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Independent auditor’s report

To FirstCaribbean International Bank and Trust Company (Cayman) Limited
not in its individual capacity but solely as Trustee of Global High Yield Bond Fund Currency Selection,
a series trust of DIAM Cayman Trust

Our opinion
In our opinion, the financial statements present fairly, in all material respects, the financial position of
Global High Yield Bond Fund Currency Selection (the Class Fund), a series trust of DIAM Cayman Trust

as at January 31, 2023, and its financial performance and its cash flows for the year then ended in
accordance with International Financial Reporting Standards.

What we have audited

The Class Fund’s financial statements comprise:

the statement of financial position as at January 31, 2023;

the statement of comprehensive income for the year then ended;

the statement of changes in net assets attributable to unitholders for the year then ended;
the statement of cash flows for the year then ended; and

the notes to the financial statements, which include significant accounting policies and other
explanatory information.

e e e o o

Basis for opinion

We conducted our audit in accordance with International Standards on Auditing (ISAs). Our
responsibilities under those standards are further described in the Auditor's responsibilities for the audit of
the financial statements section of our report.

We believe that the audit evidence we have obtained is sufficient and appropriate to provide a basis for
our opinion.

Independence

We are independent of the Class Fund in accordance with the International Code of Ethics for
Professional Accountants (including International Independence Standards) issued by the International
Ethics Standards Board for Accountants (IESBA Code). We have fulfilled our other ethical responsibilities
in accordance with the IESBA Code.

Other information

Management is responsible for the other information. The other information comprises the supplementary
schedule of investments (unaudited), (but does not include the financial statements and our auditor’s
report thereon).

Our opinion on the financial statements does not cover the other information and we do not express any
form of assurance conclusion thereon.

PricewaterhouseCoopers, 18 Forum Lane, Camana Bay, P.O. Box 258, Grand Cayman, KY1- 1104, Cayman Islands
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In connection with our audit of the financial statements, our responsibility is to read the other information
identified above and, in doing so, consider whether the other information is materially inconsistent with the
financial statements or our knowledge obtained in the audit, or otherwise appears to be materially
misstated. |f, based on the work we have performed, we conclude that there is a material misstatement
of this other information, we are required to report that fact. We have nothing to report in this regard.

Responsibilities of management for the financial statements

Management is responsible for the preparation and fair presentation of the financial statements in
accordance with International Financial Reporting Standards, and for such internal control as
management determines is necessary to enable the preparation of financial statements that are free from
material misstatement, whether due to fraud or error.

In preparing the financial statements, management is responsible for assessing the Class Fund’s ability to
continue as a going concern, disclosing, as applicable, matters related to going concern and using the
going concern basis of accounting unless management either intends to liquidate the Class Fund or to
cease operations, or has no realistic alternative but to do so.

Auditor’s responsibilities for the audit of the financial statements

Our objectives are to obtain reasonable assurance about whether the financial statements as a whole are
free from material misstatement, whether due to fraud or error, and to issue an auditor's report that
includes our opinion. Reasonable assurance is a high level of assurance, but is not a guarantee that an
audit conducted in accordance with ISAs will always detect a material misstatement when it exists.
Misstatements can arise from fraud or error and are considered material if, individually or in the
aggregate, they could reasonably be expected to influence the economic decisions of users taken on the
basis of these financial statements.

As part of an audit in accordance with ISAs, we exercise professional judgment and maintain professional
scepticism throughout the audit. We also:

e Identify and assess the risks of material misstatement of the financial statements, whether due to
fraud or error, design and perform audit procedures responsive to those risks, and obtain audit
evidence that is sufficient and appropriate to provide a basis for our opinion. The risk of not detecting
a material misstatement resulting from fraud is higher than for one resulting from error, as fraud may
involve collusion, forgery, intentional omissions, misrepresentations, or the override of internal control.

e Obtain an understanding of internal control relevant to the audit in order to design audit procedures
that are appropriate in the circumstances, but not for the purpose of expressing an opinion on the
effectiveness of the Class Fund's internal control.

