,628.39 0.04
700,910.70 0.04
607,198.30 0.03
605,250.00 0.03
602,582.62 0.03
589,737.50 0.03
573,562.50 0.03
442,202.32 0.02
350,070.27 0.02
292,391.10 0.02
280,654.70 0.01
262,317.21 0.01
242,817.84 0.01
215,126.31 0.01
201,583.78 0.01
137,934.11 0.01
539,445,826.71 27.78
1,481,426.17 0.08
57,013.20 0.00
42,643.12 0.00
3,431.01 0.00
1,584,513.50 0.08
1,316,381,180.89 67.79
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625,564,246.05 32.21
1,941,945,426.94 100.00
132,797,496.95 6.84

1,809,147,929.99
189,020

93.16
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2021
2020 2,253,556,019 235,452 2,185,516,231 228,343 11.37 1,188
1,890,681,053 197,538| 1,842,962,064 192,553 10.66 1,114
1,857,692,573 194,092 1,808,067,055 188,907 10.93 1,142
1,882,495,780 196,683 1,825,296,524 190,707 11.16 1,166
1,879,335,945 196,353| 1,840,152,227 192,259 11.22 1,172
1,912,208,064 199,787| 1,897,228,362 198,222 11.38 1,189
1,938,525,184 202,537 1,919,093,138 200,507 11.54 1,206
1,822,422,286 190,407 1,793,134,349 187,347 11.57 1,209
10 1,775,965,725 185,553 1,716,322,343 179,321 11.53 1,205
11 1,871,281,328 195,511 1,788,993,035 186,914 11.98 1,252
12 1,908,380,747 199,388 1,840,671,483 192,313 12.20 1,275
2021 1,941,945,427 202,894 1,809,147,930 189,020 12.15 1,269
2020 2021
5.6
100x
2021
2020
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2020 12 25
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Franklin Templeton International Services S.a r.l.

2020 10 4,127,307.68 2,202
2021 29
126.48
K2/D&S Management Co.,
L.L.C.ent B.V.
2021 18,110,042 18 9,214
2020
1246 166,495 100
8
2021
06901
12 100
300

2019
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2020 12
0
2002
HEC
2000
0

2001

15
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0
2003
2017
1991
1997
0

25
2006 2011
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2004
0
FTIS
1999
2002
2005 2008
2008 2011
PMO
2011 2013
2013 2018
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2021

K2

AML
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2020 12 20

UCITS
AlFs

81,587,914,452
2,973,694,137

UCITS
AlFs

1,216,135,851
574,077,171

AlFs 3,370,974,523

AlFs 2,591,275,576

ARl lOWIdNMMN]IO|DS

AlFs 1,032,407,244

20 93,346,478,954

2021 46

2,611,181,471
140,316,668

275,873,900

194,681,497
21,157,721

Rlr|lw]lk,|~] >

17,025,177

(o]

2,396,795,739

1 2,444,882

15 1,776,303,707

1 247,709,316

1 24,266,457

9 1,777,920,494

46 9,485,677,029

UCITS SICAV
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23 103

2021 29
104.48
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2020 12 31
1,265,960,085 132,267,510
216,392,309 22,608,668
343,090,000 35,846,043
7,548,858 788,705
3,237,174 338,220
3,072,577 321,023
12,671,971 1,323,968
1,547,640 161,697
10 49,712,674 5,193,980
1 3,560,360 371,986
12 1,250,052 130,605
13
324,299 33,883
12,748 1,332
1,908,380,747 199,387,620
5,918,174 618,331
13
2,105,978 220,033
15 2,647,263 276,586
16 891,090 93,101
5,320,395 555,875
1,525,581 159,393
452,972 47,327
10 44,839,039 4,684,783
11 1,558,934 162,877
12 340,634 35,589
2,109,204 220,370
67,709,264 7,074,264
1,840,671,483 192,313,357
2020 30 1,840,152,227 192,259,105
2019 30 2,267,524,070 236,910,915
2018 30 2,410,932,627 251,894,241
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2020 12 31
1,840,152,227 192,259,105
1,840,152,227 192,259,105
1,464,873 153,050
10,640,479 1,111,717
1,877,254 196,135
14
845,857 88,375
18,374 1,920
14,846,837 1,551,198
15 15,727,662 1,643,226
16 891,090 93,101
1,975,002 206,348
19 312,745 32,676
416,809 43,548
22,222 2,322
19,745 2,063
78,229 8,173
1,081,861 113,033
20
3,299,030 344,683
23,824,395 2,489,173
21 (1,689,990) (176,570)
22,134,405 2,312,603
(7,287,568) (761,405)
118,118,399 12,341,010
76,397,998 7,982,063
(10,780, 690) (1,126,366)
193,900 20,259
(26,892,570) (2.,809,736)
(160,120) (16,729)
(366,247) (38,265)
(8,519,103) (890,076)
140,703,999 14,700,754
80,985,163 8,461,330
27,539,007 2,877,285
(3,023,736) (315,920)
(199,073) (20,799)
10,784,946 1,126,811
(3,511,518) (366,883)
(281,787) (29,441)
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(543,728) (56,809)
252,453,363 26,376,327
232,350,165 24,275,945

(483,942,394) (50,562,301)
(330, 346) (34,515)
(251,922,575) (26,320,871)
(11,532) (1,205)
(251,934,107) (26,322,075)
1,840,671,483 192,313,357
277.29
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26 2020 12 31 2020 12 31 2020
2.75 15,043,965.520 12.20
2020 12 31
2014 15 8.7 6.0 9.4
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30 2019 30
11.22 11.48
10
18.9 22.0
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2020 12 31

2010
1990 11
82

Franklin UK Equity Income Fund 2020 14
Templeton Emerging Markets Sustainability Fund 2020 30
Franklin Global Managed Income Fund Templeton Asia Equity Total Return Fund 2020 10 20

2020 31 Franklin European Dividend Fund Templeton European Dividend Fund

Franklin European Growth Fund Templeton European Opportunities Fund

Franklin European Income Fund 2020 11 13 16,881
2020 12 31
2020 11 13 Franklin Select U.S. Equity Fund Franklin U.S. Opportunities Fund
Franklin Select U.S. Equity Fund - Class A (acc) EUR Franklin U.S.

Opportunities Fund - Class A (acc) EUR 1.5414967
Franklin Select U.S. Equity Fund - Class A (acc) EUR-H1 (hedged)
Franklin U.S. Opportunities Fund - Class A (acc) EUR-H1 (hedged) 1.5552761

Franklin Select U.S. Equity Fund - Class A (acc) HKD Franklin U.S.
Opportunities Fund - Class A (acc) HKD  0.7488552
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Franklin Select U.S.
Opportunities Fund -
Franklin Select U.S.
Opportunities Fund -
Franklin Select U.S.
Opportunities Fund -
Franklin Select U.S.
Opportunities Fund -
Franklin Select U.S.

Franklin Select U.S. Equity Fund - Class | (acc) USD
U.S. Opportunities Fund - Class 1 (acc) USD 0.5072372

Franklin Select U.S.
Opportunities Fund -

Franklin Select U.S. Equity Fund - Class N (acc) EUR-H1 (hedged)
Franklin U.S. Opportunities Fund - Class N (acc) EUR-H1 (hedged)

Franklin Select U.S.
Opportunities Fund -
Franklin Select U.S.
Opportunities Fund -
Franklin Select U.S.
Opportunities Fund -
Franklin Select U.S.
Opportunities Fund -

Franklin G

2020 12 31

Equity Fund - Class A (acc) USD
Class A (acc) USD 1.5434296
Equity Fund - Class B (acc) USD
Class B (acc) USD 1.5268599
Equity Fund - Class C (acc) USD
Class C (acc) USD 0.8175781
Equity Fund - Class | (acc) EUR
Class 1 (acc) EUR 0.4704902

Equity Fund - Class 1 (acc) EUR-H1 (hedged)
Franklin U.S. Opportunities Fund - Class I (acc) EUR-H1 (hedged)

Equity Fund - Class N (acc) EUR
Class N (acc) EUR 0.6698230

Equity Fund - Class N (acc) USD
Class N (acc) USD 0.6697976
Equity Fund - Class W (acc) EUR
Class W (acc) EUR 0.7665939
Equity Fund - Class W (acc) USD
Class W (acc) USD 0.4084981
Equity Fund - Class Z (acc) USD
Class Z (acc) USD 0.3515352

lobal Small Mid Cap Fund

12

24/90
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0.4480941

0.5782633

Franklin U.S.

Franklin U.S.

Franklin U.S.

Franklin U.S.

Franklin

Franklin U.S.

Franklin U.S.

Franklin U.S.

Franklin U.S.

Franklin U.S.
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Franklin High Yield
Fund Franklin Income Fund Franklin U.S. Government Fund Templeton Asian Bond Fund
Templeton BRIC Fund
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2020 12 31
AUD 1.2971 EUR 0.8185 NOK 8.5740
CAD 1.2721 GBP 0.7312 PLN 3.7324
CHF 0.8853 HKD 7.7525 SEK 8.2265
CNH 6.5029 HUF 296.8300 SGD 1.3208
CZK 21.4765 JPY 103.2550 ZAR 14.6948
29

27/90
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2020 12 31

Franklin Diversified Balanced Fund
Franklin Emerging Market Corporate Debt Fund
Franklin Emerging Markets Debt Opportunities Hard Currency Fund
Franklin Euro Government Bond Fund
Franklin Euro Short Duration Bond Fund
Franklin Euro Short-Term Money Market Fund
Franklin European Corporate Bond Fund
Franklin European Income Fund

Franklin European Small-Mid Cap Fund
Franklin European Total Return Fund
Franklin Flexible Alpha Bond Fund

Franklin Global Aggregate Bond Fund
Franklin Global Multi-Asset Income Fund
Franklin Global Small-Mid Cap Fund
Franklin Innovation Fund

Franklin Japan Fund

Franklin K2 Long Short Credit Fund
Franklin MENA Fund

Franklin Mutual U.S. Value Fund

Franklin NextStep Balanced Growth Fund
Franklin NextStep Conservative Fund
Franklin NextStep Dynamic Growth Fund
Franklin NextStep Growth Fund

Franklin NextStep Moderate Fund
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Franklin NextStep Stable Growth Fund

Franklin U.S. Low Duration Fund

Franklin UK Equity Income Fund

Templeton Asian Smaller Companies Fund

Templeton Emerging Markets Local Currency Bond Fund
Templeton Emerging Markets Smaller Companies Fund
Templeton European Dividend Fund

Templeton Frontier Markets Fund

Templeton Global Bond Euro Fund

2020 12 31
78,971,293,074

2020 12 31
National Australia Bank Ltd. usb 171,545,000
Royal Bank of Canada usD 171,545,000

343,090,000
2020 12 31
EUR 705,000 usb 823,358 04-Jan-21 37,906
usb 1,078,433 EUR 920,000 04-Jan-21 (45,485)
usb 16,765,543 CHF 14,799,716 15-Jan-21 42,847
usb 45,434,245 EUR 37,106,446 15-Jan-21 90,685
usb 4,210,288 GBP 3,092,053 15-Jan-21 (18,524)
usb 4,979,928 HKD 38,609,105 15-Jan-21 (538)
usb 539,121 EUR 452,000 25-Jan-21 (13,346)
GBP 260,000 usb 350,881 29-Jan-21 4,739
JPY 6,200,000 usb 59,096 29-Jan-21 968
usb 474,694 CAD 610,000 29-Jan-21 (4,577)
usb 4,330,814 EUR 3,682,000 29-Jan-21 (170,018)
usb 2,295,873 GBP 1,770,000 29-Jan-21 (125,086)
usb 58,997 JPY 6,200,000 29-Jan-21 (1,067)
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CAD 2,344,554 usb 1,832,850 05-Feb-21 9,284
MXN 40,299,862 usD 2,000,000 05-Feb-21 17,891
usD 1,833,450 CAD 2,352,489 05-Feb-21 (14,918)
usb 1,533,575 DKK 9,647,983 05-Feb-21 (51,250)
usD 3,650,380 MXN 78,285,758 05-Feb-21 (269,538)
usD 208,303 EUR 176,000 16-Feb-21 (6,920)
usb 1,483,599 GBP 1,122,000 15-Mar-21 (51,403)
AUD 21,328,000 usD 15,940,992 17-Mar-21 511,613
CAD 20,278,000 usD 15,870,376 17-Mar-21 63,344
CHF 12,934,000 usb 14,580,440 17-Mar-21 60,070
EUR 24,332,508 usD 29,489,923 17-Mar-21 284,038
GBP 17,474,000 usD 23,428,741 17-Mar-21 477,641
HKD 15,933,000 usb 2,055,432 17-Mar-21 148
JPY 3,835,848,000 usD 36,876,940 17-Mar-21 302,699
MXN 102,982,000 usD 5,148,257 17-Mar-21 (14,696)
NZD 10,347,000 usb 7,301,483 17-Mar-21 145,508
usD 4,911,876 AUD 6,487,000 17-Mar-21 (92,252)
usD 2,699,698 CAD 3,451,000 17-Mar-21 (11,973)
usb 2,982,313 CHF 2,633,813 17-Mar-21 994
usD 18,876,098 EUR 15,443,785 17-Mar-21 (21,364)
usD 15,537,035 GBP 11,569,665 17-Mar-21 (291,557)
usb 12,194,569 JPY 1,259,012,000 17-Mar-21 (8,627)
usD 1,172,193 MXN 23,511,000 17-Mar-21 191
usD 1,786,508 NZD 2,493,000 17-Mar-21 (7,766)
EUR 476,556 usb 584,300 18-Mar-21 (1,158)
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usb 3,615,010 EUR 2,974,115 18-Mar-21 (24,290)
usb 507,029 GBP 382,899 18-Mar-21 (16,823)
usb 2,637,940 JPY 273,823,447 18-Mar-21 (16,179)
EUR 77,000 usb 94,346 19-Mar-21 (121)
GBP 152,000 usb 205,179 19-Mar-21 2,775
SEK 9,649,000 usb 1,154,640 19-Mar-21 19,058
usb 253,282 CHF 224,000 19-Mar-21 (288)
usb 21,578,868 EUR 17,672,000 19-Mar-21 (46,129)
usb 1,950,798 GBP 1,447,000 19-Mar-21 (28,884)
usb 4,535,529 SEK 37,397,000 19-Mar-21 (13,413)
EUR 1,436,000 usb 1,751,189 25-Mar-21 6,275
usb 4,016,689 CAD 5,112,000 25-Mar-21 (211)
usb 2,931,332 EUR 2,385,000 25-Mar-21 12,423
EUR 5,035,000 usb 6,152,226 31-Mar-21 10,790
GBP 1,198,000 usb 1,625,141 31-Mar-21 13,997
usb 415,097 CAD 533,000 31-Mar-21 (3,729)
usb 264,920 EUR 215,000 06-Apr-21 1,716
745,470

BRL 39,117,800 usb 7,350,000 05-Jan-21 181,053
usb 7,532,794 BRL 39,117,800 05-Jan-21 1,740
CAD 18,524,517 usb 14,508,893 15-Jan-21 44,943
CHF 123,721,202 usD 139,348,912 15-Jan-21 447,829
CZK 203,226,362 usb 9,364,021 15-Jan-21 98,675
EUR 816,356,304 usb 990,752,888 15-Jan-21 6,823,170
GBP 60,662,224 usb 80,033,854 15-Jan-21 2,930,151
HUF 576,427,363 usb 1,968,496 15-Jan-21 (26,592)
JPY 13,644,679 usb 131,199 15-Jan-21 964
NOK 941,136 usb 106,455 15-Jan-21 3,309
PLN 22,139,945 usb 6,051,875 15-Jan-21 (124,722)
SEK 1,782,660 usb 210,599 15-Jan-21 6,103
SGD 1,352,102 usD 1,011,244 15-Jan-21 11,847
usb 186,856 CZK 3,994,638 15-Jan-21 856
usb 531,345 EUR 436,225 15-Jan-21 (1,716)
usD 136,012 PLN 496,624 15-Jan-21 3,059
BRL 38,707,965 usb 7,450,000 02-Feb-21 (421)
usb 380,000 BRL 1,970,984 02-Feb-21 672
10,400,920

11,146,390

Bank of America 2,670,680
Barclays 430,134
BNP Paribas 48,409
Citibank 238,844
Deutsche Bank 519,330
Goldman Sachs 968,361
HSBC 220,551
J.P. Morgan 2,421,304
Morgan Stanley 3,432,374
UBS 196,403
11,146,390
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2020 12 31
28 CAC 40 10 Euro Index, 15/01/2021 Morgan Stanley EUR 1,895,785 (85)
5 DAX Index, 19/03/2021 Morgan Stanley EUR 2,099,186 (11,706)
41 DJIA CBOT Emini Index, 19/03/2021 Morgan Stanley usD 6,251,885 111,738
(807) EURO STOXX 50 Index, 19/03/2021 Morgan Stanley EUR 2,862,443 (171,648)
(97) FTSE 100 Index, 19/03/2021 Morgan Stanley GBP 790,537 124,805
115 FTSE China A50 Index, 28/01/2021 Morgan Stanley usb 2,036,880 78,386
(6) FTSE/MIB Index, 19/03/2021 Morgan Stanley EUR (811,050) (5,842)
11 Hang Seng China Enterprises Index, Morgan Stanley HKD 759,186 21,785

28/01/2021

15 Hang Seng Index, 28/01/2021 Morgan Stanley HKD 2,633,264 76,676
(13) NASDAQ 100 Emini Index, 19/03/2021 Morgan Stanley usb 3,350,230 32,904
13 NASDAQ 100 Emini Index, 19/03/2021 Morgan Stanley usb (3,350,230) (109,777)
30 Nikkei 225 Index, 11/03/2021 Morgan Stanley JPY 7,972,495 277,165
55 Russell 2000 Emini Index, 19/03/2021 Morgan Stanley usb 5,430,700 152,609
(46) S&P 500 Emini Index, 19/03/2021 Morgan Stanley usb (5,248,320) (166,904)
(190) STOXX 600 Banks Index, 19/03/2021 Morgan Stanley EUR (1,255,785) 29,166
38 TOPIX Index, 11/03/2021 Morgan Stanley JPY 6,640,937 119,977
65  TOPIX Mini Index, 11/03/2021 Morgan Stanley JPY 1,135,950 31,161
590,410
227 3 Month Euro Euribor, 13/06/2022 Morgan Stanley EUR 69,709,330 (8,709)
454 3 Month Eurodollar, 13/06/2022 Morgan Stanley usD 113,284,350 29,168
340 3 Month Sterling, 15/12/2021 Morgan Stanley GBP 47,606,435 36,185
45  Australia 10 Year Bond, 15/03/2021 Morgan Stanley AUD 5,107,816 24,021
111 Canada 10 Year Bond, 22/03/2021 Morgan Stanley CAD 13,010,062 49,283
137  Euro-Bobl, 08/03/2021 Morgan Stanley EUR 22,625,468 2,908
60 Euro-Bund, 08/03/2021 Morgan Stanley EUR 13,021,367 39,743
166  Euro-Schatz, 08/03/2021 Morgan Stanley EUR 22,769,617 (11,206)
(13) Japan 10 Year Bond, 15/03/2021 Morgan Stanley JPY (1,912,702) 13,374
(9) Japan 10 Year Bond Mini, 12/03/2021 Morgan Stanley JPY (1,323,481) 2,186
113  Long Gilt, 29/03/2021 Morgan Stanley GBP 17,145,117 214,515
103 US 2 Year Note, 31/03/2021 Morgan Stanley usb 22,760,586 15,432
249 US 5 Year Note, 31/03/2021 J.P. Morgan usb 22,709,531 54,753
213 US 10 Year Note, 22/03/2021 J.P. Morgan usb 22,782,891 32,048
26 US 10 Year Ultra Bond, 22/03/2021 J.P. Morgan usb 4,065,344 10,130
(8) US Long Bond, 22/03/2021 Morgan Stanley usD (692,750) 427
504,258
1,094,668

2020 12 31
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2020 12 31
2020 12 31
10

2020 12 31

EUR 310,200 Edenred Spread of (0.570) on Notional Morgan Stanley 17-May-23 583

GBP 412,005 Experian plc Spread of 0.026 on Notional Morgan Stanley 17-May-23 14,457

HKD 10,248,000 Tencent Holdings Ltd. Spread of 0.267 on Notional Morgan Stanley 17-May-23 9,099

usb 2,077,295 Adobe, Inc. Spread of 0.131 on Notional J.P. Morgan 09-May-23 32,772

usb 635,637  Adobe, Inc. Spread of 0.158 on Notional Morgan Stanley 18-May-23 22,870

usb 568,550 Adobe, Inc. Spread of 0.153 on Notional Morgan Stanley 17-May-23 20,514

usb 16,844  Advanced Emissions Spread of 0.145 on Notional Goldman Sachs 23-Nov-21 4,304
Solutions, Inc.

usb 1,295 Advanced Emissions Spread of 0.145 on Notional Morgan Stanley 23-Nov-21 8
Solutions, Inc.

usb 1,777,954  Amazon.com, Inc. Spread of 0.131 on Notional Morgan Stanley 09-May-23 55,322

usb 2,034,870  ASML Holding NV Spread of 0.131 on Notional J.P. Morgan 09-May-23 77,503

usb 1,036,684  ASML Holding NV Spread of 0.153 on Notional Morgan Stanley 17-May-23 40,547

usb 1,822,080 Atlassian Corp. plc Spread of 0.131 on Notional J.P. Morgan 09-May-23 48,495

usb 281,500 Cardlytics, Inc. Spread of 0.153 on Notional Morgan Stanley 17-May-23 20,277

usD 1,404,608 Ceridian HCM Holding, Spread of 0.131 on Notional J.P. Morgan 09-May-23 145,650
Inc.

usb 470,777  Ceridian HCM Holding, Spread of 0.131 on Notional Morgan Stanley 09-May-23 48,817
Inc.

usD 218,714  Ceridian HCM Holding, Spread of 0.153 on Notional Morgan Stanley 17-May-23 18,566
Inc.

usb 49,105 Clearway Energy, Inc. Spread of 0.140 on Notional Goldman Sachs 08-Mar-21 26,027

usb 343,465 Clearway Energy, Inc. Spread of 0.153 on Notional J.P. Morgan 24-Jan-22 8,997

usb 182,788 Clearway Energy, Inc. Spread of 0.153 on Notional Morgan Stanley 24-Jan-22 4,790

usb 1,221,076 Cognizant Technology Spread of 0.131 on Notional J.P. Morgan 09-May-23 21,274
Solutions Corp.

usb 1,085,867 Cognizant Technology Spread of 0.153 on Notional Morgan Stanley 17-May-23 18,998
Solutions Corp.

usb 1,457,073 CoStar Group, Inc. Spread of 0.131 on Notional J.P. Morgan 09-May-23 66,757

usb 776,276  CoStar Group, Inc. Spread of 0.153 on Notional Morgan Stanley 17-May-23 51,681

usb 247,411  CoStar Group, Inc. Spread of 0.131 on Notional Morgan Stanley 09-May-23 11,335

usb 1,033,636 Electronic Arts, Inc. Spread of 0.131 on Notional J.P. Morgan 09-May-23 100,585

usb 410,587  Electronic Arts, Inc. Spread of 0.153 on Notional Morgan Stanley 17-May-23 8,526

usb 180,194  Energy Transfer LP Spread of 0.131 on Notional Goldman Sachs 09-Nov-21 29,833

usb 60,312 Energy Transfer LP Spread of 0.144 on Notional Morgan Stanley 05-Jan-22 6,367

usD 208,046  Enterprise Products Spread of 0.158 on Notional Morgan Stanley 16-Nov-21 18,653
Partners LP

usD 3,431,846  Genpact Ltd. Spread of 0.131 on Notional J.P. Morgan 09-May-23 64,867
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usb
usb
usb
usb
usb
usb
usb
usD
usD
usD
usD

usD

EUR

1,812,781
3,464,410
2,293,030
1,840,143
1,157,436
527,298
242,756
367,638
936,058
322,224
3,464,946

530,739

1,509,099
354,939
672,506
524,099
509,784

1,099,020
774,111

1,744,394
398,522
852,400
697,991
849,516
979,625
528,310
287,899

2,034,268

2,005,311
503,401

1,480,616

1,860,775
375,356
957,717
933,188
194,603

1,615,497
436,406

1,741,332

1,660,778
888,901
277,004
491,063

1,484,259
860,759

2,164,370
328,012

1,591,907
767,026

1,841,508

1,140,429
548,527
544,669

1,112,765

89,952
50,187
23,713

1,486,903
253,291
233,580
930,536
451,031
411,265

1,177,457

1,060,716
302,403
195,688

1,202,599
160,286

Genpact Ltd.