e Evaluate the appropriateness of accounting policies used and the reasonableness of accounting
estimates and related disclosures made by management.
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e Conclude on the appropriateness of management's use of the going concern basis of accounting and,
based on the audit evidence obtained, whether a material uncertainty exists related to events or
conditions that may cast significant doubt on the Class Fund'’s ability to continue as a going concern. If
we conclude that a material uncertainty exists, we are required to draw attention in our auditor's report
to the related disclosures in the financial statements or, if such disclosures are inadequate, to modify
our opinion. Our conclusions are based on the audit evidence obtained up to the date of our auditor's
report. However, future events or conditions may cause the Class Fund to cease to continue as a
going concern.

e Evaluate the overall presentation, structure and content of the financial statements, including the
disclosures, and whether the financial statements represent the underlying transactions and events in
a manner that achieves fair presentation.

We communicate with those charged with governance regarding, among other matters, the planned scope
and timing of the audit and significant audit findings, including any significant deficiencies in internal
control that we identify during our audit.

Other matter

This report, including the opinion, has been prepared for and only for the Class Fund in accordance with
the terms of our engagement letter and for no other purpose. We do not, in giving this opinion, accept or
assume responsibility for any other purpose or to any other person to whom this report is shown or into
whose hands it may come save where expressly agreed by our prior consent in writing.

PreconnbirboscCompers

June 22, 2023
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Enifitt g
172,000 DISH NETWORK CORP 2.375% 03/15/24 158, 312 159, 926 0. 63%
158, 312 159, 926 0. 63%

EEFIHE

97,000 AMERICAN EXPRESS CO 3.55% 21-PERP 76, 873 86, 022 0. 34%
200,000 BANCO DE SABADELL SA FTF 09/08/26 200, 696 220, 351 0.87%
132,000 CHARLES SCHWAB CORP/THE 4% 21-PERP 129, 605 121, 009 0. 48%
86,000 CITIGROUP INC 3.875% 21-PERP 84, 818 78, 849 0.31%
107,000 CITIGROUP INC 4% 20-PERP 96, 029 99, 258 0. 39%
300,000 CPI PROPERTY GROUP SA 3.75% 21-PERP 296, 683 161,116 0. 64%
100,000 CREDIT SUISSE GROUP AG FTF 04/02/32 110, 742 85, 223 0. 34%
200, 000 DEUTSCHE BANK AG 10% 22-PERP 200, 216 233, 102 0.93%
100,000 DEUTSCHE BANK AG FTV 06/24/32 110, 686 100, 428 0. 40%
100,000 KONINKLIJKE KPN NV 6% 22-PERP 99, 313 110, 640 0. 44%
200, 000 LLOYDS BANKING GROUP PLC 8.5% 22-PERP 232,720 253, 639 1.01%
200, 000 ggﬁgggENT TSB GROUP HOLDINGS PLC 13.25% 195, 810 244, 240 0.97%
200, 000 SOCIETE GENERALE SA 9.375% 22-PERP 200, 000 215, 250 0.85%
100,000 TELEFONICA EUROPE BV 6.135% 23-PERP 109, 025 107, 014 0. 42%
2,143, 216 2,116, 141 8. 39%

LTEtE
69,000 ADAPTHEALTH LLC 5. 125% 03/01/30 62, 144 61, 559 0. 24%
100,000 ADLER PELZER HOLDING GMBH 4. 125% 04/01/24 89, 553 90, 360 0. 36%
33,000 AG TTMT ESCROW ISSUER LLC 8.625% 09/30/27 33,000 34, 091 0.14%
87, 000 gggﬁg}ggNs COS INC/SAFEWAY INC/NEW A 3.5% 75,976 74, 609 0. 30%
100, 000 gFgégg OéﬂiiziifAL HOLDCO  LLC/ALLIED  UN 120, 050 90, 880 0. 369%
60,819 AMC ENTERTAINMENT HOLDINGS INC 12% 06/15/26 46, 967 29, 815 0.12%
28, 000 ggsﬁéggg AXLE & MANUFACTURING INC 6. 25% 26, 875 26, 365 0. 10%
7,000 AMN HEALTHCARE INC 4% 04/15/29 6,073 6, 060 0. 02%
70,000 ANTERO RESOURCES CORP 5. 375% 03/01/30 68, 372 65, 575 0. 26%
119,000 ARCHES BUYER INC 4.25% 06/0128 98, 623 100, 595 0.40%
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70, 000 égggggcg4/oféggNERs LP/ARCHROCK ~ PARTNER 73,350 68, 682 0. 27%
93,000 ARCONIC CORP 6.125% 02/15/28 93, 138 89, 866 0.36%
200,000 ARD FINANCE SA 5% 06/30/27 224, 859 165, 297 0. 66%
261, 000 gg??gﬁngTAL PACKAGING FIN. USA LLC/ARDA 6% 261, 000 260, 559 1. 03%
48,000 ATKORE INTL GROUP INC 4.25% 06/01/31 48, 000 42, 251 0.17%
175,000 AUSTIN BIDCO INC 7.125% 12/15/28 165, 664 147, 276 0.58%
48,000 BALL CORP 3.125% 09/15/31 41, 316 39, 349 0.16%
118,000 BELLRING BRANDS INC 7% 03/15/30 117,126 117, 861 0.47%
67,000 BOMBARDIER INC 7.5% 02/01/29 67, 000 67, 159 0.27%
69,000 BROADSTREET PARTNERS INC 5.875% 04/15/29 60, 968 61,048 0. 24%
75,000 BUILDERS FIRSTSOURCE INC 4.25% 02/01/32 75, 356 64, 555 0. 26%
108,000 BUILDERS FIRSTSOURCE INC 6.375% 06/15/32 103, 545 105, 804 0.42%
122,000 CAESARS ENTERTAINMENT INC 7% 02/15/30 122, 000 124, 483 0.49%
216, 000 8253?/28AIRCRAFT MANAGEMENT ~ INC 4. 75% 216, 470 195, 768 0.78%
300,000 CARNIVAL CORP 7.625% 03/01/26 283, 334 272, 939 1. 08%
100,000 CASTLE UK FINCO PLC 7% 05/15/29 117, 599 91, 111 0. 36%
177,000 CATALENT PHARMA SOLUTIONS INC 3.5% 04/01/30 143,917 146, 681 0. 58%
86, 000 i?g%ﬁgiﬂgﬁi;zLLc / CCO HOLDINGS CAPITAL C 83, 100 71974 0. 28%
100,000 CELLNEX TELECOM SA 1.75% 10/23/30 80, 305 88, 358 0.35%
121,000 CHART INDUSTRIES INC 7.5% 01/01/30 121, 545 124, 025 0. 49%
50, 000 f???@?;SLLC / CHOBANI FIN. CORP INC 4.625% 15, 576 15, 680 0. 18%
200, 000 829?2555LLC / CHOBANI FIN. CORP INC 7.5% 191, 535 196, 468 0.78%
164,000 CIENA CORP 4% 01/31/30 157, 052 143,716 0.57%
60,000 COINBASE GLOBAL INC 3.375% 10/01/28 54, 397 38,816 0.15%
98,000 COINBASE GLOBAL INC 3.625% 10/01/31 92, 438 57, 260 0.23%
49,000 COMPASS MINERALS INTL INC 4.875% 07/15/24 47,642 47, 540 0.19%
134,000 COMPASS MINERALS INTL INC 6. 75% 12/01/27 135, 807 131, 180 0.52%
73,000 CONSOLIDATED COMM. INC 5% 10/01/28 73, 600 54, 884 0.22%