Global Payments, Inc.
Global Payments, Inc.
Guidewire Software, Inc.
HubSpot, Inc.

HubSpot, Inc.

HubSpot, Inc.

Intuit, Inc.

Intuit, Inc.

Intuit, Inc.

Marvell Technology Group
Ltd.

Marvell Technology Group
Ltd.

Mastercard, Inc.
Mastercard, Inc.

Match Group Inc/old
Match Group Inc/old
Match Group Inc/old
Match Group Inc/old
Match Group Inc/old
MediaTek, Inc.

MediaTek, Inc.
MercadoLibre, Inc.
MercadoLibre, Inc.
MercadoLibre, Inc.
Micron Technology, Inc.
Micron Technology, Inc.
Micron Technology, Inc.

MongoDB, Inc.
Netflix, Inc.
Netflix, Inc.

PayPal Holdings, Inc.
PayPal Holdings, Inc.
salesforce.com, Inc.
ServiceNow, Inc.
ServiceNow, Inc.
ServiceNow, Inc.
Skyworks Solutions, Inc.
Skyworks Solutions, Inc.
Snap, Inc.

Snap, Inc.

Splunk, Inc.

Splunk, Inc.

Splunk, Inc.

StoneCo Ltd.

StoneCo Ltd.

T-Mobile US, Inc.
T-Mobile US, Inc.
TransUnion

TransUnion

TriNet Group, Inc.
Trupanion, Inc.
Trupanion, Inc.
Trupanion, Inc.
Twitter, Inc.

Twitter, Inc.

USD LIBOR 1 month 0.158
USD LIBOR 1 month 0.158
VeriSign, Inc.
VeriSign, Inc.
VeriSign, Inc.

Visa, Inc.
Visa, Inc.
Visa, Inc.
Workday, Inc.
Workday, Inc.
Workday, Inc.
Workday, Inc.
Zscaler, Inc.
Edenred

Spread of 0.153
Spread of 0.131
Spread of 0.153
Spread of 0.131
Spread of 0.131
Spread of 0.131
Spread of 0.153
Spread of 0.158
Spread of 0.131
Spread of 0.153
Spread of 0.153

Spread of 0.131

Spread of 0.153
Spread of 0.131
Spread of 0.131
Spread of 0.131
Spread of 0.131
Spread of 0.153
Spread of 0.153
Spread of 0.131
Spread of 0.153
Spread of 0.131
Spread of 0.131
Spread of 0.153
Spread of 0.153
Spread of 0.131
Spread of 0.131
Spread of 0.153
Spread of 0.153
Spread of 0.131
Spread of 0.131
Spread of 0.153
Spread of 0.153
Spread of 0.131
Spread of 0.131
Spread of 0.153
Spread of 0.153
Spread of 0.131
Spread of 0.131
Spread of 0.131
Spread of 0.131
Spread of 0.131
Spread of 0.153
Spread of 0.131
Spread of 0.131
Spread of 0.153
Spread of 0.131
Spread of 0.131
Spread of 0.149
Spread of 0.131
Spread of 0.131
Spread of 0.131
Spread of 0.153
Spread of 0.131
Spread of 0.153
Carnival Corp.

Carnival Corp.

Spread of 0.131
Spread of 0.131
Spread of 0.153
Spread of 0.153
Spread of 0.131
Spread of 0.131
Spread of 0.153
Spread of 0.131
Spread of 0.158
Spread of 0.131
Spread of 0.131

on
on
on
on
on
on
on
on
on
on
on

on

on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on
on

on
on
on
on
on
on
on
on
on
on
on

EUR EURIBOR 1 month

(0.573)

Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional

Notional

Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional

Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
Notional
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Morgan Stanley
Morgan Stanley
Morgan Stanley
J.P. Morgan

J.P. Morgan

Goldman Sachs
Morgan Stanley
Morgan Stanley
J.P. Morgan

Morgan Stanley
Morgan Stanley

Morgan Stanley

Morgan Stanley
J.P. Morgan
J.P. Morgan
Morgan Stanley
Goldman Sachs
Morgan Stanley
Goldman Sachs
J.P. Morgan
Morgan Stanley
Morgan Stanley
J.P. Morgan
Morgan Stanley
Morgan Stanley
Morgan Stanley
J.P. Morgan
Morgan Stanley
Morgan Stanley
Morgan Stanley
J.P. Morgan
Morgan Stanley
Morgan Stanley
Morgan Stanley
J.P. Morgan
Morgan Stanley
Morgan Stanley
J.P. Morgan
Morgan Stanley
J.P. Morgan
J.P. Morgan
Morgan Stanley
Morgan Stanley
J.P. Morgan
Morgan Stanley
Morgan Stanley
Morgan Stanley
J.P. Morgan
J.P. Morgan
J.P. Morgan
J.P. Morgan
Morgan Stanley
Morgan Stanley
J.P. Morgan
Morgan Stanley
Morgan Stanley
Morgan Stanley
J.P. Morgan
Morgan Stanley
Morgan Stanley
Morgan Stanley
Morgan Stanley
J.P. Morgan
Morgan Stanley
Morgan Stanley
Morgan Stanley
J.P. Morgan
J.P. Morgan
J.P. Morgan

17-May-23
09-May-23
17-May-23
09-May-23
09-May-23
09-May-23
17-May-23
18-May-23
09-May-23
17-May-23
17-May-23

09-May-23

17-May-23
09-May-23
09-May-23
09-May-23
09-May-23
17-May-23
17-May-23
09-May-23
17-May-23
09-May-23
09-May-23
17-May-23
17-May-23
09-May-23
09-May-23
17-May-23
17-May-23
09-May-23
09-May-23
17-May-23
17-May-23
09-May-23
09-May-23
17-May-23
17-May-23
09-May-23
09-May-23
09-May-23
09-May-23
09-May-23
17-May-23
09-May-23
09-May-23
17-May-23
09-May-23
09-May-23
10-May-23
09-May-23
09-May-23
09-May-23
17-May-23
09-May-23
17-May-23
16-Sep-22
16-Sep-22
09-May-23
09-May-23
17-May-23
17-May-23
09-May-23
09-May-23
17-May-23
09-May-23
18-May-23
09-May-23
09-May-23
09-May-23

8,855
284,187
260,677

47,422
33,622
15,317
10,536
19,721
19,067
17,317
186,738

41,491

105,134
16,560
23,430
18,260
17,761

2,400
1,690

115,674
26,699
53,714
43,984

3,054
27,051
18,588
10,129

144,467
80,549
24,245

110,226

105,330

4,006
30,653
29,868

8,479
91,340
21,580
21,464
20,472
81,322
25,342
24,476

210,107

121,846
80,451

4,593
81,301
39,090
81,461

237,910

114,431
46,920

144,959

2,253

3,763

2,115
80,384
13,693

3,102
46,185
12,800
11,672

103,326
57,320
26,857
10,575

145,589
(5,214)
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HKD
usb

usb

usb

usb

usD
usD
usD
usD
usD
usD
UsD
UsD
usD
usb

usD
usb
usb
usb
usb
usD
usb
usb
usD

usD
usD

usD

usb

usb

usb

usb

usD

usD

usD

usD

usD

usD
usD

4,129,430
215

1,177,192

487,445

452,947

594,792
293,832
2,640
2,256,595
1,359,998
1,996,963
551,464
141,194
640,782
335,457

200,982
2,466,554
334,700
950,648
1,977,938
1,006,374
624,915
761,694
740,099
154,169
1,369,684
14,661,448
18,582,939
10,468,595
1,473,019
10,870,794
927,403
23,317,946
12,027,546
2,208,399
825,413
40,986
965,472

1,458,699
2,445,830

Tencent Holdings Ltd.
Advanced Emissions
Solutions, Inc.
Advanced Micro Devices,
Inc.

Advanced Micro Devices,
Inc.

Advanced Micro Devices,
Inc.

Alibaba Group Holding Ltd.
Alibaba Group Holding Ltd.
Alibaba Group Holding Ltd.
Alphabet, Inc.
Alphabet, Inc.
Alphabet, Inc.
Atlassian Corp. plc
Atlassian Corp. plc
Avalara, Inc.

USD LIBOR 1 month
0.153

USD LIBOR 1 month
0.158

Facebook, Inc.
Facebook, Inc.
Facebook, Inc.

FleetCor Technologies,
Inc.

FleetCor Technologies,
Inc.

GoDaddy, Inc.

GoDaddy, Inc.

GoDaddy, Inc.

GoDaddy, Inc.

USD LIBOR 1 month
0.153

USD LIBOR 1 month
0.131%

USD LIBOR 1 month
0.158%

USD LIBOR 1 month
0.153%

USD LIBOR 1 month
0.131%

USD LIBOR 1 month
0.153%

USD LIBOR 1 month
0.131%

USD LIBOR 1 month
0.158%

USD LIBOR 1 month
0.153%

USD LIBOR 1 month
0.131%

salesforce.com, Inc.
salesforce.com, Inc.
Skyworks Solutions, Inc.
Snap, Inc.

WEX, Inc.

HKD HIBOR 1 month 0.135
USD LIBOR 1 month 0.145

USD LIBOR 1 month 0.131

USD LIBOR 1 month 0.153

USD LIBOR 1 month 0.131

USD LIBOR 1 month 0.131
USD LIBOR 1 month 0.131
USD LIBOR 1 month 0.131
USD LIBOR 1 month 0.131
USD LIBOR 1 month 0.131
USD LIBOR 1 month 0.153
USD LIBOR 1 month 0.153
USD LIBOR 1 month 0.158
USD LIBOR 1 month 0.131
Carnival Corp.

Carnival Corp.

USD LIBOR 1 month 0.131
USD LIBOR 1 month 0.131
USD LIBOR 1 month 0.153
USD LIBOR 1 month 0.153

USD LIBOR 1 month 0.131

USD LIBOR 1 month 0.153
USD LIBOR 1 month 0.131
USD LIBOR 1 month 0.131
USD LIBOR 1 month 0.158

NASDAQ-100 Total Return
Index

Russell 2000 Total Return
Growth Index

Russell 2000 Total Return
Growth Index

Russell 2000 Total Return
Growth Index

Russell 2000 Total Return
Growth Index

Russell Midcap Growth Index
Total Return

Russell Midcap Growth Index
Total Return

S&P North American
Technology Software Index
S&P North American
Technology Software Index
S&P North American
Technology Software Index
USD LIBOR 1 month 0.131
USD LIBOR 1 month 0.131
USD LIBOR 1 month 0.131
USD LIBOR 1 month 0.153
USD LIBOR 1 month 0.153
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Morgan Stanley
Morgan Stanley

Morgan Stanley
Morgan Stanley
J.P. Morgan

Morgan Stanley
Goldman Sachs
J.P. Morgan

J.P. Morgan

Morgan Stanley
Morgan Stanley
Morgan Stanley
Morgan Stanley
J.P. Morgan

Morgan Stanley

Morgan Stanley
J.P. Morgan

Morgan Stanley
Morgan Stanley
Morgan Stanley
Morgan Stanley
Morgan Stanley
J.P. Morgan

Morgan Stanley
Morgan Stanley
Morgan Stanley
Morgan Stanley
Morgan Stanley
Morgan Stanley
J.P. Morgan

Morgan Stanley
Morgan Stanley
Morgan Stanley
Morgan Stanley
Morgan Stanley
Morgan Stanley
J.P. Morgan

Morgan Stanley

Morgan Stanley
Morgan Stanley

09-May-23
23-Nov-21

09-May-23
17-May-23
09-May-23

09-May-23
09-May-23
09-May-23
09-May-23
09-May-23
17-May-23
17-May-23
18-May-23
09-May-23
16-Sep-22

16-Sep-22
09-May-23
09-May-23
17-May-23
17-May-23
09-May-23
17-May-23
09-May-23
09-May-23
18-May-23
15-May-23
05-May-23
15-May-23
15-May-23
05-May-23
15-May-23
05-May-23
15-May-23
15-May-23
05-May-23
09-May-23
09-May-23
09-May-23

17-May-23
17-May-23

(17,976)
@

(29,782)
(27,220)
(11,459)

(70,577)
(34,866)
(313)
(82,561)
(49,577)
(11,745)
(9,025)
(2,309)
(7,245)
(182,974)

(62,250)
(107,793)
(14,627)
(8,420)
(22,719)
(3,119)
(21,178)
(18,706)
(18,176)
(5,227)
(32,064)
(901,834)
(329,714)
(155,606)
(90,962)
(154,136)
(29,387)
(426,280)
(392,458)
(82,963)
(18,916)
(939)
(3,602)

(36,561)
(10,064)

1,443,529
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AUD 1,996,261 Receive RBACR 1 day (0.500) Morgan Stanley 12-0ct-21 (1,539,017) 112,768
Pay Performance of the underlying
equity
basket of 1 Security

CAD 1,229,310 Receive CADIM__CDOR 1 month Deutsche Bank 03-Aug-21 (965,755) (46,524)
(1.500)
Pay Performance of the underlying
equity
basket of 1 Security

CAD 1,167,820 Receive CADIM__CDOR 1 month Deutsche Bank 03-Aug-21 (917,448) (173,845)
(0.300)
Pay Performance of the underlying
equity
basket of 1 Security

CHF 1,009,316 Receive CHF-LIBOR-BBA-SN 1 day Goldman Sachs 14-Mar-25 (1,140,084) (24,791)
(0.817)
Pay Performance of the underlying
equity
basket of 1 Security

EUR 14,231,850 Receive Performance of the Goldman Sachs 14-Mar-25 17,386,340 3,180,470
underlying equity
basket of 9 Securities
Pay EUR-EONIA 1 day (0.472)

EUR 7,568,358 Receive Performance of the Morgan Stanley 13-0ct-21 9,245,886 327,517
underlying equity
basket of 7 Securities
Pay EURIB-IM 1 month 0.400

EUR 5,718,889 Receive Performance of the Morgan Stanley 29-Sep-21 6,986,481 274,119
underlying equity
basket of 3 Securities
Pay EONIA-1D 1 day 0.650

EUR 8,794,826  Receive Performance of the Morgan Stanley 04-0Oct-21 10,744,199 235,955
underlying equity
basket of 2 Securities
Pay EONIA-1D 1 day 0.400

EUR 12,605,033  Receive Performance of the Barclays 22-Jul-21 15,398,938 104,392
underlying equity
basket of 1 Security
Pay EUR EIBOR 1 month 0.400

EUR 10,968,628 Receive EONIA 0/N (0.300) Barclays 22-Jul-21 (13,399,825) 31,720
Pay Performance of the underlying
equity
basket of 1 Security

EUR 158,746  Receive EURIM__Reuters 1 month  Deutsche Bank 22-Dec-21 (193,932) 10,707
(4.500)
Pay Performance of the underlying
equity
basket of 1 Security

EUR 122,166  Receive EONIA 0/N (0.300) Barclays 22-Dec-21 (149,244) (1,548)
Pay Performance of the underlying
equity
basket of 1 Security

EUR 7,584,899 Receive Performance of the Barclays 10-Jun-21 9,266,091 (18,169)
underlying equity
basket of 1 Security
Pay EUR EIBOR 1 month 0.450

EUR 2,218,658 Receive Performance of the Barclays 25-Nov-21 2,710,423 (32,853)
underlying equity
basket of 1 Security
Pay EUR EIBOR 1 month 0.400

EUR 1,411,275 Receive EONIA 1 day (0.500) Morgan Stanley 04-0ct-21 (1,724,084) (60,302)
Pay Performance of the underlying
equity
basket of 1 Security

EUR 2,366,145 Receive Performance of the Morgan Stanley 21-Sep-22 2,890,601 (77,212)

underlying equity
basket of 1 Security
Pay EONIA-1D 1 day 0.650
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EUR 6,632,088 Receive EONIA 0/N (0.350) Barclays 23-Sep-21 (8,102,090) (155,873)
Pay Performance of the
underlying equity
basket of 1 Security

EUR 774,476 Receive EONIA 1 day (0.005) Morgan Stanley 22-Mar-22 (946,138) (291,374)
Pay Performance of the
underlying equity
basket of 1 Security

EUR 851,731 Receive EONIA 1 day (0.400) Morgan Stanley 06-Sep-21 (1,040,518) (352,041)
Pay Performance of the
underlying equity
basket of 1 Security

EUR 5,113,486 Receive EONIA 1 day (0.472) Goldman Sachs 14-Mar-25 (6,246,889) (1,040,619)
Pay Performance of the
underlying equity
basket of 4 Securities

GBP 5,515,232  Receive Performance of the Morgan Stanley 21-Sep-22 7,542,080 658,807
underlying equity
basket of 3 Securities
Pay SONIA-1D 1 day 0.650

GBP 2,346,152  Receive SONIA 1 day (0.350) Morgan Stanley 27-0ct-21 (3,208,363) 95,044
Pay Performance of the
underlying equity
basket of 2 Securities

GBP 1,235,488 Receive Performance of the Barclays 13-Jan-22 1,689,530 10,516
underlying equity
basket of 1 Security
Pay GBP LIBOR 1 month 0.600

GBP 202,455 Receive Performance of the Barclays 07-Jan-22 276,857 5,580
underlying equity
basket of 1 Security
Pay GBP LIBOR 1 month 0.500

GBP 4,783,249  Receive Performance of the Barclays 29-0ct-21 6,541,094 139
underlying equity
basket of 1 Security
Pay GBP LIBOR 1 month 0.400

GBP 7,685,232  Receive Performance of the Barclays 08-Dec-21 10,509,555 (60)
underlying equity
basket of 1 Security
Pay GBP LIBOR 1 month 0.400

GBP 6,275,548 Receive Performance of the Barclays 27-0ct-21 8,581,812 (11,328)
underlying equity
basket of 1 Security
Pay GBP LIBOR 1 month 0.400

GBP 1,238,878 Receive Performance of the Morgan Stanley 01-Oct-21 1,694,166 (19,638)
underlying equity
basket of 1 Security
Pay SONIA-1D 1 day 0.650

GBP 1,181,966 Receive Performance of the Morgan Stanley 27-0ct-21 1,616,339 (67,606)
underlying equity
basket of 1 Security
Pay SONIA-1D 1 day 0.400

GBP 1,403,701 Receive SONIA 1 day (0.300) Morgan Stanley 13-0ct-21 (1,919,562) (95,158)
Pay Performance of the
underlying equity
basket of 3 Securities

GBP 10,215,833  Receive Performance of the Morgan Stanley 13-0Oct-21 13,970,153 (109,058)
underlying equity
basket of 7 Securities
Pay LIBOR-1IM 1 month 0.400

HKD 2,184,605 Receive Performance of the Morgan Stanley 24-Nov-21 281,795 (9,657)
underlying equity
basket of 1 Security
Pay HIBOR-1M 1 month -

SEK 9,256,969 Receive STIBOR 1 day (0.088) Goldman Sachs 14-Mar-25 (1,125,112) (265,876)
Pay Performance of the
underlying equity
basket of 1 Security

UsD 208,510,855 Receive Performance of the Deutsche Bank 02-Nov-21 208,510,852 37,821,191
underlying equity
basket of 120 Securities
Pay USDIM_Reuters 1 month
1.000
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usD

usD

usD

usb

usb

usD

usD

usb

usD

usb

usD

usb

usD

usb

usD

UsD

5,001,628

23,294,352

1,628,591

1,289,780

4,009,786

17,888,646

543,612

2,168,896

990,744

2,818,358

781,514

450,687

48,771

3,180,399

4,514,475

997,890

Receive Performance of the
underlying equity
basket of 1 Security

Pay

USD_ LIBOR__IM_ACT/360_BBA 1
1

month 0.350

Receive Performance of the
underlying equity
basket of 4 Securities

Pay
USD__LIBOR__IM_ACT/360_BBA 1
1

month 0.350

Receive Performance of the
underlying equity

basket of 1 Security

Pay FEDEF-1D 1 day 0.650
Receive Performance of the
underlying equity

basket of 1 Security

Pay FEDEF-1D 1 day 0.300
Receive Performance of the
underlying equity

basket of 2 Securities

Pay FEDEF-1D 1 day 0.400
Receive Performance of the
underlying equity

basket of 3 Securities

Pay
USD__LIBOR__IM_ACT/360_BBA 1
1

month 0.350

Receive USOBFR O/N (1.080)
Pay Performance of the
underlying equity

basket of 1 Security
Receive Performance of the
underlying equity

basket of 1 Security

Pay
USD__LIBOR__IM_ACT/360_BBA 1
1

month 0.350

Receive FEDEF 1 day 0.004
Pay Performance of the
underlying equity

basket of 1 Security
Receive Performance of the
underlying equity

basket of 1 Security

Pay LIBOR-3M 3 month 0.010
Receive USDIM__Reuters 1 month
0.400

Pay Performance of the
underlying equity

basket of 1 Security
Receive USOBFR O/N -

Pay Performance of the
underlying equity

basket of 1 Security
Receive Performance of the
underlying equity

basket of 1 Security

Pay USOBFR O/N 1.000
Receive LIBOR 1 month (0.350)
Pay Performance of the
underlying equity

basket of 1 Security
Receive Performance of the
underlying equity

basket of 1 Security

Pay

USD_ LIBOR__IM_ ACT/360_BBA 1
1

month 0.350

Receive FEDEF 1 day (0.006)
Pay Performance of the
underlying equity

basket of 1 Security

J.P. Morgan

J.P. Morgan

Morgan Stanley

Morgan Stanley

Morgan Stanley

J.P. Morgan

Deutsche Bank

J.P. Morgan

Morgan Stanley

Morgan Stanley

Deutsche Bank

Deutsche Bank

Deutsche Bank

Barclays

J.P. Morgan

Morgan Stanley
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11-Jan-22

20-Jan-22

23-Sep-22

14-0ct-21

22-Nov-22

26-Jan-22

02-Nov-21

13-0ct-21

21-Sep-22

27-Sep-22

02-Nov-21

02-Nov-21

02-Nov-21

30-Dec-21

02-Feb-22

21-Sep-22

5,001,628

23,294,353

1,628,591

1,289,780

4,009,786

17,888,646

(543,612)