55,000 CONSOLIDATED COMM. INC 6.5% 10/01/28 43, 161 44, 852 0.18%
200,000 DIC ASSET AG 2.25% 09/22/26 235, 080 149, 093 0.59%
234,000 DT MIDSTREAM INC 4.125% 06/15/29 234, 000 206, 888 0.82%
138,000 DT MIDSTREAM INC 4.375% 06/15/31 138, 000 120, 596 0.48%
200,000 DUFRY ONE BV 2% 02/15/27 189, 085 186, 704 0.74%
99,000 ELEMENT SOLUTIONS INC 3.875% 09/01/28 92, 025 87, 739 0.35%
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171,000 ENLINK MIDSTREAM LLC 5.625% 01/15/28 171, 000 167, 383 0. 66%
68,000 ENTEGRIS ESCROW CORP 5.95% 06/15/30 61, 868 65, 702 0. 26%
170,000 ENTEGRIS INC 3.625% 05/01/29 160, 442 145, 742 0. 58%
58,000 EQM MIDSTREAM PARTNERS LP 7.5% 06/01/27 56, 985 58, 069 0.23%
140,000 EUROFINS SCIENTIFIC SE 6.75% 23-PERP 150, 462 154, 423 0.61%
120,000 FAURECIA SE 2.75% 02/15/27 110, 108 116, 026 0. 46%
100,000 FAURECIA SE 3.75% 06/15/28 77, 346 96, 202 0. 38%
200,000 FIBER BIDCO SPA 11% 10/25/27 191, 545 236, 100 0.94%
66,000 FORD MOTOR CO 4.75% 01/15/43 70, 364 51,595 0.20%
104, 000 FORD MOTOR CO 6. 1% 08/19/32 104, 000 101, 868 0. 40%
260, 000 FORD MOTOR CREDIT CO LLC 3.25% 09/15/25 306, 618 272, 818 1. 08%
28, 000 g?g;R?g?OIESQNSPORTATION AND  INFRASTRUCTU 07, 207 o7, 139 0. 11%
113, 000 g??g;Egg/o$ES§SPORTATION AND  INFRASTRUCTU 114, 293 115, 859 0. 46%
167, 000 gg?él/ggFRA ESCROW HOLDINGS LLC  10.5% 159, 283 167, 729 0. 67%
282,000 FULL HOUSE RESORTS INC 8.25% 02/15/28 287, 982 261,118 1. 04%
190,000 GCI LLC 4.75% 10/15/28 190, 028 166, 441 0. 66%
211, 000 gFSEQL12§%£/§£ASE INC / GLOBAL NET LEAS 211, 000 178. 109 0.71%
89, 000 329255g§ TIRE & RUBBER CO/THE 5. 25% 88, 061 76, 486 0. 30%
61,000 GRAPHIC PACKAGING INTL LLC 3.75% 02/01/30 52, 287 52, 832 0.21%
76,000 GRAY ESCROW II INC 5.375% 11/15/31 76, 000 57,819 0.23%
327,000 GRAY TELEVISION INC 4.75% 10/15/30 323,078 239, 869 0. 95%
283,000 HADRIAN MERGER SUB INC 8.5% 05/01/26 261, 864 236, 055 0. 94%
200,000 HERENS HOLDCO SARL 4.75% 05/15/28 200, 000 164, 252 0. 65%
77,000 HESS MIDSTREAM OPERATIONS LP 4.25% 02/15/30 77, 000 67, 597 0.27%
54, 000 gg??S/ngDSTREAM OPERATIONS LP  5.125% 49, 442 50,945 0. 20%
166,000 HLF FIN. SARL LLC 4.875% 06/01/29 152,518 121, 731 0. 48%
126, 000 g?ﬂ?g?zleSTREAM ENERGY PARTNERS LLC 6.75% 125, 209 122, 936 0. 49%
200,000 HT TROPLAST GMBH 9. 25% 07/15/25 224, 280 210, 783 0.84%
180,000 HUDBAY MINERALS INC 6. 125% 04/01/29 180, 421 167, 055 0. 66%
252,000 II-VI INC 5% 12/15/29 248, 391 229, 106 0.91%
200,000 ILIAD SA 5.375% 06/14/27 210, 550 217, 928 0.87%
929, 000 32915/3§ADING TECHNOLOGIES ~ SARL 5. 75% 932, 883 196, 364 0.78%
82,000 IRON MOUNTAIN INC 4.875% 09/15/27 81, 458 77,453 0.31%