2,168,896

(990,744)

2,818,358

(781,514)

(450,687)

48,771

(3,180,399)

4,514,475

(997,890)

481,069

437,339

325,086

211,253

139,278

112,706

77,196

52,141

44,504

9,692

8,851

5,953

4,607

(1,000)

(14,257)

(40,970)
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usD 9,145,567 Receive FEDEF 1 day (0.350) Morgan Stanley 06-0ct-21 (9,145,567) (46,571)
Pay Performance of the
underlying equity
basket of 6 Securities
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usD

usD

UsD

usb

usb

usD

usD

usb

usb

usD

UsD

usb

usb

usD

usD

usb

usb

4,926,439

282,659

5,594,043

7,117,705

8,407,702

1,382,339

2,553,066

3,361,322

2,694,076

8,754,480

12,175,701

5,334,363

1,909,920

1,762,283

36,714,115

67,943,550

163,481,164

Receive Performance of the
underlying equity

basket of 1 Security

Pay USD LIBOR 1 month 0.750
Receive FEDEF 1 day (0.350)
Pay Performance of the
underlying equity

basket of 1 Security
Receive LIBOR 1 month (0.350)
Pay Performance of the
underlying equity

basket of 2 Securities
Receive LIBOR 1 month (0.350)
Pay Performance of the
underlying equity

basket of 1 Security
Receive FEDEF 1 day (0.006)
Pay Performance of the
underlying equity

basket of 1 Security
Receive USOBFR O/N (1.000)
Pay Performance of the
underlying equity

basket of 1 Security
Receive FEDEF 1 day (0.003)
Pay Performance of the
underlying equity

basket of 1 Security
Receive FEDEF 1 day (0.350)
Pay Performance of the
underlying equity

basket of 2 Securities
Receive FEDEF 1 day (0.350)
Pay Performance of the
underlying equity

basket of 2 Securities
Receive LIBOR 1 month (0.350)
Pay Performance of the
underlying equity

basket of 1 Security
Receive LIBOR 1 month (0.350)
Pay Performance of the
underlying equity

basket of 1 Security
Receive FEDEF 1 day 0.004
Pay Performance of the
underlying equity

basket of 4 Securities
Receive USOBFR 0/N (0.750)
Pay Performance of the
underlying equity

basket of 1 Security
Receive USOBFR 0/N (0.500)
Pay Performance of the
underlying equity

basket of 2 Securities
Receive USD-LIBOR-BBA 1 month
0.154

Pay Performance of the
underlying equity

basket of 2 Securities
Receive LIBOR 1 month (0.300)
Pay Performance of the
underlying equity

basket of 1 Security
Receive USOBFR 0/N (0.350)
Pay Performance of the
underlying equity

basket of 128 securities

Barclays

Morgan Stanley

Barclays

Barclays

Morgan Stanley

Deutsche Bank

Morgan Stanley

Morgan Stanley

Morgan Stanley

Barclays

Barclays

Morgan Stanley

Deutsche Bank

Deutsche Bank

Goldman Sachs

J.P. Morgan

Deutsche Bank
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19-Jan-22

21-Sep-22

13-Jan-22

24-Nov-21

28-Sep-22

02-Nov-21

21-Sep-22

10-Nov-21

15-Mar-22

02-Sep-21

27-May-21

21-Sep-22

02-Nov-21

02-Nov-21

17-Nov-27

26-Jan-22

02-Nov-21

4,926,439

(282,659)

(5,594,043)

(7,117,705)

(8,407,702)

(1,382,339)

(2,553,066)

(3,361,321)

(2,694,076)

(8,754, 480)

(12,175,701)

(5,334,363)

(1,909,920)

(1,762,283)

(36,714,115)

(67,943,550)

(60,623)

(76,188)

(77,963)

(84,596)

(99,582)

(125,462)

(130,008)

(143,741)

(153,577)

(241,188)

(251,271)

(345,435)

(349,224)

(474,003)

(547,940)

(1,076,430)

(163,481,166) (34,154,933)

3,430,106
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(45,663,817) (299.32)
(11,996,344) (78.63)
(8,407,702) (55.11)
(5,662,191) (37.11)
(3,396,775) (22.27)
(2,980,386) (19.54)
(2,505,496) (16.42)
(1,539,017) (10.09)
(1,304,760) (8.55)
(1,140,084) (7.47)
(1,133,567) (7.43)
(1,125,112) (7.37)
(946,138) (6.20)
(784,161) (5.14)
(394,721) (2.59)
(260,518) (1.70)
233,596 1.53
281,795 1.85
1,289,780 8.45
1,628,591 10.68
2,818,358 18.47
3,501,152 22.95
20,449,295 134.04
22,518,078 147.60
51,776,096 339.38
15,255,952 100.00
11
2020 12 31
49,000 Amern Airls Group, Inc. 5 5.00 J.P. Morgan 20-Dec-21 usb 3,163 (444)
01/06/2022
245,000 Amern Airls Group, Inc. 5 5.00 Citigroup 20-Dec-21 usb 15,816 (1,266)
01/06/2022
442,000 Amern Airls Group, Inc. 5 5.00 Morgan Stanley 20-Dec-21 usb 28,533 (21,807)
01/06/2022
367,000 Amern Airls Group, Inc. 5 5.00 Goldman Sachs 20-Dec-21 usb 23,692 (8,931)
01/06/2022
123,000 Amern Airls Group, Inc. 5 5.00 Barclays 20-Dec-21 usb 7,940 (10,886)
01/06/2022
334,000 Brazil Government Bond 4.25 1.00 Barclays 20-Jun-25 usb 4,251 (35,539)
07/01/2025
26,000 Carnival Corp. 6.65 1.00 Citigroup 20-Jun-25 usb 3,962 (3,929)
15/01/2028
34,000 Carnival Corp. 6.65 1.00 Credit Suisse 20-Jun-23 usb 2,865 (6,610)
15/01/2028
34,000 Carnival Corp. 6.65 1.00 Citigroup 20-Jun-23 usb 2,865 (6,785)
15/01/2028
83,000 Carnival Corp. 6.65 1.00 J.P. Morgan 20-Jun-25 usb 12,649 (7,985)
15/01/2028
180,000 Carnival Corp. 6.65 1.00 Morgan Stanley 20-Jun-25 usb 27,432 (20,566)
15/01/2028
80,000 Carnival Corp. 6.65 1.00 Barclays 20-Jun-25 usb 12,192 (8,492)
15/01/2028
138,000 Carnival Corp. 6.65 1.00 Goldman Sachs 20-Jun-23 usb 11,628 (25,975)
15/01/2028
137,000 Carnival Corp. 6.65 1.00 Barclays 20-Jun-23 usb 11,544 (26,987)
15/01/2028
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15,500,000 CDX.NA.HY.35-V1 5.00 Morgan Stanley 20-Dec-25 usb (1,469,197) (501,418)
17,230,000 CDX.NA.HY.35-V1 5.00 J.P. Morgan 20-Dec-25 usb 1,633,178 825,891
2,280,000 CDX.NA.1G.34-V1 1.00 J.P. Morgan 20-Jun-25 usb (37,982) (46,338)
61,000 Dell, Inc. 7.1  15/04/2028 1.00 Citigroup 20-Dec-25 usb 1,039 (2,611)
576,000 Dell, Inc. 7.1 15/04/2028 1.00 BNP Paribas 20-Dec-25 usb 9,806 (22,852)
98,000 Dell, Inc. 7.1 15/04/2028 1.00 Goldman Sachs 20-Dec-25 usb 1,668 (4,981)
318,000 Dell, Inc. 7.1 15/04/2028 1.00 Morgan Stanley 20-Dec-25 usb 5,414 (9,036)
49,000 Diamond Sports Group LLC 5.375 5.00 Goldman Sachs 20-Dec-25 usb 14,629 (4,236)
15/08/2026
24,000 Diamond Sports Group LLC 5.375 5.00 Barclays 20-Dec-25 usb 7,165 (5,232)
15/08/2026
24,000 Diamond Sports Group LLC 5.375 5.00 Morgan Stanley 20-Jun-25 usb 6,820 (6,373)
15/08/2026
73,000 Diamond Sports Group LLC 5.375 5.00 Morgan Stanley 20-Dec-25 usb 21,794 (16,166)
15/08/2026
1,178,800 Dow Chemical Co. (The) 1.00 Morgan Stanley 20-Jun-25 usb (20,247) (2,848)
7.375  01/11/2029
258,000 Dow Chemical Co. (The) 1.00 Goldman Sachs 20-Jun-25 usb (4,432) (2,741)
7.375  01/11/2029
64,000 Dow Chemical Co. (The) 1.00 J.P. Morgan 20-Jun-25 usb (1,099) (736)
7.375  01/11/2029
246,000 General Electric Co. 1.00 Morgan Stanley 20-Dec-25 usb (732) (8,963)
2.7 09/10/2022
984,000 General Electric Co. 1.00 Goldman Sachs 20-Dec-25 usb (2,928) (42,258)
2.7 09/10/2022
285,000 HeidelbergCement AG 2.25 5.00 Morgan Stanley 20-Dec-25 EUR (72,938) 5,436
30/03/2023
233,000 Italy Government Bond 6.875 1.00 Bank of America 20-Jun-24 usb (2,214) (6,437)
27/09/2023
389,000 Italy Government Bond 6.875 1.00 J.P. Morgan 20-Jun-24 usb (3,696) (6,866)
27/09/2023
14,000 K. Hovnanian Enterprises, Inc. 5.00 J.P. Morgan 20-Jun-25 usb 2,946 (4,909)
10.5  15/07/2024
10,000 K. Hovnanian Enterprises, Inc. 5.00 Morgan Stanley 20-Jun-25 usb 2,105 (4,245)
10.5 15/07/2024
1,068,000 K. Hovnanian Enterprises, Inc. 5.00 Barclays 20-Dec-24 usb 203,260 (69,355)
7 15/01/2019
35,000 K. Hovnanian Enterprises, Inc. 5.00 Barclays 20-Jun-25 usb 7,367 (8,310)
10.5  15/07/2024
218,000 Kimco Realty Corp. 3.3 1.00 J.P. Morgan 20-Jun-24 usb (2,089) (1,684)
01/02/2025
201,000 Kimco Realty Corp. 3.3 1.00 J.P. Morgan 20-Jun-25 usb (332) (3,624)
01/02/2025
808,000 Kohl®s Corp. 4.25 17/07/2025 1.00 Morgan Stanley 20-Dec-25 usb 20,125 (57,600)
1,527,000 Kohl"s Corp. 4.25 17/07/2025 1.00 Goldman Sachs 20-Dec-25 usb 38,034 (106,989)
960,000 Lloyds Banking Group plc 4.5 1.00 J.P. Morgan 20-Dec-24 EUR (9,008) (11,275)
04/11/2024
433,000 MBIA, Inc. 6.625 01/10/2028 5.00 Goldman Sachs 20-Dec-24 usb (4,163) 67,954
606,000 MBIA, Inc. 6.625 01/10/2028 5.00 Citigroup 20-Jun-21 usb (7,414) 41,643
199,000 MBIA, Inc. 6.625 01/10/2028 5.00 Citigroup 20-Dec-24 usb (1,913) 35,422
66,000 MBIA, Inc. 6.625 01/10/2028 5.00 Citigroup 20-Jun-22 usb (1,253) 3,754
42,000 MBIA, Inc. 6.625 01/10/2028 5.00 Goldman Sachs 20-Jun-22 usb (798) 1,778
40,000 MBIA, Inc. 6.625 01/10/2028 5.00 Barclays 20-Jun-22 usb (760) 518
2,255,000 Mexico Government Bond 1.00 Barclays 20-Dec-25 usb (21,563) (51,686)
4.15  28/03/2027
2,513,000 Simon Property Group, Inc. 1.00 Morgan Stanley 20-Dec-25 usb (6,103) (59,437)
2.75 01/06/2023
506,000 Simon Property Group, Inc. 1.00 J.P. Morgan 20-Jun-25 usb (3,073) (46,076)
2.75 01/06/2023
125,000 Stena Aktiebolag 7 5.00 Morgan Stanley 20-Dec-25 EUR 3,493 (5,050)
01/02/2024
499,000 Stena Aktiebolag 7 5.00 Goldman Sachs 20-Jun-24 EUR (787) (30,611)
01/02/2024
311,000 Telecom Italia SpA 3.625 1.00 Barclays 20-Dec-25 EUR 15,017 449
19/01/2024
2,014,400 Transocean, Inc. 3.8 1.00 Morgan Stanley 20-Dec-24 usb (1,296,730) 267,752
15/10/2022
922,000 Transocean, Inc. 3.8 5.00 J.P. Morgan 20-Dec-24 usb 510,825 301,102
15/10/2022
737,000 Transocean, Inc. 3.8 5.00 Goldman Sachs 20-Dec-24 usb 408,328 356,595
15/10/2022
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86,000 Transocean, Inc. 3.8 1.00 Morgan Stanley 20-Jun-25 usb (56,680) 13,648
15/10/2022
86,000 Transocean, Inc. 3.8 5.00 Credit Suisse 20-Jun-25 usb 48,525 (7,900)
15/10/2022
1,532,000 Transocean, Inc. 3.8 1.00 Morgan Stanley 20-Dec-25 usb 1,031,608 (250,177)
15/10/2022
510,000 Transocean, Inc. 3.8 5.00 Credit Suisse 20-Dec-24 usb 282,560 (29,815)
15/10/2022
126,000 Transocean, Inc. 3.8 5.00 Barclays 20-Dec-25 usb 72,293 (36,539)
15/10/2022
889,000 Transocean, Inc. 3.8 5.00 Goldman Sachs 20-Dec-25 usb 510,068 (218,542)
15/10/2022
292,000 United States Steel Corp. 5.00 J.P. Morgan 20-Jun-25 usb 2,393 (73,096)
6.65 01/06/2037
69,000 United States Steel Corp. 5.00 Morgan Stanley 20-Jun-25 usb 565 (18,228)
6.65 01/06/2037
2,001,426 (49,500)
12
2020 12 31
Abbott Laboratories, Call Option, Morgan
Strike Price 115.00, Feb. 2021 Stanley usb @ 10,949 (190) (15)
Acacia Communications, Inc., Call
Option, Strike Price 75.00, Aug. 2021 Barclays usb 30,000 2,188,800 2,041 3,595
Activision Blizzard, Inc., Call Option, Morgan
Strike Price 95.00, Feb. 2021 Stanley usb (©) 27,855 (1,128) (773)
Alexion Pharmaceuticals, Inc., Call
Option, Strike Price 170.00, May.
2021 J.P. Morgan usb 112 1,749,888 50,848 (18,824)
Alexion Pharmaceuticals, Inc., Call
Option, Strike Price 170.00, Feb. 2021 J.P. Morgan usb 28 437,472 6,160 (4,528)
Alexion Pharmaceuticals, Inc., Call
Option, Strike Price 190.00, May.
2021 J.P. Morgan usb (56) 874,944 (8,400) 2,455
Alexion Pharmaceuticals, Inc., Put
Option, Strike Price 145.00, Feb. 2021 J.P. Morgan usD (28) 437,472 (6,580) 2,976
AMC Entertainment Holdings, Inc.,
Put Option, Strike Price 2.00, Jan.
2021 J.P. Morgan usD 13,641 28,408 6,387 (14,850)
American Airlines Group, Inc., Put Morgan
Option, Strike Price 12.00, Jan. 2021 Stanley usb 73 115,121 438 (1,197)
American Airlines Group, Inc., Put Morgan
Option, Strike Price 13.00, Jan. 2021 Stanley usb 73 115,121 803 (2,041)
American Airlines Group, Inc., Put
Option, Strike Price 15.00, Jan. 2021 J.P. Morgan usD 160,500 2,531,085 5,101 (70,262)
Anthem, Inc., Call Option, Strike Price Morgan
340.00, Feb. 2021 Stanley usD @) 32,109 (723) (593)
Applied Materials, Inc., Call Option, Morgan
Strike Price 97.50, Feb. 2021 Stanley usb (O] 34,520 (480) 246
AstraZeneca plc, Put Option, Strike
Price 45.00, Apr. 2021 J.P. Morgan usb (238) 1,189,762 (44,030) 3,294
B&G Foods, Inc., Put Option, Strike Goldman
Price 25.00, May. 2021 Sachs usb 277,500 7,695,075 19,268 (14,676)
Bank of America Corp., Call Option, Morgan
Strike Price 32.00, Feb. 2021 Stanley usD @) 6,062 (152) 7
Boeing Co. (The), Put Option, Strike Goldman
Price 150.00, Jan. 2021 Sachs usb 555,000 118,803,300 157 (104,026)
Chevron Corp., Call Option, Strike Morgan
Price 95.00, Feb. 2021 Stanley usb @) 33,780 (484) 638
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Cinemark Holdings, Inc., Call Option,
Strike Price 20.00, Feb. 2021

Cinemark Holdings, Inc., Put Option,
Strike Price 15.00, Feb. 2021

Cisco Systems, Inc., Call Option,
Strike Price 49.00, Feb. 2021

Clearway Energy, Inc., Call Option,
Strike Price 30.00, Aug. 2021

Clearway Energy, Inc., Call Option,
Strike Price 30.00, May. 2021

Comcast Corp., Call Option, Strike
Price 55.00, Feb. 2021

Deere & Co., Call Option, Strike Price
290.00, Feb. 2021

DR Horton, Inc., Call Option, Strike
Price 82.50, Feb. 2021

Eli Lilly and Co., Call Option, Strike
Price 185.00, Feb. 2021

Energy Transfer LP, Call Option,
Strike Price 7.00, Jan. 2021

Fidelity National Information Services,
Inc., Call Option, Strike Price 155.00,
Feb. 2021

Fifth Third Bancorp, Call Option,
Strike Price 30.00, Feb. 2021

HCA Healthcare, Inc., Call Option,
Strike Price 180.00, Feb. 2021

HP, Inc., Call Option, Strike Price
25.00, Feb. 2021

11-VI, Inc., Call Option, Strike Price
75.00, Jan. 2021

Interpublic Group of Cos., Inc. (The),
Call Option, Strike Price 26.00, Feb.
2021

Iron Mountain, Inc., Call Option, Strike
Price 32.50, Feb. 2021

Johnson & Johnson, Call Option,

Strike Price 165.00, Feb. 2021

KLA Corp., Call Option, Strike Price
290.00, Feb. 2021

Kohl*s Corp., Put Option, Strike Price
32.50, Apr. 2021

Kroger Co. (The), Put Option, Strike
Price 30.00, Apr. 2021

L Brands, Inc., Call Option, Strike
Price 45.00, Feb. 2021

Marcus Corp. (The), Call Option,
Strike Price 17.50, Feb. 2021

Marcus Corp. (The), Put Option,

Strike Price 10.00, Jan. 2021

Marvell Technology Group Ltd., Put
Option, Strike Price 33.00, Feb. 2021
Marvell Technology Group Ltd., Put
Option, Strike Price 39.00, Feb. 2021
Masco Corp., Call Option, Strike Price
60.00, Feb. 2021

Merck & Co., Inc., Call Option, Strike
Price 85.00, Feb. 2021

MetLife, Inc., Call Option, Strike Price
50.00, Feb. 2021

Microsoft Corp., Call Option, Strike
Price 240.00, Feb. 2021

MongoDB, Inc., Put Option, Strike
Price 290.00, Dec. 2020

Morgan Stanley, Call Option, Strike
Price 72.50, Feb. 2021

Newmont Corp., Call Option, Strike
Price 70.00, Feb. 2021

Nexstar Media Group, Inc., Call
Option, Strike Price 115.00, Feb. 2021
NIKE, Inc., Call Option, Strike Price
155.00, Feb. 2021

Morgan
Stanley
Morgan
Stanley
Morgan
Stanley

Citigroup

J.P. Morgan
Morgan
Stanley
Morgan
Stanley
Morgan
Stanley
Morgan
Stanley

J.P. Morgan

Morgan
Stanley
Morgan
Stanley
Morgan
Stanley
Morgan
Stanley
Morgan
Stanley

Morgan
Stanley
Morgan
Stanley
Morgan
Stanley
Morgan
Stanley

J.P. Morgan

J.P. Morgan
Morgan
Stanley
Morgan
Stanley
Morgan
Stanley

Barclays

Barclays
Morgan
Stanley
Morgan
Stanley
Morgan
Stanley
Morgan
Stanley
Morgan
Stanley
Morgan
Stanley
Morgan
Stanley
Morgan
Stanley
Morgan
Stanley

45/90

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

usb

66
(66)

®)
(147,000)
(357,000)
®)

€Y

(O]

)

484

@
(©)
@

(6)

®)
12)
(€Y
(€Y
74
1,101,000
@
73
87
(2,227,500)
2,632,500
®)
@
®)

(€]

®)
®
(©)

@

114,906

114,906

26,850

4,693,710

11,399,010

31,440

26,905

27,568

33,768

299,112

28,292

8,271

32,892

14,754

68,364

11,760

35,376

15,738

25,891

301,106

34,967,760

7,438

98,404

117,276

105,895,350

125,149,050

32,958

16,360

23,475

22,242

251,328

20,559

29,945

32,757

14,147

9,042 (3,109)

(6,930) (635)
(192) 153
(21,520) 1,647

(42,896) (9,779)

(612) (304)
(386) 301
(232) 842
(440) 276

1,98  (12,325)

(296) 4
(180) ®)
(565) 217
(558) (123)
3,105 863
(225) 13)
(240) 66
(315) (95)
(410) 233

16,280 (16,967)

41,258 (40,063)

142) 267
3,650 (1,617)
870 (5,049)

(5,438) 132,653

27,662  (378,566)

(354) 525
(302) (229)
(510) @72)
(305) 323
175 (3,382)
(546) 70
(270) 407

(1,110) (1,454)

(109) 344
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Nikola Corp., Call Option, Strike Price

17.50, Apr. 2021 J.P. Morgan usb 67 102,242 20,100 (32,564)
Nikola Corp., Call Option, Strike Price

20.00, Apr. 2021 J.P. Morgan usb 101 154,126 23,735 (35,422)
Nikola Corp., Call Option, Strike Price

30.00, Apr. 2021 J.P. Morgan usD (67) 102,242 (6,298) 18,181
Nikola Corp., Call Option, Strike Price

35.00, Apr. 2021 J.P. Morgan usb (101) 154,126 (7,070) 14,742
Nikola Corp., Put Option, Strike Price