119,000 IRON MOUNTAIN INC 5.25% 07/15/30 102, 355 107, 847 0.43%
72, 000 {?§§5/32REET GROUP / JSG FIN. INC 4.5% 70, 347 64,701 0. 26%
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92,000 JELD-WEN INC 4.875% 12/15/27 74, 531 74, 686 0.30%
151,000 KOHL'S CORP 3.375% 05/01/31 112, 045 111, 699 0. 44%
79,000 LABL ESCROW ISSUER LLC 10.5% 07/15/27 74, 954 75, 258 0.30%
79,000 LABL INC 5.875% 11/01/28 74, 506 71,373 0. 28%
208,000 LABL INC 8.25% 11/01/29 201, 564 174, 330 0. 69%
37,000 LAMAR MEDIA CORP 3.625% 01/15/31 32,112 31, 497 0.13%
56,000 LEVEL 3 FIN. INC 3.4% 03/01/27 51, 348 48,318 0.19%
125,000 LGI HOMES INC 4% 07/15/29 108, 439 100, 991 0. 40%
184,000 LIBERTY INTERACTIVE LLC 8.25% 02/01/30 165, 067 86, 438 0.34%
136,000 LIFE TIME INC 5.75% 01/15/26 140, 151 130, 878 0.52%
200,000 LORCA TELECOM BONDCO SA 4% 09/18/27 211, 605 199, 622 0.79%
130,000 LOTTOMATICA SPA 9.75% 09/30/27 129, 942 149, 843 0.59%
125,000 LPL HOLDINGS INC 4.375% 05/15/31 125, 384 109, 588 0. 44%
126, 000 %égg% %gjfg;g% HOLDINGS LLC / VICTRA FIN 122, 587 114, 521 0. 45%
111,000 MACY’S RETAIL HOLDINGS LLC 5.875% 04/01/29 98, 528 103, 816 0.41%
110,000 MAGIC MERGECO INC 7.875% 05/01/29 85, 454 82,913 0.33%
90, 000 %QGﬁgﬁé?/géL & GAS OPERATING LLC / MAGNOLIA 88, 839 87. 165 0. 35%
100,000 MARKS & SPENCER PLC 3.75% 05/09/26 144, 244 113, 480 0. 45%
81,000 MATCH GROUP HOLDINGS II LLC 5.625% 02/15/29 78,925 76, 234 0.30%
205,000 MODIVCARE ESCROW ISSUER INC 5% 10/01/29 198, 237 177,937 0.71%
309,000 MOZART DEBT MERGER SUB INC 5.25% 10/01/29 300, 415 260, 265 1.03%
33,000 NAVIENT CORP 4.875% 03/15/28 29, 040 29, 101 0.12%
15,000 NAVIENT CORP 5.5% 03/15/29 14, 750 13,273 0. 05%
96,000 NAVIENT CORP 5.625% 08/01/33 71, 392 75, 430 0.30%
200,000 NETFLIX INC 3.625% 05/15/27 231, 573 213, 538 0. 85%
55,000 NEWELL BRANDS INC 6.625% 09/15/29 55, 000 55, 644 0.22%
45,000 NEWS CORP 3.875% 05/15/29 40, 976 40, 149 0.16%
107,000 NEXSTAR BROADCASTING INC 4.75% 11/01/28 108, 634 95, 634 0. 38%
317, 000 g?g%gggigf/égﬁRATING LLC / NGL ENERGY FIN 317, 000 299, 870 1. 19%
200,000 NOMAD FOODS BONDCO PLC 2.5% 06/24/28 159, 150 186, 628 0.74%
89,000 NORDSTROM INC 5% 01/15/44 85, 029 59, 942 0.24%
150,000 NORTONLIFELOCK INC 6. 75% 09/30/27 148, 450 152, 136 0.60%
186,000 OCCIDENTAL PETROLEUM CORP 6.375% 09/01/28 186, 123 193, 341 0.77%
200,000 ORGANON FIN. 1 LLC 5.125% 04/30/31 164, 688 179, 311 0.71%
34,000 OWENS & MINOR INC 4.5% 03/31/29 27, 795 27, 746 0.11%
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68,000 OWENS & MINOR INC 6.625% 04/01/30 61, 700 60, 259 0.24%
91,000 OWL ROCK CORE INCOME CORP 7.75% 09/16/27 91,118 91, 558 0. 36%