10.00, Apr. 2021 J.P. Morgan usb 67) 102,242 (10,385) 2,672
Nikola Corp., Put Option, Strike Price

12.50, Apr. 2021 J.P. Morgan usb (101) 154,126 (26,260) 1,042
NortonLifeLock, Inc., Call Option, Morgan

Strike Price 24.00, Feb. 2021 Stanley usD 12) 24,936 (360) 377
ON Semiconductor Corp., Call Option, Morgan

Strike Price 35.00, Jan. 2021 Stanley usD 37 121,101 2,590 995
Oracle Corp., Call Option, Strike Price Morgan

70.00, Feb. 2021 Stanley usb (©) 19,407 (132) 250
Philip Morris International, Inc., Call Morgan

Option, Strike Price 90.00, Feb. 2021 Stanley usD @) 16,558 (140) 91
Pluralsight, Inc., Call Option, Strike

Price 20.00, Apr. 2021 J.P. Morgan usb 4 8,384 420 488
QUALCOMM, Inc., Call Option, Strike Morgan

Price 175.00, Feb. 2021 Stanley usb @ 15,234 (210) (63)
Sabre Corp., Call Option, Strike Price Morgan

15.00, Feb. 2021 Stanley usb 73 87,746 2,701 (2,125)
salesforce.com, Inc., Put Option,

Strike Price 230.00, Mar. 2021 Barclays usD 552,000 122,836,560 45,004 5,144
Synaptics, Inc., Put Option, Strike Morgan

Price 70.00, Feb. 2021 Stanley usb (54) 520,560 (4,725) 3,652
Target Corp., Call Option, Strike Price Morgan

185.00, Feb. 2021 Stanley usb @ 17,653 (360) (131)
Teradyne, Inc., Call Option, Strike Morgan

Price 140.00, Feb. 2021 Stanley usb (¢D) 11,989 (185) 21
Texas Instruments, Inc., Call Option, Morgan

Strike Price 180.00, Feb. 2021 Stanley usb (¢H) 16,413 (180) (19
Tiffany & Co., Call Option, Strike Price

120.00, Jan. 2021 J.P. Morgan usb 262 3,443,990 338,635 399,890
Tiffany & Co., Call Option, Strike Price

130.00, Jan. 2021 J.P. Morgan usb 41) 538,945 (5,945) (526)
Tiffany & Co., Put Option, Strike Price

85.00, Jan. 2021 J.P. Morgan usb 51 670,395 51 (22,648)
Tiffany & Co., Put Option, Strike Price

90.00, Jan. 2021 J.P. Morgan usb (51) 670,395 (51) 23,044
Tiffany & Co., Put Option, Strike Price

100.00, Jan. 2021 J.P. Morgan usb (75) 985,875 (225) 51,587
Tiffany & Co., Put Option, Strike Price

105.00, Jan. 2021 J.P. Morgan usb 51 670,395 255 (49,780)
Union Pacific Corp., Call Option, Morgan

Strike Price 220.00, Feb. 2021 Stanley usD (€)) 20,822 (401) (154)
United Parcel Service, Inc., Call Morgan

Option, Strike Price 195.00, Feb. 2021 Stanley usD @ 16,840 (120) 353
Verint Systems, Inc., Put Option, Morgan

Strike Price 55.00, Feb. 2021 Stanley usb (16) 54,743 (600) 1,078
Verint Systems, Inc., Put Option, Morgan

Strike Price 60.00, Feb. 2021 Stanley usb @B 106,065 (3,178) 4,125
Vodafone Group plc, Put Option, Morgan

Strike Price 105.00, Jan. 2021 Stanley GBP 1,878 423,234 - (414,960)
Walmart, Inc., Call Option, Strike Price Morgan

160.00, Feb. 2021 Stanley usb @ 14,415 (113) 157

414,484  (583,876)

CBOE Volatility Index, Put Option,

Strike Price 20.00, Feb. 2021 J.P. Morgan usD 814 1,851,850 69,190 (24,990)
Ngx, Put Option, Strike Price Morgan

2,370.00, Jan. 2021 Stanley usDb 53 13,661,598 45,580 (481,236)
Ngx, Put Option, Strike Price Morgan

2,425.00, Dec. 2020 Stanley usD 53 13,661,598 3,710 (339,553)
S&P 500 Index, Call Option, Strike

Price 3,750.00, Mar. 2021 J.P. Morgan usD 14 15,813,000 182,980 137,031
S&P 500 Index, Call Option, Strike

Price 3,800.00, Mar. 2021 J.P. Morgan usD 22 24,849,000 222,200 106,962

46/90



EDINETOOOO
OO00o0O00oo00o0Do00DOo00oo0gOonoOo(Es3s?6)
OOoooooooooooooood

S&P 500 Index, Call Option, Strike

Price 4,050.00, Mar. 2021 J.P. Morgan usb (¢T)) 15,813,000 (19,040) 6,023
S&P 500 Index, Put Option, Strike
Price 3,000.00, Mar. 2021 J.P. Morgan usb (52) 58,734,000 (94,640) 24,406
S&P 500 Index, Put Option, Strike
Price 3,600.00, Jan. 2021 J.P. Morgan usD 52 58,734,000 91,000 (35,084)

500,980  (606,441)

US Treasury 10 Year Note, Call Morgan
Option, Strike Price 139.00, Feb. 2021 Stanley usD (43) 5,937,354 (12,766) (5,627)
US Treasury 10 Year Note, Put Morgan
Option, Strike Price 136.00, Feb. 2021 Stanley usb 43 5,937,354 6,719 (1,432)
(6,047) (7,059)
909,418 (1,197,376)
13
2020 12 31
14
2020 12 31
15
2020 12
31

2.05
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16

2020 12 31

17

18

15
2020 12 31

2020 12 31
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Franklin Euro Short-Term Money Market Fund
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0.01
Franklin U.S. Dollar Short-Term Money Market Fund

0.01

0.50

100
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23

2020 12 31

usb 926,998

24

25

26
2020 12 31

27

www . franklintempleton. lu

28
2020

2,000
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2020 12 31
29
AGO DOM KAZ QAT
ARE ECU KEN ROU
ARG EGY KGZ RUS
ARM ESP KHM SAU
AUS EST KOR SEN
AUT ETH KWT SGP
AZB FIN LKA SLV
BEL FRA LTU SP
BGD GAB LUX SRB
BHR GBR LVA SUR
BHS GEO MAC SVK
BIH GHA MAR SWN
BLR GRC MDA SWE
BMU GRD MEX THA
BRA HKG MKD T70
CAN HND MYS TUN
CHE HRV NGA TUR
CHL HUN NLD TWN
CHN IDN NOR TZA
Clv IND NZL UKR
CMR IRL OMN URY
CoD IRQ PAK USA
coL ISL PAN uzB
CRI ISR PER VGB
CYM ITA PHL VNM
CYP JAM POL ZAF
CZE JEY PRI ZMB
DEU JOR PRT
DNK JPY PRY
AED UAE DOP KWD QAR
ARS EGP KZT RON
AUD EUR LKR RUB
BDT GBP MAD SAR
BRL GHS MXN SEK
BYN HKD MYR SGD
CAD HUF NGN THB
CHF IDR NOK TRY
CLP ILS NZD TWD
CNY INR PEN usD
CoP JPY PHP uyu
CzZK KES PKR VND
DKK KRW PLN ZAR
Jan Apr Jul Oct 10
Feb May Aug Nov 11
Mar Jun Sep Dec 12
30
2020 CovID-19
COVID-19

COVID-19
31
2020 10 26
32
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2021 18 Franklin Global Small Mid Cap Fund
2021 Templeton China A-Shares Fund
2021 15 Franklin GCC Bond Fund Franklin Gulf Wealth Bond Fund
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2020 12 31
49,135 Aerojet Rocketdyne Holdings, Inc. USA usb 2,596,785 0.14
1,080,310 Bombardier, Inc. "B" CAN CAD 407,376 0.02
141 Lockheed Martin Corp. USA usb 50,052 -
3,054,213 0.16
43,108 XPO Logistics, Inc. USA usb 5,138,474 0.28
2,067 Expeditors International of Washington, Inc. USA usb 196,592 0.01
280 United Parcel Service, Inc. "B* USA usb 47,152 -
5,382,218 0.29
107,747 Japan Airlines Co. Ltd. JPN JPY 2,077,827 0.11
10,266 Delta Air Lines, Inc. USA usb 412,796 0.02
9,301 United Airlines Holdings, Inc. USA usb 402,268 0.02
2,892,891 0.15
32,383 XPeng, Inc. CHN usb 1,386,964 0.07
21,648 NIO, Inc. CHN usb 1,055,124 0.06
1,205 General Motors Co. USA usb 50,176 -
2,492,264 0.13
428,100 Barclays plc GBR GBP 858,809 0.05
233 Wells Fargo & Co. Preference USA usb 353,671 0.02
21,044 Hope Bancorp, Inc. USA usb 229,590 0.01
10,010 Toronto-Dominion Bank (The) CAN CAD 162,783 0.01
104 Bank of America Corp. Preference USA usb 157,932 0.01
6,793 Royal Bank of Canada, AZ CAN CAD 111,802 0.01
5,528 Royal Bank of Canada, BD CAN CAD 96,194 0.01
5,700 Royal Bank of Canada, BB CAN CAD 95,157 0.01
3,352 Toronto-Dominion Bank (The) CAN CAD 54,116 -
837 Citigroup, Inc. USA usb 51,609 -
2,685 Bank of Montreal CAN CAD 43,326 -
507 Fifth Third Bancorp USA usb 13,978 -
351 Bank of America Corp. USA usD 10,639 -
2,239,606 0.13
408,267 Davide Campari-Milano NV ITA EUR 4,679,692 0.25
142,644 Primo Water Corp. USA usb 2,236,658 0.12
5,276 Coca-Cola Co. (The) USA usb 289,336 0.02
7,205,686 0.39
40,896 Natera, Inc. USA usb 4,069,970 0.22
62,890 Apellis Pharmaceuticals, Inc. USA usb 3,597,308 0.20
21,066 Alexion Pharmaceuticals, Inc. USA usb 3,291,352 0.18
16,941 Sarepta Therapeutics, Inc. USA usb 2,888,271 0.16
10,131 Vertex Pharmaceuticals, Inc. USA usb 2,394,361 0.13
24,595 Fate Therapeutics, Inc. USA usb 2,236,423 0.12
6,937 Argenx SE, ADR NLD usb 2,040,102 0.11
15,873 Turning Point Therapeutics, Inc. USA usb 1,934,125 0.11
71,843 Amicus Therapeutics, Inc. USA usb 1,658,855 0.09
67,730 Prevail Therapeutics, Inc. USA usb 1,562,531 0.08
17,079 Sage Therapeutics, Inc. USA usb 1,477,504 0.08
8,001 CRISPR Therapeutics AG CHE usb 1,225,033 0.07
13,970 BioMarin Pharmaceutical, Inc. USA usb 1,225,029 0.07
49,700 Burning Rock Biotech Ltd. CHN usb 1,148,070 0.06
18,974 ACADIA Pharmaceuticals, Inc. USA usb 1,014,350 0.06
94,259 Innovent Biologics, Inc., Reg. S CHN HKD 995,386 0.05
11,551 Denali Therapeutics, Inc. USA usb 967,512 0.05
6,518 Zai Lab Ltd. CHN usb 882,146 0.05
6,772 Novavax, Inc. USA usb 755,146 0.04
17,368 Genmab A/S DNK usb 706,183 0.04
3,897 Seagen, Inc. USA usb 682,521 0.04
48,007 Genetron Holdings Ltd. CHN usb 672,098 0.04
20,651 Constellation Pharmaceuticals, Inc. USA usb 594,749 0.03
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15,797 ORIC Pharmaceuticals, Inc. USA usb 534,728 0.03
11,183 lovance Biotherapeutics, Inc. USA usb 518,891 0.03
3,407 Twist Bioscience Corp. USA usb 481,375 0.03
47,084 Gossamer Bio, Inc. USA usb 455,302 0.02
13,329 Black Diamond Therapeutics, Inc. USA usb 427,194 0.02
6,432 Praxis Precision Medicines, Inc. USA usb 353,889 0.02
1,217 Biogen, Inc. USA usb 297,995 0.02
4,748 PMV Pharmaceuticals, Inc. USA usb 292,049 0.02
9,969 Legend Biotech Corp., ADR USA usb 280,727 0.02
59,612 ProQR Therapeutics NV NLD usb 250,371 0.01
4,402 Intellia Therapeutics, Inc. USA usb 239,469 0.01
6,445 Nurix Therapeutics, Inc. USA usb 211,912 0.01
5,566 C4 Therapeutics, Inc. USA usb 184,402 0.01
2,259 Kymera Therapeutics, Inc. USA usb 140,058 0.01
176 Amgen, Inc. USA usb 40,466 -
4,557 CytoDyn, Inc. USA usb 24,562 -
42,752,415 2.34

42,844 Carrier Global Corp. USA usb 1,616,076 0.09
908 Masco Corp. USA usb 49,876 -
1,665,952 0.09

17,208 Moody"s Corp. USA usb 4,994,450 0.27
42,626 Amundi SA, Reg. S FRA EUR 3,474,098 0.19
70,831 XP, Inc. "A" BRL usb 2,809,866 0.15
77,517 TPG Pace Beneficial Finance Corp. "A* USA usb 2,005,365 0.11
221,725 Anima Holding SpA, Reg. S ITA EUR 1,054,099 0.06
71,712 Ajax | USA usb 889,946 0.05
69,706 Corner Growth Acquisition Corp. USA usb 728,428 0.04
69,560 CC Neuberger Principal Holdings 11 "A® USA usb 723,424 0.04
51,000 RMG Acquisition Corp. 11 USA usb 568,650 0.03
19,240 CIIG Merger Corp. "A" USA usb 541,029 0.03
20,221 Executive Network Partnering Corp. USA usb 515,433 0.03
48,888 Viveon Health Acquisition Corp. USA usb 502,080 0.03
46,353 CF Finance Acquisition Corp. 111 USA usD 497,368 0.03
16,968 Periphas Capital Partnering Corp. USA usb 443,034 0.02
39,501 Bluescape Opportunities Acquisition Corp. USA usb 440,831 0.02
37,565 Supernova Partners Acquisition Co., Inc. USA usb 436,130 0.02
42,193 Aequi Acquisition Corp. USA usb 426,149 0.02
34,905 Live Oak Acquisition Corp. 11 USA usb 378,719 0.02
33,727 Hudson Executive Investment Corp. “A*" USA usb 364,589 0.02
34,870 Altitude Acquisition Corp. USA usb 360,904 0.02
10,152 Open Lending Corp. "A" USA usb 354,914 0.02
34,422 Ascendant Digital Acquisition Corp. "A" USA usb 353,170 0.02
30,352 GS Acquisition Holdings Corp. Il "A*" USA usb 330,837 0.02
31,428 Forest Road Acquisition Corp. USA usb 329,994 0.02
28,650 Landcadia Holdings 111, Inc. USA usb 320,020 0.02
27,456 dMY Technology Group, Inc. 111 USA usD 312,998 0.02
28,266 Avanti Acquisition Corp. CYM usb 306,404 0.02
27,993 Prime Impact Acquisition | USA usb 297,006 0.02
27,969 Motive Capital Corp. USA usb 294,793 0.02
10,627 Pershing Square Tontine Holdings Ltd. "A" USA usb 294,580 0.02
28,104 Tailwind Acquisition Corp. "A" USA usb 292,001 0.02
27,768 Gores Holdings V, Inc. "A" USA usb 288,787 0.02
27,938 E.Merge Technology Acquisition Corp. A" USA usb 285,806 0.02
27,850 Carney Technology Acquisition Corp. 11 USA usb 285,741 0.02
25,804 Osprey Technology Acquisition Corp. "A" USA usb 270,168 0.01
24,464 One "A" USA usb 263,477 0.01
24,200 Capstar Special Purpose Acquisition Corp. "A" USA usb 245,630 0.01
23,557 Healthcare Services Acquisition Corp. USA usb 240,753 0.01
23,106 ScION Tech Growth 1 GBR usb 238,916 0.01
20,242 Fusion Acquisition Corp. "A" USA usb 228,735 0.01
21,339 Pine Island Acquisition Corp. USA usb 220,005 0.01
21,345 BowX Acquisition Corp. "A" USA usb 219,000 0.01
21,372 ACE Convergence Acquisition Corp. "A" USA usb 218,422 0.01
21,336 GO Acquisition Corp. "A*" USA usb 217,414 0.01
20,826 Burgundy Technology Acquisition Corp. "A*® USA usb 216,799 0.01
17,339 RedBall Acquisition Corp. A" USA usD 188,822 0.01
16,833 Tekkorp Digital Acquisition Corp. USA usb 180,955 0.01
14,084 Social Capital Hedosophia Holdings Corp. V *A*® USA usb 175,205 0.01
14,084 Social Capital Hedosophia Holdings Corp. VI "A*" USA usb 173,233 0.01
16,451 Senior Connect Acquisition Corp. | USA usb 169,281 0.01
16,262 Churchill Capital Corp. IV USA usb 167,499 0.01
15,997 Investindustrial Acquisition Corp. GBR usb 164,449 0.01
10,249 Northern Star Acquisition Corp. USA usb 160,909 0.01
14,214 Burgundy Technology Acquisition Corp. USA usb 160,334 0.01
13,702 Atlantic Avenue Acquisition Corp. USA usb 145,241 0.01
13,982 KINS Technology Group, Inc. USA usb 143,875 0.01
10,886 Altimeter Growth Corp. USA usb 141,518 0.01
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13,573 Churchill Capital Corp. IV "A" USA usb 135,866 0.01
12,391 Gores Holdings V, Inc. USA usb 134,690 0.01
12,431 TWC Tech Holdings Il Corp. USA usb 133,633 0.01
12,095 Falcon Capital Acquisition Corp. USA usb 129,175 0.01
12,507 Capitol Investment Corp. V USA usb 128,822 0.01
12,217 CITIC Capital Acquisition Corp. "A" CHN usb 128,034 0.01
12,391 Starboard Value Acquisition Corp. USA usb 127,256 0.01
12,217 SCVX Corp. "A" USA usb 125,835 0.01
11,387 Far Peak Acquisition Corp. USA usb 117,855 0.01
10,689 Health Assurance Acquisition Corp. USA usb 117,793 0.01
11,300 NextGen Acquisition Corp. USA usb 116,277 0.01
8,507 Dragoneer Growth Opportunities Corp. Il *A" USA usb 99,702 0.01
6,575 2MX Organic SA FRA EUR 85,689 0.01
7,542 Rice Acquisition Corp. USA usb 85,300 -
7,280 Fortress Value Acquisition Corp. 11 USA usb 81,245 -
7,461 Population Health Investment Co., Inc. USA usb 77,967 -
6,793 TPG Pace Tech Opportunities Corp. USA usb 77,168 -
6,828 Foley Trasimene Acquisition Corp. "A" USA usb 76,337 -
6,580 CBRE Acquisition Holdings, Inc. USA usb 68,761 -
74 BlackRock, Inc. USA usb 53,39% -
777 Morgan Stanley USA usb 53,248 -
158 S&P Global, Inc. USA usb 51,939 -
3,630 Rodgers Silicon Valley Acquisition Corp. USA usb 48,460 -
4,446 AEA-Bridges Impact Corp. CYM usb 48,239 -
4,266 Consonance-HFW Acquisition Corp. USA usb 44,665 -
1,205 Virtu Financial, Inc. "A® USA usb 30,330 -
33,429,963 1.84

17,282 Sherwin-Williams Co. (The) USA usb 12,700,715 0.69
13,972 Ecolab, Inc. USA usb 3,022,982 0.16
4,487 FNC Corp. USA usb 515,691 0.03
7,874 W R Grace & Co. USA usb 431,653 0.02
11,516 Danimer Scientific, Inc. USA usb 270,741 0.02
19,902 Advanced Emissions Solutions, Inc. USA usb 109,461 0.01
17,051,243 0.93

30,159 Covanta Holding Corp. USA usb 395,988 0.02
395,988 0.02

800 Acacia Communications, Inc. USA usb 58,368 -
1,129 Cisco Systems, Inc. USA usb 50,523 -
108,891 -

34,258 Quanta Services, Inc. USA usb 2,467,261 0.13
25,464 MasTec, Inc. USA usb 1,736,136 0.09
22,981 AECOM USA usb 1,143,994 0.06
5,347,391 0.28

93,675 LafargeHolcim Ltd. CHE CHF 5,141,615 0.28
908,409 Cemex SAB de CV, ADR MEX usb 4,696,474 0.25
44,713 HeidelbergCement AG DEU EUR 3,329,131 0.18
13,835 Vulcan Materials Co. USA usb 2,051,869 0.11
4,696 Martin Marietta Materials, Inc. USA usb 1,333,523 0.07
16,552,612 0.89

14,100 Capital One Financial Corp. USA usb 1,393,785 0.08
1,393,785 0.08

135,912 Ball Corp. USA usb 12,664,280 0.69
52,027 Crown Holdings, Inc. USA usb 5,213,105 0.28
17,877,385 0.97

13,333 Pool Corp. USA usb 4,966,542 0.27
4,966,542 0.27

33,472 AT&T, Inc. USA usb 962,655 0.05
705,714 Telecom Italia SpA ITA EUR 327,557 0.02
166,303 Telecom Italia SpA/Milano 1TA EUR 86,655 -
787 Verizon Communications, Inc. USA usb 46,236 -
1,423,103 0.07

130,762 Exelon Corp. USA usb 5,520,772 0.30
401,246 PG&E Corp. USA usb 4,999,525 0.27
55,733 NRG Energy, Inc. USA usb 2,092,774 0.11
43,061 FirstEnergy Corp. USA usb 1,318,097 0.07
3,008 Duke Energy Corp. USA usb 275,412 0.02
10,208 SCE Trust 11 USA usb 258,160 0.01
8,273 SCE Trust VI USA usb 199,710 0.01
7,961 SCE Trust 111 USA usb 195,044 0.01
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2,396 NextEra Energy, Inc. USA usb 121,813 0.01
2,745 SCE Trust IV USA usb 66,484 -
15,047,791 0.81
8,540 Vestas Wind Systems A/S DNK DKK 2,017,400 0.11
10,258 Array Technologies, Inc. USA usb 442,530 0.02
2,459,930 0.13
858,521 Fithit, Inc. "A" USA usb 5,837,943 0.32
102,881 Hollysys Automation Technologies Ltd. CHN usb 1,511,322 0.08
1,659 908 Devices, Inc. USA usb 94,480 0.01
7,443,745 0.41
7,391 Electronic Arts, Inc. USA usb 1,061,348 0.06
575 Activision Blizzard, Inc. USA usb 53,389 -
1,114,737 0.06

(REITs)
51,677 VICI Properties, Inc. USA usb 1,317,763 0.07
1,716 Iron Mountain, Inc. USA usb 50,588 -
194 American Tower Corp. USA usD 43,545 -
1,411,896 0.07
2,113 Walmart, Inc. USA usb 304,589 0.02
136 Costco Wholesale Corp. USA usb 51,242 -
355,831 0.02
42,079 Nestle SA CHE CHF 4,974,214 0.27
3 Chocoladefabriken Lindt & Spruengli AG CHE CHF 301,323 0.02
5,275,537 0.29
135,561 Varian Medical Systems, Inc. USA usb 23,724,531 1.29
23,096 Danaher Corp. USA usb 5,130,545 0.28
6,736 DexCom, Inc. USA usb 2,490,434 0.14
19,528 Abbott Laboratories USA usb 2,138,121 0.12
56,968 Boston Scientific Corp. USA usb 2,048,000 0.11
11,436 Zimmer Biomet Holdings, Inc. USA usb 1,762,173 0.10
19,066 Edwards Lifesciences Corp. USA usb 1,739,391 0.09
16,676 Shockwave Medical, Inc. USA usb 1,729,635 0.09
1,999 Intuitive Surgical, Inc. USA usb 1,635,382 0.09
6,370 Becton Dickinson and Co. USA usb 1,593,901 0.09
17,311 Silk Road Medical, Inc. USA usb 1,090,247 0.06
9,682 Tandem Diabetes Care, Inc. USA usb 926,374 0.05
4,986 Nevro Corp. USA usb 863,077 0.05
3,144 Insulet Corp. USA usb 803,701 0.04
8,676 Alcon, Inc. CHE usb 572,442 0.03
1,317 Teleflex, Inc. USA usb 542,038 0.03
3,057 Boston Scientific Corp. Preference 5.5% USA usb 334,955 0.02
3,072 Outset Medical, Inc. USA usb 174,612 0.01
655 CONMED Corp. USA usb 73,360 -
49,372,919 2.69

/

16,005 UnitedHealth Group, Inc. USA usb 5,612,633 0.31
6,553 Humana, Inc. USA usb 2,688,499 0.15
9,177 Cigna Corp. USA usb 1,910,468 0.10
5,491 Anthem, Inc. USA usb 1,763,105 0.10
13,600 Guardant Health, Inc. USA usb 1,752,768 0.10
15,533 Centene Corp. USA usb 932,446 0.05
4,440 CVS Health Corp. USA usb 303,252 0.02
306 HCA Healthcare, Inc. USA usb 50,325 -
15,013,496 0.83
6,396 Teladoc Health, Inc. USA usb 1,278,944 0.07
19,550 Phreesia, Inc. USA usb 1,060,783 0.06
9,845 Accolade, Inc. USA usb 428,257 0.02
5,006 HMS Holdings Corp. USA usb 183,970 0.01
2,528 Certara, Inc. USA usb 85,244 -
3,037,198 0.16
39,217 Carnival plc USA GBP 745,917 0.04
2,468 Flutter Entertainment plc IRL GBP 510,532 0.03
1,534 McDonald*s Corp. USA usb 329,166 0.02
2,315 Starbucks Corp. USA usb 247,659 0.01
895 Airbnb, Inc. "A" USA usb 131,386 0.01
1,964,660 0.11
682 DR Horton, Inc. USA usb 47,003 -
47,003 -
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2,404 Procter & Gamble Co. (The) USA usb 334,493 0.02
334,493 0.02
370,887 AES Corp. (The) USA usb 8,715,844 0.47
115,238 Sunnova Energy International, Inc. USA usb 5,200,691 0.28
141,911 Energy Harbor Corp. USA usb 3,618,730 0.20
51,720 NextEra Energy Partners LP USA usb 3,467,826 0.19
107,351 Clearway Energy, Inc. USA usb 3,427,717 0.19
24,430,808 1.33
31,917 Smiths Group plc GBR GBP 656,501 0.03
656,501 0.03
53,363 Willis Towers Watson plc USA usb 11,242,517 0.61
11,136 eHealth, Inc. USA usb 786,313 0.04
19,492 Selectquote, Inc. USA usb 404,459 0.02
472 Allstate Corp. (The) USA usb 51,887 -
1,088 MetLife, Inc. USA usb 51,082 -
507 Progressive Corp. (The) USA usb 50,132 -
12,586,390 0.67
130,115 Tencent Holdings Ltd. CHN HKD 9,365,181 0.51
16,554 Facebook, Inc. "A" USA usb 4,521,891 0.25
2,512 Alphabet, Inc. "A" USA usb 4,402,632 0.24
1,056 Alphabet, Inc. "C* USA usb 1,849,985 0.10
10,663 Match Group, Inc. USA usb 1,612,139 0.09
31,313 Snap, Inc. A" USA usb 1,567,842 0.09
4,698 Twitter, Inc. USA usb 254,397 0.01
23,574,067 1.29
48,066 Alibaba Group Holding Ltd., ADR CHN usb 11,186,400 0.61
107,088 Grubhub, Inc. USA usb 7,953,426 0.43
1,451 Amazon.com, Inc. USA usb 4,725,805 0.26
51,413 eBay, Inc. USA usb 2,583,503 0.14
445 MercadoLibre, Inc. ARG usb 745,473 0.04
60 Booking Holdings, Inc. USA usb 133,636 0.01
12 Wayfair, Inc. "A" USA usb 2,710 -
27,330,953 1.49

IT
233,319 Virtusa Corp. USA usb 11,929,600 0.65
27,229 Mastercard, Inc. "A" USA usb 9,719,119 0.53
21,903 Global Payments, Inc. USA usb 4,718,344 0.26
19,726 PayPal Holdings, Inc. USA usb 4,619,829 0.25
40,940 StoneCo Ltd. "A" BRL usb 3,435,685 0.19
28,817 Cognizant Technology Solutions Corp. "A" USA usb 2,361,553 0.13
25,838 GoDaddy, Inc. "A" USA usb 2,143,262 0.12
7,151 FleetCor Technologies, Inc. USA usb 1,951,007 0.11
48,995 21Vianet Group, Inc., ADR CHN usb 1,699,637 0.09
47,886 Cardtronics plc "A" USA usb 1,690,376 0.09
60,173 Repay Holdings Corp. USA usb 1,639,714 0.09
16,245 Edenred FRA EUR 922,574 0.05
18,162 Genpact Ltd. USA usb 751,180 0.04
1,538 MongoDB, Inc. USA usb 552,204 0.03
2,112 VeriSign, Inc. USA usb 457,037 0.03
3,038 International Business Machines Corp. USA usb 382,423 0.02
1,160 Visa, Inc. "A" USA usb 253,727 0.01
290 WEX, Inc. USA usb 59,024 -
187 Accenture plc "A" USA usb 48,846 -
335 Fidelity National Information Services, Inc. USA usD 47,389 -
49,382,530 2.69
6,850 Mettler-Toledo International, Inc. USA usb 7,806,808 0.42
36,070 Eurofins Scientific SE LUX EUR 3,024,175 0.16
163,656 Wuxi Biologics Cayman, Inc., Reg. S CHN HKD 2,170,298 0.12
16,780 Gerresheimer AG DEU EUR 1,809,530 0.10
8,671 I1QVIA Holdings, Inc. USA usb 1,553,583 0.08
2,937 Thermo Fisher Scientific, Inc. USA usb 1,367,996 0.07
3,614 Illumina, Inc. USA usb 1,337,180 0.07
6,661 Repligen Corp. USA usb 1,276,447 0.07
23,037 QIAGEN NV USA EUR 1,194,677 0.07
32,037 Avantor, Inc. USA usb 901,842 0.05
14,622 Adaptive Biotechnologies Corp. USA usb 864,599 0.05
20,850 PPD, Inc. USA usb 713,487 0.04
5,017 10X Genomics, Inc. "A" USA usb 710,407 0.04
8,710 Maravai LifeSciences Holdings, Inc. "A" USA usb 244,315 0.01
2,661 Seer, Inc. USA usb 149,389 0.01
1,367 Berkeley Lights, Inc. USA usb 122,223 0.01
25,246,956 1.37
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148,985 Navistar International Corp. USA usb 6,549,381 0.36
14,965 Neles 0YJ FIN EUR 198,465 0.01
1,262 Middleby Corp. (The) USA usb 162,697 0.01
191 Deere & Co. USA usb 51,389 -
6,961,932 0.38
40,082 SEACOR Holdings, Inc. USA usb 1,661,399 0.09
1,661,399 0.09
22,417 Stroeer SE & Co. KGaA DEU EUR 2,215,339 0.12
526,183 1TV plc GBR GBP 766,747 0.04
3,466 Cardlytics, Inc. USA usb 494,841 0.03
519 Nexstar Media Group, Inc. "A" USA usD 56,670 -
979 Comcast Corp. A" USA usD 51,300 -
838 Interpublic Group of Cos., Inc. (The) USA usb 19,710 -
3,604,607 0.19
822 Newmont Corp. USA usD 49,230 -
49,230 -

REIT
2,682 PennyMac Mortgage Investment Trust USA usb 47,176 -
1,858 Redwood Trust, Inc. USA usb 16,313 -
63,489 -
302 Target Corp. USA usb 53,312 -
237 Dollar General Corp. USA usb 49,841 -
103,153 -
14,631 Whiting Petroleum Corp. USA usb 365,775 0.02
8,004 Battalion Oil Corp. USA usb 66,433 -
572 Chevron Corp. USA usb 48,305 -
3,472 \Western Midstream Partners LP USA usb 47,983 -
2,190 MPLX LP USA usb 47,413 -
1,594 Enterprise Products Partners LP USA usb 31,226 -
219 EI Paso Energy Capital Trust I Preference USA usb 11,335 -
618,470 0.02
11,185 Unilever plc GBR EUR 677,264 0.04
466 Estee Lauder Cos., Inc. (The) "A" USA usb 124,045 0.01
801,309 0.05
17,677 Roche Holding AG CHE CHF 6,156,874 0.34
157,757 Recipharm AB "B*® SWE SEK 4,206,802 0.23
16,824 Eli Lilly and Co. USA usb 2,840,564 0.15
36,793 AstraZeneca plc, ADR GBR usb 1,839,282 0.10
24,357 Novo Nordisk A/S DNK usb 1,701,336 0.09
9,584 Zoetis, Inc. USA usb 1,586,152 0.09
23,862 Bristol-Myers Squibb Co. USA usb 1,480,160 0.08
31,690 Roche Holding AG CHE usb 1,389,290 0.08
25,719 Revance Therapeutics, Inc. USA usb 728,876 0.04
5,472 Catalent, Inc. USA usb 569,471 0.03
3,245 Jazz Pharmaceuticals plc USA usb 535,587 0.03
2,149 Johnson & Johnson USA usb 338,210 0.02
2,581 Arvinas, Inc. USA usb 219,204 0.01
588 Merck & Co., Inc. USA usb 48,098 -
60,497 Bristol-Myers Squibb Co., CVR Rights USA usb 41,749 -
632 AbCellera Biologics, Inc. CAN usb 25,432 -
23,707,087 1.29
140,262 Corelogic, Inc. USA usb 10,845,058 0.59
412,112 Intertrust NV, Reg. S NLD EUR 6,987,978 0.38
47,571 TriNet Group, Inc. USA usb 3,834,223 0.21
35,984 IHS Markit Ltd. USA usb 3,232,443 0.18
280 SGS SA CHE CHF 844,024 0.05
4,305 TransUnion USA usb 427,142 0.02
107 CoStar Group, Inc. USA usb 98,898 0.01
26,269,766 1.44
38,446 Union Pacific Corp. USA usb 8,005,226 0.44
29,865 Kansas City Southern USA usb 6,096,342 0.33
14,101,568 0.77
94,067 Maxim Integrated Products, Inc. USA usb 8,339,040 0.45
45,035 Xilinx, Inc. USA usb 6,384,612 0.35
32,190 Siltronic AG DEU EUR 5,033,917 0.27
14,539 Inphi Corp. USA usb 2,333,073 0.13
6,878 Enphase Energy, Inc. USA usb 1,206,883 0.07
7,434 Advanced Micro Devices, Inc. USA usb 681,772 0.04
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10,577 Marvell Technology Group Ltd. USA usb 502,831 0.03
3,720 Micron Technology, Inc. USA usb 279,670 0.02
996 KLA Corp. USA usb 257,874 0.01
1,120 QUALCOMM, Inc. USA usb 170,621 0.01
327 Texas Instruments, Inc. USA usb 53,671 -
95 NVIDIA Corp. USA usb 49,609 -

572 Applied Materials, Inc. USA usb 49,364 -
103 Lam Research Corp. USA usb 48,644 -
197 Teradyne, Inc. USA usb 23,618 -
25,415,199 1.38

226,725 Slack Technologies, Inc. *A*® USA usb 9,576,864 0.52
56,425 SAP SE DEU EUR 7,308,098 0.40
7,852 ServiceNow, Inc. USA usb 4,321,976 0.24
18,284 salesforce.com, Inc. USA usb 4,068,739 0.22
16,841 Workday, Inc. "A" USA usb 4,035,272 0.22
9,886 Intuit, Inc. USA usb 3,755,197 0.20
19,411 Avalara, Inc. USA usb 3,200,680 0.17
71,051 Pluralsight, Inc. "A* USA usb 1,489,229 0.08
13,196 Ceridian HCM Holding, Inc. USA usb 1,406,166 0.08
2,669 HubSpot, Inc. USA usb 1,058,098 0.06
144,270 BlackBerry Ltd. CAN usb 956,510 0.05
6,473 Guidewire Software, Inc. USA usb 833,269 0.05
971 Adobe, Inc. USA usb 485,617 0.03
1,369 Q2 Holdings, Inc. USA usb 173,220 0.01
413 Splunk, Inc. USA usb 70,165 -
328 Zscaler, Inc. USA usb 65,505 -
230 Microsoft Corp. USA usb 51,157 -
787 Oracle Corp. USA usb 50,911 -
2,443 NortonLifelLock, Inc. USA usb 50,766 -
42,957,439 2.33

45,444  Home Depot, Inc. (The) USA usb 12,070,835 0.66
75,423 Tiffany & Co. USA usb 9,914,353 0.54
638,090 Applegreen plc IRL EUR 4,443,279 0.24
275,819 Frasers Group plc GBR GBP 1,698,455 0.09
30,209 Vroom, Inc. USA usb 1,237,663 0.07
3,268 Ulta Beauty, Inc. USA usb 938,439 0.05
306 Lowe"s Cos., Inc. USA usb 49,116 -
486 Best Buy Co., Inc. USA usb 48,498 -
400 L Brands, Inc. USA usb 14,876 -
30,415,514 1.65

2,483 Apple, Inc. USA usb 329,469 0.02
2,085 HP, Inc. USA usb 51,270 -
380,739 0.02

18,953 adidas AG DEU EUR 6,895,195 0.38
63,041 Capri Holdings Ltd. USA usb 2,647,722 0.14
58,675 Tapestry, Inc. USA usb 1,823,619 0.10
375 LVMH Moet Hennessy Louis Vuitton SE FRA EUR 234,750 0.01
1,133 NIKE, Inc. "B® USA usb 160,286 0.01
1,882 Under Armour, Inc. "C* USA usb 28,004 -
11,789,576 0.64

1,200 Altria Group, Inc. USA usb 49,200 -
578 Philip Morris International, Inc. USA usb 47,853 -
97,053 -

65,501 Brenntag AG DEU EUR 5,093,458 0.28
37,525 WESCO International, Inc. Preference USA usb 1,172,656 0.06
9,507 WESCO International, Inc. USA usb 746,299 0.04
3,465 IMCD NV NLD EUR 441,025 0.03
7,453,438 0.41

87,027 Atlantia SpA ITA EUR 1,571,530 0.09
1,571,530 0.09

828,306 Guangdong Investment Ltd. CHN HKD 1,493,178 0.08
1,493,178 0.08

85,264 Vodafone Group plc, ADR GBR usb 1,405,151 0.08
1,405,151 0.08

633,240,416 34.41

16,276 Immatics NV 12/31/2025 DEU usb 46,875 -
46,875 -

59/90



EDINETOOOO
OO00o0O00oo00o0Do00DOo00oo0gOonoOo(Es3s?6)
OOoooooooooooooood

68,402 FinServ Acquisition Corp. 12/31/2026 USA usb 237,013 0.01
45,852 Jaws Acquisition Corp. 07/06/2025 USA usb 123,800 0.01
21,865 InterPrivate Acquisition Corp. 10/29/2024 USA usb 89,646 0.01
34,620 Fusion Acquisition Corp. 06/01/2027 USA usb 88,627 0.01
49,155 Hudson Executive Investment Corp. 06/21/2025 USA usb 83,072 0.01
31,331 Foley Trasimene Acquisition Corp. 07/17/2025 USA usb 79,267 0.01
15,016 New Providence Acquisition Corp. 09/01/2024 USA usb 56,760 0.01
12,247 Roth CH Acquisition I Co. 01/28/2025 USA usb 53,887 0.01
6,784 TPG Pace Beneficial Finance Corp. 10/09/2027 USA usD 49,795 -
24,498 Burgundy Technology Acquisition Corp. 10/05/2025 USA usb 46,546 -
40,747 Broadstone Acquisition Corp. 09/15/2028 GBR usb 45,636 -
12,627 Forum Merger 111 Corp. 08/24/2027 USA usb 45,331 -
40,734 Property Solutions Acquisition Corp. 08/28/2027 USA usb 42,771 -
10,995 Colonnade Acquisition Corp. 10/09/2025 USA usb 39,362 -
14,831 GS Acquisition Holdings Corp. 11 08/20/2025 USA usb 37,967 -
13,624 CF Finance Acquisition Corp. 11 08/01/2027 USA usb 32,834 -
20,308 E.Merge Technology Acquisition Corp. 07/30/2025 USA usb 30,462 -
17,390 CC Neuberger Principal Holdings 11 07/29/2025 USA usb 29,563 -
17,211 Ascendant Digital Acquisition Corp. 12/31/2025 USA usb 29,431 -
4,644 Star Peak Energy Transition Corp. 08/11/2025 USA usb 27,492 -
11,983 RedBall Acquisition Corp. 08/17/2022 USA usb 26,842 -
10,569 One 08/17/2025 USA usb 22,195 -
14,052 Tailwind Acquisition Corp. 09/07/2027 USA usD 19,673 -
12,827 Churchill Capital Corp. IV 09/18/2025 USA usb 19,497 -
12,100 Capstar Special Purpose Acquisition Corp. 07/09/2027 USA usb 17,061 -
10,686 ACE Convergence Acquisition Corp. 09/30/2027 USA usb 14,854 -
4,329 Insu Acquisition Corp. 11 09/01/2025 USA usb 14,719 -
3,401 South Mountain Merger Corp. 06/20/2024 USA usb 14,488 -
6,609 Gores Holdings V, Inc. 08/10/2027 USA usb 13,284 -
7,115 BowX Acquisition Corp. 12/31/2025 USA usb 12,665 -
3,521 Social Capital Hedosophia Holdings Corp. V 12/31/2025 USA usb 12,429 -
3,521 Social Capital Hedosophia Holdings Corp. VI 12/31/2025 USA usb 11,514 -
7,112 GO Acquisition Corp. 08/31/2027 USA usb 10,668 -
6,522 Yucaipa Acquisition Corp. 08/06/2025 USA usD 9,326 -
1,147 Reinvent Technology Partners 09/16/2025 USA usb 3,728 -
6,575 2MX Organic SA 11/16/2025 FRA EUR 2,498 -
136 dMY Technology Group, Inc. Il 07/29/2027 USA usb 578 -
76 Dragoneer Growth Opportunities Corp. 08/14/2025 USA usb 325 -
28 Longview Acquisition Corp. 06/29/2025 USA usb 185 -
1,495,791 0.08
28,133 Danimer Scientific, Inc. 05/08/2027 USA usb 318,184 0.02
318,184 0.02
27,288 Multiplan Corp. 10/08/2025 USA usb 40,932 -
40,932 -
13,590 Porch Group, Inc. 12/23/2025 USA usb 42,129 -
42,129 -

T
757 Paya Holdings, Inc. 10/16/2025 USA usb 2,725 -
2,725 -
7,132 Opendoor Technologies, Inc. 12/31/2025 USA usb 55,059 0.01
55,059 0.01
17 Skillz, Inc. 02/26/2027 USA usb 123 -
123 -
2,001,818 0.11
2,090,000 L Brands, Inc. 6.875% 11/01/2035 USA usb 2,349,944 0.13
2,040,000 Teva Pharmaceutical Finance Netherlands 111 BV 4.1% 10/01/2046 ISR usb 1,820,700 0.10
1,540,000 QEP Resources, Inc. 5.25% 05/01/2023 USA usb 1,623,160 0.09
930,000 Boeing Co. (The) 5.805% 05/01/2050 USA usb 1,284,776 0.07
1,000,000 Edison International 5.75% 06/15/2027 USA usb 1,197,865 0.07
1,000,000 Edison International 4.125% 03/15/2028 USA usb 1,115,266 0.06
875,000 L Brands, Inc. 7.5% 06/15/2029 USA usb 974,916 0.05
715,000 General Motors Co. 5.95% 04/01/2049 USA usb 967,770 0.05
834,000 Pacific Gas and Electric Co. 4.75% 02/15/2044 USA usb 939,064 0.05
855,000 Kohl®s Corp. 5.55% 07/17/2045 USA usb 922,316 0.05
1,400,000 Casino Guichard Perrachon SA, Reg. S, FRN 3.561% Perpetual FRA EUR 876,766 0.05
830,000 Wyndham Destinations, Inc. 4.25% 03/01/2022 USA usb 850,750 0.05
591,000 eG Global Finance plc, Reg. S 6.25% 10/30/2025 GBR EUR 745,603 0.04
600,000 Garrett LX I SARL, 144A 5.125% 10/15/20268 CHE EUR 736,699 0.04
615,000 Brixmor Operating Partnership LP 4.05% 07/01/2030 USA usb 706,619 0.04
620,000 United Rentals North America, Inc. 4% 07/15/2030 USA usb 653,325 0.04
550,000 HTA Group Ltd., 144A 7% 12/18/2025 CoD usb 595,045 0.03
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432,000 Kohl*™s Corp. 9.5% 05/15/2025 USA usb 560,661 0.03
535,000 Air Lease Corp. 3.125% 12/01/2030 USA usb 556,633 0.03
545,000 FS KKR Capital Corp. 3.4% 01/15/2026 USA usb 541,992 0.03
405,000 Teva Pharmaceutical Finance Netherlands Il BV 6% 01/31/2025 ISR EUR 539,297 0.03
480,000 Barclays plc, FRN 3.564% 09/23/2035 GBR usb 520,699 0.03
390,000 Ford Motor Co. 9% 04/22/2025 USA usb 479,753 0.03
435,000 AerCap Ireland Capital DAC 4.5% 09/15/2023 IRL usb 471,898 0.03
419,000 QEP Resources, Inc. 5.375% 10/01/2022 USA usb 437,157 0.02
430,000 Owl Rock Capital Corp. 3.4% 07/15/2026 USA usb 436,160 0.02
345,000 Boeing Co. (The) 5.15% 05/01/2030 USA usb 418,131 0.02
362,000 Fomento Economico Mexicano SAB de CV 3.5% 01/16/2050 MEX usb 402,508 0.02
271,000 Hurricane Finance plc, Reg. S 8% 10/15/2025 GBR GBP 402,278 0.02
380,000 Standard Chartered plc, 144A, FRN 3.265% 02/18/2036 GBR usb 397,965 0.02
395,000 Teva Pharmaceutical Finance Netherlands 111 BV 3.15% 10/01/2026 ISR usb 380,438 0.02
330,000 OneMain Finance Corp. 8.875% 06/01/2025 USA usb 373,923 0.02
330,000 Ford Motor Co. 8.5% 04/21/2023 USA usb 372,628 0.02
295,000 General Motors Co. 5.4% 04/01/2048 USA usb 371,517 0.02
270,000 Petrobras Global Finance BV 7.25% 03/17/2044 BRL usb 348,975 0.02
310,000 Air Lease Corp. 3.375% 07/01/2025 USA usb 333,650 0.02
GMR Hyderabad International Airport Ltd., Reg. S
315,000 5.375% 04/10/2024 IND usb 321,366 0.02
275,000 Aston Martin Capital Holdings Ltd., 144A 10.5% 11/30/2025 JEY usb 302,722 0.02
265,000 Aston Martin Capital Holdings Ltd., Reg. S 10.5% 11/30/2025 JEY usb 291,713 0.01
228,000 Garfunkelux Holdco 3 SA, Reg. S 6.75% 11/01/2025 LUX EUR 286,892 0.01
285,000 Pacific Gas and Electric Co. 3.5% 08/01/2050 USA usb 283,895 0.02
220,000 Nokia OYJ, Reg. S 2% 03/11/2026 FIN EUR 279,580 0.02
300,000 Carnival plc 1% 10/28/2029 USA EUR 264,646 0.02
235,000 Suzano Austria GmbH 3.75% 01/15/2031 BRL usb 249,629 0.01
175,000 Boeing Co. (The) 5.93% 05/01/2060 USA usb 248,266 0.01
195,000 Freeport-McMoRan, Inc. 5.4% 11/14/2034 USA usb 244,359 0.01
215,000 Adani Ports & Special Economic Zone Ltd., 144A 4.2% 08/04/2027 IND usb 230,708 0.01
225,000 Yum! Brands, Inc. 3.625% 03/15/2031 USA usb 227,718 0.01
205,000 Leviathan Bond Ltd., Reg. S, 144A 6.125% 06/30/2025 ISR usb 226,013 0.01
210,000 Boeing Co. (The) 3.75% 02/01/2050 USA usb 220,844 0.01
205,000 Freeport-McMoRan, Inc. 4.375% 08/01/2028 USA usb 218,197 0.01
200,000 Danske Bank A/S, 144A, FRN 3.244% 12/20/2025 DNK usb 214,220 0.01
200,000 Perrigo Finance Unlimited Co. 3.15% 06/15/2030 USA usb 214,066 0.01
200,000 Millicom International Cellular SA, 144A 5.125% 01/15/2028 coL usb 213,300 0.01
200,000 Ziggo BV, 144A 4.875% 01/15/2030 NLD usb 210,625 0.01
195,000 Boeing Co. (The) 3.95% 08/01/2059 USA usb 208,711 0.01
200,000 Banco Santander SA 2.749% 12/03/2030 ESP usb 206,592 0.01
187,000 QEP Resources, Inc. 5.625% 03/01/2026 USA usb 205,405 0.01
155,000 AerCap Ireland Capital DAC 6.5% 07/15/2025 IRL usb 185,406 0.01
180,000 Boeing Co. (The) 2.25% 06/15/2026 USA usb 184,688 0.01
160,000 General Electric Co. 3.625% 05/01/2030 USA usb 182,982 0.01
140,000 Hyatt Hotels Corp. 5.75% 04/23/2030 USA usb 172,395 0.01
160,000 Athene Holding Ltd. 3.5% 01/15/2031 USA usb 169,341 0.01
145,000 Leviathan Bond Ltd., Reg. S, 144A 6.5% 06/30/2027 ISR usb 163,850 0.01
150,000 AerCap lIreland Capital DAC 3.875% 01/23/2028 IRL usb 162,131 0.01
150,000 Pacific Gas and Electric Co. 4.3% 03/15/2045 USA usb 160,096 0.01
145,000 Freeport-McMoRan, Inc. 4.625% 08/01/2030 USA usb 159,395 0.01
145,000 Boeing Co. (The) 3.9% 05/01/2049 USA usb 153,883 0.01
125,000 Ford Motor Credit Co. LLC 1.514% 02/17/2023 USA EUR 152,826 0.01
100,000 Hurricane Finance plc, Reg. S 8% 10/15/2025 GBR GBP 148,442 0.01
110,000 Boeing Co. (The) 5.705% 05/01/2040 USA usb 142,509 0.01
100,000 FCE Bank plc, Reg. S 1.134% 02/10/2022 GBR EUR 122,256 0.01
100,000 IM Group SAS, Reg. S 6.625% 03/01/2025 FRA EUR 121,558 0.01
85,000 Ford Motor Co. 9.625% 04/22/2030 USA usb 120,093 0.01
Paper Industries Intermediate Financing SARL, Reg. S, FRN

134,666 6% 03/01/2025 LUX EUR 115,437 0.01
110,000 Boeing Co. (The) 3.375% 06/15/2046 USA usb 107,706 0.01
80,000 General Electric Co. 4.35% 05/01/2050 USA usb 97,296 0.01
75,000 Hyatt Hotels Corp. 5.375% 04/23/2025 USA usb 84,840 0.01
65,000 Kinder Morgan, Inc. 5.05% 02/15/2046 USA usb 79,667 0.01
75,000 Boeing Co. (The) 2.95% 02/01/2030 USA usb 77,642 -
65,000 Crown Castle International Corp. 3.3% 07/01/2030 USA usb 72,831 -
60,000 AutoNation, Inc. 4.75% 06/01/2030 USA usb 72,246 -
60,000 Southern California Edison Co. 3.65% 02/01/2050 USA usb 68,215 -
40,000 Boeing Co. (The) 3.825% 03/01/2059 USA usb 40,639 -
30,000 Edison International 4.95% 04/15/2025 USA usb 34,307 -
4,525,000 Banco Hipotecario SA, 144A, FRN 30.845% 11/07/2022 ARG ARS 32,886 -
25,000 Freeport-McMoRan, Inc. 5.45% 03/15/2043 USA usb 31,172 -
30,000 Boeing Co. (The) 3.25% 02/01/2035 USA usb 30,777 -
30,000 Boeing Co. (The) 3.65% 03/01/2047 USA usb 30,470 -
20,000 Southern California Edison Co. 4.125% 03/01/2048 USA usb 23,903 -
15,000 Southern California Edison Co. 4% 04/01/2047 USA usb 17,620 -
15,000 EQT Corp. 5% 01/15/2029 USA usb 15,852 -
10,000 Crown Castle International Corp. 4.15% 07/01/2050 USA usb 12,177 -
1,840,000 Banco Macro SA, 144A 17.5% 05/08/2022 ARG ARS 9,469 -
35,633,317 1.94
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1,290,000 Petroleos Mexicanos 5.95% 01/28/2031 MEX usb 1,289,033 0.07
675,000 Mexico Government Bond 3.771% 05/24/2061 MEX usb 704,700 0.04
622,000 Italy Government Bond 2.375% 10/17/2024 ITA usb 655,406 0.03
430,000 Saudi Arabian Oil Co., 144A 3.25% 11/24/2050 SAU usb 436,070 0.02

30,965,000 Provincia de Buenos Aires, Reg. S, 144A 31.657% 04/12/2025 ARG ARS 179,300 0.01
27,380,000 Provincia de Buenos Aires 0% 05/31/2022 ARG ARS 173,327 0.01
190,000 YPF SA, 144A 6.95% 07/21/2027 ARG usb 137,513 0.01
3,575,349 0.19

1,687,000 Element Fleet Management Corp. 4.25% 06/30/2024 CAN CAD 1,703,832 0.09

1,000,000 Pharming Group NV, Reg. S 3% 01/21/2025 NLD EUR 1,096,944 0.06
100,000 Telecom Italia SpA, Reg. S 1.125% 03/26/2022 ITA EUR 121,940 0.01

68,000 Tricon Residential, Inc., 144A 5.75% 03/31/2022 CAN usb 70,380 0.01
2,993,096 0.17

42,201,762 2.30

677,443,996 36.82

7,159 Bunge Ltd. USA usb 780,331 0.04
780,331 0.04

130 Chesapeake Energy Corp. Preference USA usb 350 -
350 -

12,306 FHLMC Preference USA usb 107,800 0.01
12,300 FNMA Preference USA usb 105,534 -
213,334 0.01

994,015 0.05

7,508,000 Cincinnati Bell, Inc., 144A 8% 10/15/2025 USA usb 8,019,482 0.44

4,925,000 PetSmart, Inc., 144A 5.875% 06/01/2025 USA usb 5,069,672 0.28

4,818,000 Ligado Networks LLC, 144A 0% 11/01/2023 USA usb 4,697,550 0.26

3,829,000 Intelsat Jackson Holdings SA, 144A 9.5% 09/30/2022§ LUX usb 4,273,221 0.23

3,705,000 Refinitiv US Holdings, Inc., 144A 8.25% 11/15/2026 USA usb 4,047,712 0.22

3,126,000 Pacific Gas and Electric Co. 3.15% 01/01/2026 USA usb 3,333,561 0.18

3,011,000 Uniti Group LP 8.25% 10/15/2023 USA usb 3,039,228 0.17

2,717,000 K. Hovnanian Enterprises, Inc., 144A 7.75% 02/15/2026 USA usb 2,880,020 0.16

2,867,000 Bombardier, Inc., 144A 6.125% 01/15/2023 CAN usb 2,805,359 0.15

1,955,000 Uber Technologies, Inc., 144A 8% 11/01/2026 USA usb 2,132,172 0.11

2,151,000 Bombardier, Inc., 144A 6% 10/15/2022 CAN usb 2,116,907 0.11

2,000,000 Centene Corp., 144A 5.375% 06/01/2026 USA usb 2,111,920 0.11

1,215,000 Vistra Operations Co. LLC, 144A 3.7% 01/30/2027 USA usb 1,339,950 0.07

1,250,000 CCO Holdings LLC, 144A 4.25% 02/01/2031 USA usb 1,318,888 0.07

1,072,000 Royal Caribbean Cruises Ltd., 144A 11.5% 06/01/2025 USA usb 1,254,562 0.07

1,147,000 Royal Caribbean Cruises Ltd., 144A 9.125% 06/15/2023 USA usb 1,245,929 0.07

1,165,000 iHeartCommunications, Inc. 8.375% 05/01/2027 USA usb 1,245,589 0.07

1,192,000 Guitar Center, Inc., 144A 8.5% 01/15/2026 USA usb 1,241,915 0.07

2,871,000 Genworth Holdings, Inc., FRN 2.224% 11/15/2066 USA usb 1,191,465 0.06

2,119,000 Hertz Corp. (The), 144A 6% 01/15/2028§ USA usb 1,148,233 0.06

2,431,000 Transocean, Inc., 144A 7.5% 01/15/2026 USA usb 1,130,415 0.06

1,251,000 K. Hovnanian Enterprises, Inc., 144A 10% 11/15/2025 USA usb 1,072,733 0.06

1,111,000 Liberty Latin America Ltd. 2% 07/15/2024 CHL usb 1,061,264 0.06

1,774,000 Hertz Corp. (The), 144A 5.5% 10/15/20248 USA usb 961,286 0.05

1,738,000 Hertz Corp. (The) 6.25% 10/15/20228 USA usb 942,865 0.05
710,000 Broadcom, Inc. 4.75% 04/15/2029 USA usb 849,253 0.05
777,000 Frontier Communications Corp., 144A 5.875% 10/15/2027 USA usb 841,588 0.05
809,000 Carvana Co., 144A 5.875% 10/01/2028 USA usb 841,028 0.05
785,000 Quicken Loans LLC, 144A 5.25% 01/15/2028 USA usb 839,459 0.05

1,046,000 Moss Creek Resources Holdings, Inc., 144A 10.5% 05/15/2027 USA usb 839,415 0.05
700,000 Broadcom, Inc. 4.3% 11/15/2032 USA usb 831,271 0.05

2,056,000 GTT Communications, Inc., 144A 7.875% 12/31/2024 USA usb 830,110 0.05
818,000 Talos Production, Inc., 144A 12% 01/15/2026 USA usb 797,934 0.04
625,000 Micron Technology, Inc. 5.327% 02/06/2029 USA usb 782,454 0.04
565,000 American International Group, Inc. 4.375% 06/30/2050 USA usb 739,828 0.04
705,000 Icahn Enterprises LP 4.75% 09/15/2024 USA usb 733,422 0.04
620,000 GE Capital Funding LLC, 144A 4.4% 05/15/2030 USA usb 731,061 0.04
665,000 Expedia Group, Inc. 3.25% 02/15/2030 USA usb 692,537 0.04
640,000 CommScope, Inc., 144A 7.125% 07/01/2028 USA usb 682,694 0.04
600,000 Cheniere Corpus Christi Holdings LLC 3.7% 11/15/2029 USA usb 668,849 0.04
649,000 Carvana Co., 144A 5.625% 10/01/2025 USA usb 666,848 0.04
600,000 Societe Generale SA, 144A, FRN 3.653% 07/08/2035 FRA usb 650,698 0.04
557,000 United States Steel Corp., 144A 12% 06/01/2025 USA usb 644,176 0.03
605,000 1011778 BC ULC, 144A 4.375% 01/15/2028 CAN usb 624,172 0.03
648,000 Bombardier, Inc., 144A 7.5% 03/15/2025 CAN usb 601,830 0.03
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560,000 Spirit AeroSystems, Inc., 144A 7.5% 04/15/2025 USA usb 601,653 0.03
565,000 Quicken Loans LLC, 144A 3.875% 03/01/2031 USA usb 587,600 0.03
550,000 Aircastle Ltd. 4.25% 06/15/2026 USA usb 579,789 0.03
520,000 Uber Technologies, Inc., 144A 7.5% 09/15/2027 USA usb 572,650 0.03
MGM Growth Properties Operating Partnership LP, 144A
555,000 3.875% 02/15/2029 USA usb 568,528 0.03
465,000 Expedia Group, Inc., 144A 6.25% 05/01/2025 USA usb 539,182 0.03
510,000 Aker BP ASA, 144A 3.75% 01/15/2030 NOR usb 537,397 0.03
525,000 Quicken Loans LLC, 144A 3.625% 03/01/2029 USA usb 536,484 0.03
540,000 Calpine Corp., 144A 3.75% 03/01/2031 USA usb 535,791 0.03
500,000 TransDigm, Inc., 144A 6.25% 03/15/2026 USA usb 533,128 0.03
430,000 Standard Chartered plc, 144A, FRN 4.644% 04/01/2031 GBR usb 520,907 0.03
694,000 Ligado Networks LLC, 144A 17.5% 05/01/2024 USA usb 517,030 0.03
499,000 Stena International SA, 144A 5.75% 03/01/2024 SWE usb 502,086 0.03
405,000 Sabine Pass Liquefaction LLC, 144A 4.5% 05/15/2030 USA usb 480,337 0.03
445,000 Standard Industries, Inc., 144A 4.375% 07/15/2030 USA usb 476,713 0.03
420,000 First Quantum Minerals Ltd., 144A 6.875% 10/15/2027 ZMB usb 456,225 0.02
430,000 Hilton Domestic Operating Co., Inc., 144A 4% 05/01/2031 USA usb 454,504 0.02
382,000 BorgWarner, Inc., 144A 5% 10/01/2025 USA usb 449,363 0.02
400,000 First Quantum Minerals Ltd., 144A 6.875% 03/01/2026 ZMB usb 417,750 0.02
400,000 First Quantum Minerals Ltd., 144A 7.5% 04/01/2025 ZMB usb 417,000 0.02
380,000 Icahn Enterprises LP 5.25% 05/15/2027 USA usb 408,310 0.02
365,000 Cemex SAB de CV, 144A 5.2% 09/17/2030 MEX usb 400,679 0.02
748,000 Frontier Communications Corp. 10.5% 09/15/20228 USA usb 391,589 0.02
386,000 Golden Nugget, Inc., 144A 6.75% 10/15/2024 USA usb 383,711 0.02
366,000 Frontier Communications Corp., 144A 5% 05/01/2028 USA usb 382,241 0.02
350,000 Kenbourne Invest SA, 144A 6.875% 11/26/2024 CHL usb 380,800 0.02
370,000 Allison Transmission, Inc., 144A 3.75% 01/30/2031 USA usb 379,250 0.02
350,000 CCO Holdings LLC, 144A 4.5% 05/01/2032 USA usb 374,140 0.02
344,000 Mileage Plus Holdings LLC, 144A 6.5% 06/20/2027 USA usb 370,445 0.02
350,000 UniCredit SpA, 144A, FRN 2.569% 09/22/2026 ITA usb 357,469 0.02
310,000 Teva Pharmaceutical Finance Netherlands 111 BV 7.125% 01/31/2025 ISR usb 343,257 0.02
305,000 Builders FirstSource, Inc., 144A 6.75% 06/01/2027 USA usb 331,218 0.02
305,000 Iron Mountain, Inc., 144A 5.25% 07/15/2030 USA usb 329,781 0.02
669,000 Frontier Communications Corp. 7.125% 01/15/20238 USA usb 325,719 0.02
315,000 iHeartCommunications, Inc., 144A 4.75% 01/15/2028 USA usb 324,982 0.02
305,000 Iron Mountain, Inc., 144A 5% 07/15/2028 USA usb 324,407 0.02
256,000 eG Global Finance plc, 144A 6.25% 10/30/2025 GBR EUR 322,968 0.02
305,000 CommScope, Inc., 144A 6% 03/01/2026 USA usb 321,749 0.02
275,000 Viatris, Inc., 144A 4% 06/22/2050 USA usb 315,079 0.02
270,000 Kraft Heinz Foods Co., 144A 4.875% 10/01/2049 USA usb 315,002 0.02
295,000 Gartner, Inc., 144A 3.75% 10/01/2030 USA usb 310,119 0.02
328,000 American Airlines Group, Inc., 144A 5% 06/01/2022 USA usb 295,490 0.02
290,000 Clear Channel Worldwide Holdings, Inc., 144A 5.125% 08/15/2027 USA usb 293,263 0.02
243,000 Leonardo US Holdings, Inc., 144A 6.25% 01/15/2040 ITA usb 289,170 0.02
255,000 Global Atlantic Fin Co., 144A 4.4% 10/15/2029 USA usb 281,336 0.02
250,000 Aviation Capital Group LLC, 144A 5.5% 12/15/2024 USA usb 276,963 0.02
270,000 CommScope Technologies LLC, 144A 5% 03/15/2027 USA usb 267,806 0.01
240,000 Expedia Group, Inc., 144A 7% 05/01/2025 USA usb 264,392 0.01
250,000 Nutrition & Biosciences, Inc., 144A 2.3% 11/01/2030 USA usb 257,579 0.01
235,000 Sirius XM Radio, Inc., 144A 5% 08/01/2027 USA usb 250,034 0.01
230,000 Tenet Healthcare Corp., 144A 4.625% 06/15/2028 USA usb 241,356 0.01
492,000 Frontier Communications Corp. 9% 08/15/20318§ USA usb 238,620 0.01
210,000 CCO Holdings LLC, 144A 4.5% 08/15/2030 USA usb 223,126 0.01
226,000 Bombardier, Inc., 144A 7.5% 12/01/2024 CAN usb 217,361 0.01
205,000 CSC Holdings LLC, 144A 4.125% 12/01/2030 USA usb 214,553 0.01
175,000 eG Global Finance plc, 144A 4.375% 02/07/2025 GBR EUR 211,063 0.01
200,000 CSC Holdings LLC, 144A 4.625% 12/01/2030 USA usb 209,027 0.01
200,000 Virgin Media Finance plc, 144A 5% 07/15/2030 GBR usb 207,750 0.01
180,000 Uber Technologies, Inc., 144A 6.25% 01/15/2028 USA usb 195,975 0.01
155,000 Micron Technology, Inc. 4.663% 02/15/2030 USA usb 190,404 0.01
170,000 Expedia Group, Inc., 144A 4.625% 08/01/2027 USA usb 190,081 0.01
165,000 Wyndham Destinations, Inc., 144A 6.625% 07/31/2026 USA usb 189,131 0.01
170,000 Kraft Heinz Foods Co. 4.375% 06/01/2046 USA usb 183,938 0.01
150,000 Broadcom, Inc. 5% 04/15/2030 USA usb 182,455 0.01
368,000 Frontier Communications Corp. 6.875% 01/15/20258 USA usb 179,630 0.01
162,000 Bombardier, Inc., 144A 5.75% 03/15/2022 CAN usb 165,446 0.01
150,000 Deutsche Bank AG, FRN 3.547% 09/18/2031 DEU usb 163,003 0.01
150,000 Aker BP ASA, 144A 4% 01/15/2031 NOR usb 162,730 0.01
160,000 Ladder Capital Finance Holdings LLLP, 144A 5.25% 10/01/2025 USA usb 159,900 0.01
150,000 Ziggo BV, 144A 5.5% 01/15/2027 NLD usb 156,840 0.01
135,000 Netflix, Inc., 144A 4.875% 06/15/2030 USA usb 155,503 0.01
140,000 iHeartCommunications, Inc., 144A 5.25% 08/15/2027 USA usb 146,887 0.01
135,000 Novelis Corp., 144A 4.75% 01/30/2030 USA usb 145,697 0.01
300,000 Transocean, Inc., 144A 8% 02/01/2027 USA usb 145,500 0.01
275,000 Frontier Communications Corp. 11% 09/15/2025§ USA usb 144,891 0.01
125,000 Newcrest Finance Pty. Ltd., 144A 3.25% 05/13/2030 AUD usb 138,271 0.01
115,000 Marriott International, Inc. 4.625% 06/15/2030 USA usb 135,036 0.01
125,000 Calpine Corp., 144A 5.125% 03/15/2028 USA usb 131,673 0.01
217,000 Diamond Sports Group LLC, 144A 6.625% 08/15/2027 USA usb 131,556 0.01
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120,000 Post Holdings, Inc., 144A 5.75% 03/01/2027 USA usb 127,275 0.01
110,000 AES Corp. (The), 144A 3.95% 07/15/2030 USA usb 124,551 0.01
120,000 Outfront Media Capital LLC, 144A 4.625% 03/15/2030 USA usb 122,807 0.01
110,000 Icahn Enterprises LP 6.25% 05/15/2026 USA usb 116,736 0.01
100,000 Embraer Netherlands Finance BV 5.05% 06/15/2025 BRL usb 106,151 0.01
105,000 Ladder Capital Finance Holdings LLLP, 144A 4.25% 02/01/2027 USA usb 103,425 0.01
85,000 Kraft Heinz Foods Co. 5% 06/04/2042 USA usb 99,732 0.01
180,000 Frontier Communications Corp. 7.625% 04/15/20248 USA usb 91,238 -
80,000 Netflix, Inc. 4.875% 04/15/2028 USA usb 90,346 -
75,000 Lamb Weston Holdings, Inc., 144A 4.875% 05/15/2028 USA usb 83,859 -
75,000 Equinix, Inc. 3.2% 11/18/2029 USA usb 82,782 -
60,000 Marriott International, Inc. 5.75% 05/01/2025 USA usb 70,209 -
65,000 Tenet Healthcare Corp., 144A 6.125% 10/01/2028 USA usb 67,959 -
60,000 iHeartCommunications, Inc. 6.375% 05/01/2026 USA usb 64,312 -
55,000 Expedia Group, Inc. 3.8% 02/15/2028 USA usb 59,122 -
45,000 Lithia Motors, Inc., 144A 4.375% 01/15/2031 USA usb 48,347 -
40,000 [IPALCO Enterprises, Inc., 144A 4.25% 05/01/2030 USA usb 46,331 -
40,000 Smithfield Foods, Inc., 144A 3% 10/15/2030 USA usb 42,398 -
51,000 Moss Creek Resources Holdings, Inc., 144A 7.5% 01/15/2026 USA usb 38,888 -
35,000 Uber Technologies, Inc., 144A 7.5% 05/15/2025 USA usb 37,853 -
35,000 Spirit AeroSystems, Inc. 4.6% 06/15/2028 USA usb 34,672 -
30,000 Gray Oak Pipeline LLC, 144A 3.45% 10/15/2027 USA usb 31,369 -
25,000 eBay, Inc. 4% 07/15/2042 USA usb 28,464 -
25,000 Sirius XM Radio, Inc., 144A 5.5% 07/01/2029 USA usb 27,555 -
13,000 Sailpoint Technologies Holdings, Inc. 0.125% 09/15/2024 USA usb 25,381 -
20,000 Pacific Gas and Electric Co. 4.95% 07/01/2050 USA usb 23,853 -
45,000 Frontier Communications Corp. 7.45% 07/01/20358 USA usb 21,512 -
15,000 Broadcom, Inc. 4.15% 11/15/2030 USA usb 17,374 -
30,000 Frontier Communications Corp. 7.875% 01/15/20278§ USA usb 14,507 -
10,000 Boeing Co. (The) 3.625% 03/01/2048 USA usb 10,100 -
101,740,101 5.55

3,175,000 J2 Global, Inc. 3.25% 06/15/2029 USA usb 4,663,743 0.25
2,387,000 11-VI, Inc. 0.25% 09/01/2022 USA usb 3,991,601 0.22
3,213,000 Marriott Vacations Worldwide Corp. 1.5% 09/15/2022 USA usb 3,653,102 0.20
3,028,000 Aphria, Inc., 144A 5.25% 06/01/2024 CAN usb 3,230,498 0.18
2,982,000 CSG Systems International, Inc. 4.25% 03/15/2036 USA usb 3,153,465 0.17
4,008,000 Aurora Cannabis, Inc. 5.5% 02/28/2024 CAN usb 3,036,060 0.16
2,053,000 Synaptics, Inc. 0.5% 06/15/2022 USA usb 2,835,977 0.15
3,373,000 Canopy Growth Corp., 144A 4.25% 07/15/2023 CAN CAD 2,765,786 0.15
2,783,000 SFL Corp. Ltd. 5.75% 10/15/2021 NOR usb 2,754,892 0.15
2,610,000 Encore Capital Group, Inc. 2.875% 03/15/2021 USA usb 2,624,463 0.14
2,376,000 Vishay Intertechnology, Inc. 2.25% 06/15/2025 USA usb 2,480,777 0.13
2,182,000 Verint Systems, Inc. 1.5% 06/01/2021 USA usb 2,403,596 0.13
2,377,000 PennyMac Corp. 5.5% 11/01/2024 USA usb 2,347,288 0.13
2,027,000 OSI Systems, Inc. 1.25% 09/01/2022 USA usb 2,172,655 0.12
2,073,000 Atlas Air Worldwide Holdings, Inc. 2.25% 06/01/2022 USA usb 2,171,974 0.12
1,589,000 Coupa Software, Inc., 144A 0.375% 06/15/2026 USA usb 2,144,779 0.12
2,009,000 Uber Technologies, Inc., 144A 0% 12/15/2025 USA usb 2,065,330 0.11
1,118,000 Nevro Corp. 2.75% 04/01/2025 USA usb 2,038,253 0.11
1,589,000 Karyopharm Therapeutics, Inc. 3% 10/15/2025 USA usb 2,001,198 0.11
1,798,000 Helix Energy Solutions Group, Inc. 6.75% 02/15/2026 USA usb 1,894,381 0.10
1,671,000 TechTarget, Inc., 144A 0.125% 12/15/2025 USA usb 1,821,136 0.10
1,591,000 Knowles Corp. 3.25% 11/01/2021 USA usb 1,816,687 0.10
1,529,000 Turning Point Brands, Inc. 2.5% 07/15/2024 USA usb 1,734,400 0.09
1,755,000 DISH Network Corp. 3.375% 08/15/2026 USA usb 1,677,309 0.09
1,586,000 NuVasive, Inc. 2.25% 03/15/2021 USA usb 1,613,648 0.09
1,000,000 Health Catalyst, Inc., 144A 2.5% 04/15/2025 USA usb 1,590,364 0.09
1,419,000 Pure Storage, Inc. 0.125% 04/15/2023 USA usb 1,567,453 0.09
1,471,000 Liberty Media Corp., 144A 0.5% 12/01/2050 USA usb 1,563,858 0.09
1,466,000 Nuvasive, Inc., 144A 1% 06/01/2023 USA usb 1,509,897 0.08
1,585,000 Wayfair, Inc., 144A 0.625% 10/01/2025 USA usb 1,503,583 0.08
937,000 Canadian Solar, Inc., 144A 2.5% 10/01/2025 CAN usb 1,472,618 0.08
1,882,000 Liberty Interactive LLC 4% 11/15/2029 USA usb 1,449,140 0.08
948,000 PetlQ, Inc., 144A 4% 06/01/2026 USA usb 1,443,817 0.08
1,190,000 Shopify, Inc. 0.125% 11/01/2025 CAN usb 1,407,175 0.08
758,000 Bloomin® Brands, Inc., 144A 5% 05/01/2025 USA usb 1,395,698 0.08
805,000 Colliers International Group, Inc., 144A 4% 06/01/2025 CAN usb 1,394,663 0.08

Hannon Armstrong Sustainable Infrastructure Capital, Inc.

1,014,000 0% 08/15/2023 USA usb 1,370,214 0.07
993,000 SolarEdge Technologies, Inc., 144A 0% 09/15/2025 USA usb 1,367,434 0.07
1,114,000 Middleby Corp. (The), 144A 1% 09/01/2025 USA usb 1,363,258 0.07
1,050,000 Okta, Inc., 144A 0.375% 06/15/2026 USA usb 1,351,114 0.07
835,000 National Vision Holdings, Inc., 144A 2.5% 05/15/2025 USA usb 1,348,525 0.07
1,248,000 Pretium Resources, Inc. 2.25% 03/15/2022 CAN usb 1,341,600 0.07
1,289,000 Greenbrier Cos., Inc. (The) 2.875% 02/01/2024 USA usb 1,308,942 0.07
1,144,000 Revance Therapeutics, Inc., 144A 1.75% 02/15/2027 USA usb 1,288,717 0.07
889,000 PROS Holdings, Inc., 144A 2.25% 09/15/2027 USA usb 1,258,326 0.07
1,185,000 J2 Global, Inc., 144A 1.75% 11/01/2026 USA usb 1,233,987 0.07
1,160,000 BioMarin Pharmaceutical, Inc., 144A 1.25% 05/15/2027 USA usb 1,218,000 0.07
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843,000 Marcus Corp. (The), 144A 5% 09/15/2025 USA usb 1,217,471 0.07
845,000 Arch Resources, Inc., 144A 5.25% 11/15/2025 USA usb 1,192,551 0.06
1,055,000 Zogenix, Inc., 144A 2.75% 10/01/2027 USA usb 1,167,971 0.06
1,021,000 PROS Holdings, Inc. 1% 05/15/2024 USA usb 1,096,716 0.06
790,000 Impinj, Inc., 144A 2% 12/15/2026 USA usb 1,086,064 0.06
922,000 Encore Capital Group, Inc. 3.25% 10/01/2025 USA usb 1,082,961 0.06
1,323,000 Stride, Inc., 144A 1.125% 09/01/2027 USA usb 1,080,156 0.06
726,000 Slack Technologies, Inc., 144A 0.5% 04/15/2025 USA usb 1,068,506 0.06
766,000 MicroStrategy, Inc., 144A 0.75% 12/15/2025 USA usb 991,952 0.05
795,000 Fiverr International Ltd., 144A 0% 11/01/2025 ISR usb 963,460 0.05
796,000 Mesa Laboratories, Inc. 1.375% 08/15/2025 USA usb 958,152 0.05
579,000 Under Armour, Inc., 144A 1.5% 06/01/2024 USA usb 957,281 0.05
755,000 FTI Consulting, Inc. 2% 08/15/2023 USA usb 947,148 0.05
1,054,000 GOL Equity Finance SA, 144A 3.75% 07/15/2024 BRL usb 919,716 0.05
729,000 American Airlines Group, Inc. 6.5% 07/01/2025 USA usb 917,496 0.05
1,184,000 Liberty Interactive LLC 3.75% 02/15/2030 USA usb 911,680 0.05
844,000 Varex Imaging Corp., 144A 4% 06/01/2025 USA usb 897,367 0.05
648,000 KBR, Inc. 2.5% 11/01/2023 USA usb 889,803 0.05
829,000 Innoviva, Inc. 2.125% 01/15/2023 USA usb 827,652 0.05
788,000 Fortive Corp. 0.875% 02/15/2022 USA usb 814,543 0.04
1,232,000 Intercept Pharmaceuticals, Inc. 2% 05/15/2026 USA usb 739,679 0.04
661,000 Seaspan Corp., 144A 3.75% 12/15/2025 HKG usb 712,543 0.04
504,000 CONMED Corp. 2.625% 02/01/2024 USA usb 707,046 0.04
509,000 Envestnet, Inc. 1.75% 06/01/2023 USA usb 674,862 0.04
659,000 Collegium Pharmaceutical, Inc. 2.625% 02/15/2026 USA usb 655,210 0.04
442,000 Cinemark Holdings, Inc., 144A 4.5% 08/15/2025 USA usb 647,302 0.04
397,000 Five9, Inc., 144A 0.5% 06/01/2025 USA usb 578,688 0.03
575,000 Redwood Trust, Inc. 4.75% 08/15/2023 USA usb 545,072 0.03
436,000 Redfin Corp., 144A 0% 10/15/2025 USA usb 523,264 0.03
349,000 Workiva, Inc. 1.125% 08/15/2026 USA usb 470,021 0.03
266,000 Envista Holdings Corp., 144A 2.375% 06/01/2025 USA usb 462,910 0.03
370,000 Teladoc Health, Inc., 144A 1.25% 06/01/2027 USA usb 445,001 0.02
398,000 Guess?, Inc. 2% 04/15/2024 USA usb 444,535 0.02
404,000 Alteryx, Inc. 0.5% 08/01/2024 USA usb 419,950 0.02
396,000 Chefs® Warehouse, Inc. (The) 1.875% 12/01/2024 USA usb 383,257 0.02
295,000 Shift4 Payments, Inc., 144A 0% 12/15/2025 USA usb 361,459 0.02
371,000 Gossamer Bio, Inc. 5% 06/01/2027 USA usb 337,917 0.02
132,000 Chart Industries, Inc., 144A 1% 11/15/2024 USA usb 277,176 0.02
153,000 MongoDB, Inc., 144A 0.25% 01/15/2026 USA usb 275,816 0.02
190,000 Neurocrine Biosciences, Inc. 2.25% 05/15/2024 USA usb 264,057 0.01
129,000 Nuance Communications, Inc. 1% 12/15/2035 USA usb 240,737 0.01
216,000 Omeros Corp. 5.25% 02/15/2026 USA usb 230,170 0.01
180,000 Guardant Health, Inc., 144A 0% 11/15/2027 USA usb 211,505 0.01
145,000 Southwest Airlines Co. 1.25% 05/01/2025 USA usb 211,337 0.01
163,000 Arbor Realty Trust, Inc. 4.75% 11/01/2022 USA usb 163,963 0.01
135,000 LivePerson, Inc., 144A 0% 12/15/2026 USA usb 148,139 0.01
157,000 EZCORP, Inc. 2.875% 07/01/2024 USA usb 143,344 0.01
115,000 DISH Network Corp., 144A 0% 12/15/2025 USA usb 116,119 0.01
95,000 Atlas Air Worldwide Holdings, Inc. 1.875% 06/01/2024 USA usb 108,257 0.01
80,000 Lumentum Holdings, Inc. 0.5% 12/15/2026 USA usb 97,952 0.01
106,000 Flexion Therapeutics, Inc. 3.375% 05/01/2024 USA usb 94,605 0.01
34,000 Snap, Inc., 144A 0.25% 05/01/2025 USA usb 80,151 -
76,000 Pluralsight, Inc. 0.375% 03/01/2024 USA usb 75,506 -
73,000 Ligand Pharmaceuticals, Inc. 0.75% 05/15/2023 USA usb 69,239 -
53,000 Air Transport Services Group, Inc. 1.125% 10/15/2024 USA usb 63,436 -
59,000 Patrick Industries, Inc. 1% 02/01/2023 USA usb 62,884 -
55,000 Chegg, Inc., 144A 0% 09/01/2026 USA usb 61,777 -
54,000 Insmed, Inc. 1.75% 01/15/2025 USA usb 60,869 -
33,000 Jazz Investments | Ltd., 144A 2% 06/15/2026 USA usb 43,110 -
36,000 Winnebago Industries, Inc. 1.5% 04/01/2025 USA usb 42,814 -
34,000 Liberty Media Corp., 144A 2.125% 03/31/2048 USA usb 35,548 -
28,000 Ironwood Pharmaceuticals, Inc. 1.5% 06/15/2026 USA usb 31,526 -
35,000 Radius Health, Inc. 3% 09/01/2024 USA usb 31,459 -
15,000 Palo Alto Networks, Inc., 144A 0.375% 06/01/2025 USA usb 19,827 -
17,000 Coherus Biosciences, Inc., 144A 1.5% 04/15/2026 USA usb 19,749 -
17,000 Tabula Rasa HealthCare, Inc., 144A 1.75% 02/15/2026 USA usb 16,238 -
11,000 Live Nation Entertainment, Inc. 2.5% 03/15/2023 USA usb 14,254 -
45,000 SunEdison, Inc. 0.25% 01/15/2020 USA usb 984 -
126,251,291 6.85

Renaissance Home Equity Loan Trust, Series 2007-1

9,865,473 5.612% 04/25/2037 USA usb 4,109,929 0.22

3,320,000 TRTX Issuer Ltd., Series 2019-FL3, 144A, FRN 2.252% 10/15/2034 CYM usb 3,253,929 0.18
Soundview Home Loan Trust, Series 2006-WF2, FRN

2,952,812 0.82% 12/25/2036 USA usb 3,120,703 0.17
LoanCore Issuer Ltd., Series 2018-CRE1, 144A, FRN

3,200,000 3.109% 05/15/2028 CYM usb 3,089,794 0.17
Saxon Asset Securities Trust, Series 2006-3, FRN

3,408,000 0.388% 10/25/2046 USA usb 2,892,890 0.16
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3,080,745 Alternative Loan Trust, Series 2007-HY8C, FRN 0.485% 09/25/2047 USA usb 2,834,397 0.15
Accredited Mortgage Loan Trust, Series 2005-1, FRN

2,723,486 3.895% 04/25/2035 USA usb 2,721,874 0.15
IndyMac INDX Mortgage Loan Trust, Series 2004-AR12, FRN

3,262,154 0.925% 12/25/2034 USA usb 2,720,811 0.15
Halcyon Loan Advisors Funding Ltd., Series 2014-1A, 144A, FRN

2,810,000 3.718% 04/18/2026 CYM usb 2,706,940 0.15

2,587,245 CWABS Trust, Series 2004-15, FRN 4.629% 02/25/2035 USA usb 2,488,773 0.14

2,500,000 TRTX Issuer Ltd., Series 2019-FL3, 144A, FRN 1.902% 10/15/2034 CYM usb 2,472,138 0.13
Atlas Senior Loan Fund 111 Ltd., Series 2013-1A, 144A, FRN

2,620,000 2.822% 11/17/2027 CYM usb 2,404,008 0.13

2,800,000 BEM CLO Ltd., Series 2014-1A, 144A, FRN 4.93% 04/16/2026 CYM usb 2,341,278 0.13
WaMu Commercial Mortgage Securities Trust, Series 2007-SL3,

2,500,000 144A, FRN 3.297% 03/23/2045 USA usb 2,313,279 0.13
Merrill Lynch Alternative Note Asset Trust, Series 2007-A3, FRN

4,278,491 0.255% 04/25/2037 USA usb 2,298,043 0.12
Structured Asset Securities Corp. Trust, Series 2006-11, 144A, FRN

3,667,377 0.295% 10/28/2035 USA usb 2,251,443 0.12

2,289,939 VMC Finance LLC, Series 2019-FL3, 144A, FRN 1.802% 09/15/2036 USA usb 2,216,722 0.12

5,107,904 Argent Securities Trust, Series 2006-M1, FRN 0.295% 07/25/2036 USA usb 2,216,668 0.12

2,803,633 CHL Mortgage Pass-Through Trust, Series 2006-1 6% 03/25/2036 USA usb 2,165,764 0.12
Uropa Securities plc, Series 2007-1, Reg. S, FRN

1,713,058 0.396% 10/10/2040 GBR GBP 2,132,497 0.12

2,130,000 ACIS CLO Ltd., Series 2014-4A, 144A, FRN 3.314% 05/01/2026 CYM usb 2,115,972 0.12
Merrill Lynch Mortgage Investors Trust, Series 2007-MLN1, FRN

2,223,367 0.465% 03/25/2037 USA usb 2,050,574 0.11

2,107,000 GPMT Ltd., Series 2019-FL2, 144A, FRN 3.102% 02/22/2036 CYM usb 2,035,136 0.11
Nomura Home Equity Loan, Inc. Home Equity Loan Trust, Series

2,109,770 2006-WF1, FRN 0.7% 03/25/2036 USA usb 1,981,387 0.11

1,660,000 Barings Euro CLO BV, Series 2017-1A, 144A, FRN 2.9% 10/15/2030 NLD EUR 1,963,378 0.11

1,944,229 Banc of America Funding Trust, Series 2007-4 6% 06/25/2037 USA usb 1,940,908 0.11
Mountain View CLO Ltd., Series 2014-1A, 144A, FRN

1,960,000 3.887% 10/15/2026 CYM usb 1,932,389 0.11
Banc of America Mortgage Trust, Series 2005-1, FRN

1,921,059 2.604% 10/25/2035 USA usb 1,855,985 0.10
HSI Asset Securitization Corp. Trust, Series 2006-WMC1, FRN

3,007,924 0.645% 07/25/2036 USA usb 1,846,015 0.10

1,843,066 Bear Stearns ALT-A Trust, Series 2004-12, FRN 2.773% 01/25/2035 USA usb 1,710,036 0.09
Thornburg Mortgage Securities Trust, Series 2007-4, FRN

1,948,640 2.527% 09/25/2037 USA usb 1,685,225 0.09

1,719,428 Bear Stearns ARM Trust, Series 2007-4, FRN 4.034% 05/25/2037 USA usb 1,664,962 0.09
Great Hall Mortgages No. 1 plc, Series 2006-1, Reg. S, FRN

1,340,000 0.857% 06/18/2038 GBR GBP 1,638,236 0.09
CHL Mortgage Pass-Through Trust, Series 2006-HYB4, FRN

1,880,548 4.041% 06/20/2036 USA usb 1,609,997 0.09
Option One Mortgage Loan Trust, Series 2007-4, FRN

2,271,702 0.385% 04/25/2037 USA usb 1,597,443 0.09
HSI Asset Securitization Corp. Trust, Series 2006-WMC1, FRN

2,692,469 0.245% 07/25/2036 USA usb 1,574,349 0.09
LoanCore Issuer Ltd., Series 2018-CRE1, 144A, FRN

1,500,000 1.859% 05/15/2028 CYM usb 1,481,736 0.08
Madison Park Funding X1l Ltd., Series 2014-12A, 144A, FRN

1,510,000 5.318% 07/20/2026 CYM usb 1,479,869 0.08
TPG Real Estate Finance lIssuer Ltd., Series 2018-FL2, 144A, FRN

1,500,000 2.453% 11/15/2037 CYM usb 1,463,073 0.08
Paragon Mortgages No. 14 plc, Series 14X, Reg. S, FRN

1,180,000 0.217% 09/15/2039 GBR EUR 1,391,760 0.07
Nomura Resecuritization Trust, Series 2015-4R, 144A, FRN

1,679,149 1.704% 03/26/2036 USA usb 1,368,458 0.07
JFIN CLO 2014-11 Ltd., Series 2014-2A, 144A, FRN

1,400,000 3.468% 07/20/2026 CYM usb 1,365,897 0.07

1,400,000 GPMT Ltd., Series 2018-FL1, 144A, FRN 2.302% 11/19/2035 CYM usb 1,359,652 0.07
Banc of America Funding Trust, Series 2005-E, FRN

1,577,625 1.933% 06/20/2035 USA usb 1,318,748 0.07

1,400,000 MF1 Ltd., Series 2019-FL2, 144A, FRN 2.795% 12/25/2034 CYM usb 1,281,672 0.07

1,293,705 RAMP Trust, Series 2004-RS1, FRN 2.323% 01/25/2034 USA usb 1,278,545 0.07
Long Beach Mortgage Loan Trust, Series 2006-4, FRN

2,788,411 0.465% 05/25/2036 USA usb 1,267,857 0.07
HarborView Mortgage Loan Trust, Series 2007-6, FRN

1,526,396 0.38% 08/19/2037 USA usb 1,262,277 0.07

1,250,000 WhiteHorse X Ltd., Series 2015-10A, 144A, FRN 3.218% 04/17/2027 CYM usb 1,225,270 0.07

1,434,165 Bear Stearns ALT-A Trust, Series 2006-3, FRN 3.098% 05/25/2036 USA usb 1,216,192 0.07

1,257,994 Luminent Mortgage Trust, Series 2006-7, FRN 0.37% 12/25/2036 USA usb 1,195,411 0.07
MASTR Adjustable Rate Mortgages Trust, Series 2005-6, FRN

1,253,010 3.51% 07/25/2035 USA usb 1,174,302 0.06

1,365,645 RALI Trust, Series 2006-QA2, FRN 5.246% 02/25/2036 USA usb 1,159,752 0.06
Citigroup Mortgage Loan Trust, Series 2006-AR6, FRN

1,184,215 3.236% 08/25/2036 USA usb 1,110,548 0.06

1,194,308 Bear Stearns ARM Trust, Series 2007-1, FRN 3.873% 02/25/2047 USA usb 1,029,918 0.06
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1,011,402 CitiMortgage Alternative Loan Trust, Series 2007-A6 6% 06/25/2037 USA usb 1,009,310 0.05
NLY Commercial Mortgage Trust, Series 2019-FL2, 144A, FRN
1,000,000 2.059% 02/15/2036 USA usb 992,700 0.05
Madison Park Funding XV Ltd., Series 2014-15A, 144A, FRN
1,000,000 5.657% 01/27/2026 CYM usb 988,453 0.05
JFIN CLO 2014 Ltd., Series 2014-1A, 144A, FRN
1,000,000 3.868% 04/21/2025 CYM usb 976,219 0.05
Conseco Finance Securitizations Corp., Series 2000-6
875,680 7.77% 09/01/2031 USA usb 947,992 0.05
790,000 Flagship Credit Auto Trust, Series 2018-4, 144A 4.11% 10/15/2024 USA usb 826,050 0.04
807,345 Countrywide, Series 2004-SD2, 144A, FRN 4.198% 08/25/2032 USA usb 823,850 0.04
1,093,071 GSAMP Trust, Series 2005-HE3, FRN 2.17% 06/25/2035 USA usb 816,574 0.04
Structured Asset Securities Corp., Series 2005-NC1, FRN
824,941 1.345% 02/25/2035 USA usb 780,885 0.04
773,845 GMACM Mortgage Loan Trust, Series 2005-AF2 6% 12/25/2035 USA usb 737,134 0.04
Invitation Homes Trust, Series 2018-SFR2, 144A, FRN
720,000 2.153% 06/17/2037 USA usb 721,335 0.04
Horizon Aircraft Finance | Ltd., Series 2018-1, 144A
710,107 4.458% 12/15/2038 CYM usb 688,576 0.04
Adams Outdoor Advertising LP, Series 2018-1, 144A
636,782 4.81% 11/15/2048 USA usb 672,436 0.04
665,973 S-Jets Ltd., Series 2017-1, 144A 3.967% 08/15/2042 BMD usb 648,732 0.03
Planet Fitness Master lIssuer LLC, Series 2018-1A, 144A
645,150 4.262% 09/05/2048 USA usb 646,546 0.04
Octagon Investment Partners XXI1 Ltd., Series 2014-1A, 144A, FRN
620,000 2.116% 01/22/2030 CYM usb 610,641 0.03
Adjustable Rate Mortgage Trust, Series 2005-10, FRN
607,773 0.65% 01/25/2036 USA usb 588,750 0.03
First Investors Auto Owner Trust, Series 2018-2A, 144A
560,000 4.28% 01/15/2025 USA usb 585,150 0.03
557,251 GSR Mortgage Loan Trust, Series 2006-2F 5.75% 02/25/2036 USA usb 557,568 0.03
Domino*s Pizza Master lIssuer LLC, Series 2017-1A, 144A
499,550 4.118% 07/25/2047 USA usb 537,025 0.03
Structured Asset Securities Corp. Mortgage-Backed Pass-Through
721,527 Certificates Trust, Series 2004-16XS 5.011% 08/25/2034 USA usb 524,469 0.03
Invitation Homes Trust, Series 2018-SFR1, 144A, FRN
519,929 2.153% 03/17/2037 USA usb 518,793 0.03
SCF Equipment Leasing LLC, Series 2018-1A, 144A
505,000 4.21% 04/20/2027 USA usb 509,947 0.03
495,000 OCP CLO Ltd., Series 2016-12A, 144A, FRN 5.168% 10/18/2028 CYM usb 477,985 0.03
LoanCore Issuer Ltd., Series 2019-CRE2, 144A, FRN
500,000 2.609% 05/15/2036 CYM usb 464,346 0.03
Sofi Consumer Loan Program Trust, Series 2018-2, 144A
445,000 3.79% 04/26/2027 USA usb 454,762 0.02
421,950 Wendy"s Funding LLC, Series 2018-1A, 144A 3.884% 03/15/2048 USA usb 448,254 0.02
ArrowMark Colorado Holdings, Series 2017-6A, 144A, FRN
430,000 2.937% 07/15/2029 CYM usb 430,117 0.02
440,000 Parallel Ltd., Series 2018-2A, 144A, FRN 2.368% 10/20/2031 CYM usb 427,088 0.02
420,000 CSMC Trust, Series 2018-RPL8, 144A, FRN 4.167% 07/25/2058 USA usb 420,498 0.02
CHL Mortgage Pass-Through Trust, Series 2004-12, FRN
395,276 3.151% 08/25/2034 USA usb 393,332 0.02
505,000 CSMC OA LLC, Series 2014-USA, 144A 4.373% 09/15/2037 USA usb 378,431 0.02
368,751 Saxon Asset Securities Trust, Series 2003-3, FRN 3.07% 12/25/2033 USA usb 368,183 0.02
GS Mortgage Securities Trust, Series 2011-GC5, 144A, FRN
420,000 5.388% 08/10/2044 USA usb 360,522 0.02
WFRBS Commercial Mortgage Trust, Series 2014-C24, FRN
440,000 4.29% 11/15/2047 USA usb 355,278 0.02
398,000 KKR CLO 23 Ltd., Series 23, 144A, FRN 8.068% 10/20/2031 CYM usb 351,862 0.02
GSR Mortgage Loan Trust, Series 2005-AR7, FRN
350,891 2.87% 11/25/2035 USA usb 350,165 0.02
411,952 Alternative Loan Trust, Series 2004-3T1 6% 05/25/2034 USA usb 339,342 0.02
Credit Acceptance Auto Loan Trust, Series 2018-2A, 144A
325,000 4.16% 09/15/2027 USA usb 333,854 0.02
Chesapeake Funding Il LLC, Series 2018-1A, 144A
325,000 3.92% 04/15/2030 CAN usb 331,897 0.02
Madison Park Funding XXVI Ltd., Series 2017-26A, 144A, FRN
335,000 3.213% 07/29/2030 CYM usb 325,845 0.02
Carlyle Global Market Strategies CLO Ltd., Series 2015-2A, 144A,
325,000 FRN 2.467% 04/27/2027 CYM usb 314,091 0.02
SoFi Consumer Loan Program Trust, Series 2018-4, 144A
295,000 4.17% 11/26/2027 USA usb 302,490 0.02
Citigroup Mortgage Loan Trust, Series 2018-C, 144A
298,697 4.125% 03/25/2059 USA usb 299,170 0.02
Galaxy XXVI CLO Ltd., Series 2018-26A, 144A, FRN
310,000 6.063% 11/22/2031 CYM usb 298,368 0.02
Kestrel Aircraft Funding Ltd., Series 2018-1A, 144A
306,487 4.25% 12/15/2038 CYM usb 286,919 0.02
OneMain Financial Issuance Trust, Series 2015-3A, 144A
274,583 3.63% 11/20/2028 USA usb 274,955 0.01
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270,000 CSMC OA LLC, Series 2014-USA, 144A 3.953% 09/15/2037 USA usb 274,823 0.01
CARLYLE US CLO Ltd., Series 2017-4A, 144A, FRN

285,000 3.037% 01/15/2030 CYM usb 264,606 0.01

255,000 Apidos CLO XX, Series 2015-20A, 144A, FRN 2.18% 07/16/2031 CYM usb 252,343 0.01
Burnham Park CLO Ltd., Series 2016-1A, 144A, FRN

250,000 2.368% 10/20/2029 CYM usb 247,665 0.01
Credit Acceptance Auto Loan Trust, Series 2018-2A, 144A

246,209 3.47% 05/17/2027 USA usb 247,649 0.01
Madison Park Funding XXX Ltd., Series 2018-30A, 144A, FRN

255,000 2.737% 04/15/2029 CYM usb 243,745 0.01
SLM Private Credit Student Loan Trust, Series 2003-B, FRN

245,000 2.806% 03/15/2033 USA usb 243,287 0.01
Banc of America Funding Trust, Series 2006-E, FRN

248,692 3.402% 06/20/2036 USA usb 237,156 0.01

280,000 CSMC OA LLC, Series 2014-USA, 144A 4.373% 09/15/2037 USA usb 235,583 0.01
American Homes 4 Rent Trust, Series 2014-SFR2, 144A

210,000 6.231% 10/17/2036 USA usb 233,840 0.01
TRESTLES CLO Il Ltd., Series 2018-2A, 144A, FRN

250,000 5.965% 07/25/2031 CYM usb 232,806 0.01
FHLMC Structured Agency Credit Risk Debt Notes, Series 2015-

223,860 DNA1, FRN 3.445% 10/25/2027 USA usb 230,332 0.01
California Republic Auto Receivables Trust, Series 2018-1

220,000 4.33% 04/15/2025 USA usb 228,961 0.01
American Homes 4 Rent Trust, Series 2015-SFR1, 144A

200,000 5.639% 04/17/2052 USA usb 223,332 0.01

238,959 Motel 6 Trust, Series 2017-M6MZ, 144A, FRN 7.085% 08/15/2024 USA usb 222,433 0.01

159,206 Dukinfield Il plc, Series 2, Reg. S, FRN 1.287% 12/20/2052 GBR GBP 218,590 0.01
CoreVest American Finance Trust, Series 2017-1, 144A

210,000 4.358% 10/15/2049 USA usb 216,009 0.01
CPS Auto Receivables Trust, Series 2018-D, 144A

210,000 3.83% 09/15/2023 USA usb 213,324 0.01
DBUBS Mortgage Trust, Series 2017-BRBK, 144A, FRN

190,000 3.53% 10/10/2034 USA usb 199,224 0.01

252,483 Alternative Loan Trust, Series 2004-9T1 5.5% 07/25/2034 USA usb 193,026 0.01
WFRBS Commercial Mortgage Trust, Series 2011-C3, 144A, FRN

390,000 5.642% 03/15/2044 USA usb 191,610 0.01

239,881 Sprite Ltd., Series 2017-1, 144A 5.75% 12/15/2037 CYM usb 188,378 0.01

179,704 Banc of America Funding Trust, Series 2005-7 5.75% 11/25/2035 USA usb 188,202 0.01
Towd Point Mortgage Trust, Series 2018-5, 144A, FRN

174,000 3.25% 07/25/2058 USA usb 185,575 0.01
MASTR Adjustable Rate Mortgages Trust, Series 2005-7, FRN

258,047 2.72% 09/25/2035 USA usb 185,009 0.01

209,810 MAPS Ltd., Series 2018-1A, 144A 5.193% 05/15/2043 BMD usb 177,434 0.01

187,278 Alternative Loan Trust, Series 2005-9CB, FRN 0.648% 05/25/2035 USA usb 168,056 0.01
Morgan Stanley Capital | Trust, Series 2011-C2, 144A, FRN

250,000 5.477% 06/15/2044 USA usb 155,614 0.01
WFRBS Commercial Mortgage Trust, Series 2012-C10, FRN

235,000 4.362% 12/15/2045 USA usb 145,626 0.01
IndyMac INDX Mortgage Loan Trust, Series 2006-AR2, FRN

178,772 0.565% 02/25/2046 USA usb 144,355 0.01
Structured Adjustable Rate Mortgage Loan Trust, Series 2005-14,

197,257 FRN 0.455% 07/25/2035 USA usb 144,184 0.01

130,000 Carmax Auto Owner Trust, Series 2018-4 4.15% 04/15/2025 USA usb 137,212 0.01
Banc of America Alternative Loan Trust, Series 2005-9

137,409 5.5% 10/25/2035 USA usb 136,804 0.01
GLS Auto Receivables Trust, Series 2018-3A, 144A

134,162 3.78% 08/15/2023 USA usb 136,359 0.01
SoFi Professional Loan Program LLC, Series 2015-D, 144A

134,274 3.59% 10/26/2037 USA usb 136,054 0.01
OneMain Financial Issuance Trust, Series 2015-3A, 144A

135,000 4.16% 11/20/2028 USA usb 135,219 0.01
Diamond Resorts Owner Trust, Series 2018-1, 144A

131,152 4.53% 01/21/2031 USA usb 134,461 0.01
Citigroup Mortgage Loan Trust, Series 2018-A, 144A, FRN

130,661 4% 01/25/2068 USA usb 131,417 0.01
WFRBS Commercial Mortgage Trust, Series 2014-C24, FRN

130,000 4.204% 11/15/2047 USA usb 130,104 0.01

139,109 CHL Mortgage Pass-Through Trust, Series 2005-19 5.5% 08/25/2035 USA usb 129,346 0.01
Chesapeake Funding Il LLC, Series 2018-1A, 144A

125,000 3.57% 04/15/2030 CAN usb 127,635 0.01

121,722 Accelerated Assets LLC, Series 2018-1, 144A 3.87% 12/02/2033 USA usb 127,186 0.01
WFRBS Commercial Mortgage Trust, Series 2012-C6, 144A, FRN

125,000 5.579% 04/15/2045 USA usb 126,621 0.01

119,928 MASTR Alternative Loan Trust, Series 2004-2 5.5% 03/25/2034 USA usb 123,383 0.01
HSI Asset Securitization Corp. Trust, Series 2006-HE1, FRN

223,540 0.255% 10/25/2036 USA usb 122,919 0.01

125,450 Coinstar Funding LLC, Series 2017-1A, 144A 5.216% 04/25/2047 USA usb 122,619 0.01
Ajax Mortgage Loan Trust, Series 2017-B, 144A, FRN

121,622 3.163% 09/25/2056 USA usb 122,091 0.01
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SLM Private Credit Student Loan Trust, Series 2003-A, FRN

120,000 3.17% 06/15/2032 USA usb 119,316 0.01
American Home Mortgage Investment Trust, Series 2006-1, FRN

125,642 0.425% 03/25/2046 USA usb 114,804 0.01
Adams Outdoor Advertising LP, Series 2018-1, 144A

105,000 5.653% 11/15/2048 USA usb 111,243 0.01
WFRBS Commercial Mortgage Trust, Series 2011-C4, 144A, FRN

180,000 5.193% 06/15/2044 USA usb 110,826 0.01
Avis Budget Rental Car Funding AESOP LLC, Series 2016-2A, 144A

105,000 2.72% 11/20/2022 USA usb 106,380 0.01
Progress Residential Trust, Series 2018-SFR3, 144A

100,000 4.873% 10/17/2035 USA usb 102,692 0.01
Chesapeake Funding Il LLC, Series 2017-2A, 144A

100,000 3.71% 05/15/2029 CAN usb 100,512 0.01
Invitation Homes Trust, Series 2018-SFR4, 144A, FRN

100,000 1.802% 01/17/2038 USA usb 100,126 0.01
Morgan Stanley Capital | Trust, Series 2011-C2, 144A, FRN

100,000 5.2% 06/15/2044 USA usb 100,034 0.01
SLM Private Credit Student Loan Trust, Series 2003-B, FRN

100,000 3.658% 03/15/2033 USA usb 99,301 0.01
Legacy Mortgage Asset Trust, Series 2018-GS2, 144A

98,470 4% 04/25/2058 USA usb 99,256 0.01
SMB Private Education Loan Trust, Series 2017-B, 144A, FRN

95,537 0.909% 10/15/2035 USA usb 95,594 0.01

85,165 Alternative Loan Trust, Series 2003-22CB 6% 12/25/2033 USA usb 89,520 -
Morgan Stanley Capital | Trust, Series 2011-C2, 144A, FRN

100,000 5.477% 06/15/2044 USA usb 81,523 -

80,708 Impac CMB Trust, Series 2005-8, FRN 0.988% 02/25/2036 USA usb 81,195 -

78,251 Accelerated Assets LLC, Series 2018-1, 144A 4.51% 12/02/2033 USA usb 80,099 -
Wells Fargo Commercial Mortgage Trust, Series 2016-C36, FRN

100,000 4.183% 11/15/2059 USA usb 74,158 -
HarborView Mortgage Loan Trust, Series 2004-11, FRN

77,301 0.792% 01/19/2035 USA usb 73,061 -

75,993 American Airlines Pass-Through Trust 4.95% 07/15/2024 USA usb 72,508 -

66,270 J.P. Morgan Mortgage Trust, Series 2004-S1 6% 09/25/2034 USA usb 70,358 -

147,874 AIM Aviation Finance Ltd., Series 2015-1A, 144A 5.072% 02/15/2040 CHN usb 65,732 -

62,764 MASTR Alternative Loan Trust, Series 2004-8 6% 09/25/2034 USA usb 65,107 -

89,469 RFMSI Trust, Series 2005-SAl, FRN 4.481% 03/25/2035 USA usb 58,718 -
WFRBS Commercial Mortgage Trust, Series 2012-C7, 144A, FRN

130,000 4.81% 06/15/2045 USA usb 55,228 -

51,779 Alternative Loan Trust, Series 2004-RS1 6% 09/25/2034 USA usb 54,458 -
Security National Mortgage Loan Trust, Series 2007-1A, 144A, FRN

53,148 0.495% 04/25/2037 USA usb 53,143 -
Towd Point Mortgage Trust, Series 2015-2, 144A, FRN

50,675 2.5% 11/25/2060 USA usb 50,799 -
Chesapeake Funding Il LLC, Series 2017-4A, 144A, FRN

48,349 0.469% 11/15/2029 CAN usb 48,411 -

46,811 Banc of America Funding Trust, Series 2007-4 5.5% 11/25/2034 USA usb 46,937 -
Sofi Professional Loan Program LLC, Series 2016-A, 144A

37,534 3.57% 01/26/2038 USA usb 38,224 -
Ascentium Equipment Receivables Trust, Series 2017-2A, 144A

35,000 2.87% 08/10/2022 USA usb 35,581 -
WFRBS Commercial Mortgage Trust, Series 2012-C7, FRN

45,000 4.81% 06/15/2045 USA usb 35,313 -
GSR Mortgage Loan Trust, Series 2005-AR6, FRN

32,971 2.968% 09/25/2035 USA usb 33,289 -

31,255 Alternative Loan Trust, Series 2003-22CB 5.75% 12/25/2033 USA usb 32,671 -
CHL Mortgage Pass-Through Trust, Series 2004-J10, FRN

32,332 2.967% 09/20/2034 USA usb 31,788 -
Diamond Resorts Owner Trust, Series 2017-1A, 144A

28,021 6.07% 10/22/2029 USA usb 28,605 -

29,915 Lehman XS Trust, Series 2006-2N, FRN 0.665% 02/25/2046 USA usb 27,010 -
DSLA Mortgage Loan Trust, Series 2005-AR5, FRN

29,044 0.479% 09/19/2045 USA usb 21,974 -

20,147 Alternative Loan Trust, Series 2004-16CB 5.5% 08/25/2034 USA usb 20,884 -
WF-RBS Commercial Mortgage Trust, Series 2011-C2, 144A, FRN

18,490 5.523% 02/15/2044 USA usb 18,441 -

17,449 Alternative Loan Trust, Series 2004-16CB 5.5% 07/25/2034 USA usb 18,062 -
CSFB Mortgage-Backed Pass-Through Certificates Trust, Series

12,556 2003-27 5.75% 11/25/2033 USA usb 13,004 -
Residential Asset Securitization Trust, Series 2006-R1, FRN

42,897 0.548% 01/25/2046 USA usb 11,346 -

10,000 COMM Mortgage Trust, Series 2012-LC4, FRN 5.535% 12/10/2044 USA usb 9,069 -
Starwood Retail Property Trust, Series 2014-STAR, 144A, FRN

410,000 4.559% 11/15/2027 USA usb 8,969 -
Banc of America Mortgage Trust, Series 2005-A, FRN

7,494 3.672% 02/25/2035 USA usb 7,573 -
IndyMac INDX Mortgage Loan Trust, Series 2005-AR11, FRN
5,612 3.149% 08/25/2035 USA usb 5,036 -
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Starwood Retail Property Trust, Series 2014-STAR, 144A, FRN

100,000 2.909% 11/15/2027 USA usb 4,188 -
143,275,971 7.77
11,470,000 US Treasury Bill 0% 02/16/2021 USA usb 11,469,178 0.63
7,715,000 US Treasury Bill 0% 01/26/2021 USA usb 7,714,823 0.43
6,530,000 US Treasury Bill 0% 02/11/2021 USA usb 6,529,655 0.35
5,530,000 US Treasury Bill 0% 04/20/2021 USA usb 5,528,860 0.30
3,815,000 US Treasury Bill 0% 09/09/2021 USA usb 3,812,990 0.21
3,670,000 US Treasury Bill 0% 03/09/2021 USA usb 3,669,511 0.20
3,335,000 US Treasury Bill 0% 11/04/2021 USA usb 3,332,712 0.18
3,335,000 US Treasury Bill 0% 12/02/2021 USA usb 3,332,263 0.18
2,800,000 US Treasury Bill 0% 04/22/2021 USA usb 2,799,412 0.15
2,675,000 US Treasury Bill 0% 05/04/2021 USA usb 2,674,331 0.15
2,665,000 US Treasury Bill 0% 07/15/2021 USA usb 2,663,952 0.14
2,640,000 US Treasury Bill 0% 10/07/2021 USA usb 2,638,381 0.14
2,600,000 US Treasury Bill 0% 08/12/2021 USA usb 2,598,785 0.14
2,595,000 US Treasury Bill 0% 03/16/2021 USA usb 2,594,678 0.14
2,525,000 US Treasury Bill 0% 04/13/2021 USA usb 2,524,531 0.14
2,305,000 US Treasury Bill 0% 03/04/2021 USA usb 2,304,773 0.13
2,170,000 US Treasury Bill 0% 02/02/2021 USA usb 2,169,883 0.12
2,040,000 US Treasury Bill 0% 01/14/2021 USA usb 2,039,980 0.11
1,925,000 US Treasury Bill 0% 04/01/2021 USA usb 1,924,674 0.10
1,350,000 US Treasury Bill 0% 01/05/2021 USA usb 1,350,000 0.07
1,285,000 US Treasury Bill 0% 06/17/2021 USA usb 1,284,576 0.07
1,000,000 US Treasury Bill 0% 03/25/2021 USA usb 999,856 0.05
815,000 US Treasury Bill 0% 02/25/2021 USA usb 814,932 0.04
610,000 US Treasury Bill 0% 03/23/2021 USA usb 609,914 0.03
560,000 Petroleos Mexicanos 6.625% 06/15/2035 MEX usb 555,271 0.03
77,937,921 4.23
449,205,284 24.40
450,199,299 24.45
(REITs)

257,124 Lecta Ltd.** USA EUR - -
5,760 Lonestar Resources US, Inc.** USA usb 39,974 -
39,974 -
39,974 -
6,411,000 Cincinnati Bell, Inc., 144A 8% 10/15/2025** USA usb - -
39,974 -

Franklin K2 Emso Emerging Markets UCITS Fund - Y
1,371,930 (Acc) USD LUX usb 138,276,816 7.51
138,276,816 7.51
138,276,816 7.51
138,276,816 7.51
1,265,960,085 68.78
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2021 2021

2,717,449.346 | 11,030,640.784 | 14,610,845.804
(20,034.394) (44,444.444) (20,034.394)
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http://ww.franklintempleton.lu Our

Compay Regulatory Information

http://ww. franklintempleton. lu Our Compay Regulatory Information
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