240,000 PCF GMBH 4. 75% 04/15/26 287, 280 222, 312 0. 88%
236, 000 E?ST5%§§ INTERMEDIATE HOLDING III CORP 8% 997, 656 180, 311 0.72%
74,000 PENNYMAC FIN. SERVICES INC 5.75% 09/15/31 62, 320 62, 404 0. 25%
100,000 PICARD GROUPE SAS 3.875% 07/01/26 98, 819 98, 885 0.39%
200,000 PINNACLE BIDCO PLC 6.375% 02/15/25 231, 796 224, 700 0.89%
73,000 POST HOLDINGS INC 4.5% 09/15/31 64, 526 62, 920 0. 25%
177, 000 g?éggiNogjgfﬁglLLc / QUICKEN LOANS ~ CO-IS 164, 697 144, 400 0.57%
924, 000 gg;?é/27CARIBBEAN CRUISES ~ LTD  11.625% 923, 749 937, 731 0. 94%
81,000 ROYAL CARIBBEAN CRUISES LTD 9.25% 01/15/29 81, 000 85, 764 0.34%
67,000 RYAN SPECTALTY GROUP LLC 4.375% 02/01/30 60, 608 60, 459 0. 24%
100,000 SCHAEFFLER AG 3.375% 10/12/28 78, 875 98, 296 0.39%
52,000 SCRIPPS ESCROW IT INC 3.875% 01/15/29 50, 113 43, 506 0.17%
150,000 SCRIPPS ESCROW IT INC 5.375% 01/15/31 150, 171 119, 673 0. 48%
79,000 SCRIPPS ESCROW INC 5.875% 07/15/27 80, 745 70, 216 0.28%
98,000 SEAGATE HDD CAYMAN 4. 125% 01/15/31 82, 568 82, 488 0.33%
268,510 SEAGATE HDD CAYMAN 9.625% 12/01/32 319, 319 304, 402 1.21%
161, 000 gg5¥§§go CORP  INTERNATIONAL/US  3.375% 148, 737 135, 530 0. 54%
133, 000 i?gé%lgﬁegi/;g /  SHEA HOMES FUNDING CORP 134, 284 115, 204 0. 46%
169,000 SIRIUS XM RADIO INC 4% 07/15/28 169, 000 149, 903 0. 60%
68,000 SIX FLAGS ENTERTAINMENT CORP 5. 5% 04/15/27 60, 531 64, 092 0. 25%
107,000 SLM CORP 3.125% 11/02/26 94, 264 94, 609 0.38%
90,000 SOUTHWESTERN ENERGY CO 4.75% 02/01/32 90, 570 79, 086 0.31%
107,000 SOUTHWESTERN ENERGY CO 5.375% 03/15/30 107, 000 99, 930 0. 40%
43, 000 ;;Igé;zéggéLTY CAYMAN LTD / SPIRIT IP CAYM 42, 355 44,015 0. 17%
96,000 SPRINGLEAF FIN. CORP 5.375% 11/15/29 99, 711 84, 185 0.33%
382,000 STANDARD INDUSTRIES INC/NJ 3.375% 01/15/31 346, 721 303, 874 1.21%
122, 000 gyggéTOI%QEEEgALS LLC /* SUMMIT MATERIALS 109, 623 114, 704 0. 46%
299,000 SUNOCO LP / SUNOCO FIN. CORP 4.5% 04/30/30 286, 199 266, 880 1. 06%
81,000 SURGERY CENTER HOLDINGS INC 10% 04/15/27 80, 591 83, 125 0.33%
75,000 SYNEOS HEALTH INC 3.625% 01/15/29 72,214 60, 832 0.24%
127, 000 gégéG§?§§5/ngRGY PARTNERS LP / TALLGRASS 124, 500 117, 288 0. 47%
198,000 TALLGRASS ENERGY PARTNERS LP / TALLGRASS EN 126, 196 191,763 0. 48%
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TALLGRASS ENERGY PARTNERS LP / TALLGRASS EN

146,000 e 00701 /31 127, 425 131, 545 0.52%
100,000 TELECOM ITALIA SPA/MILANO 1.625% 01/18/29 104, 428 82, 678 0.33%
100,000 TELECOM ITALIA SPA/MILANO 2.875% 01/28/26 107, 111 99, 496 0.39%
206,000 TENET HEALTHCARE CORP 6.125% 06/15/30 206, 000 200, 111 0.79%
210, 000 g§5§2535M POWER ~ OPERATING  LLC  4.75% 911, 760 189, 547 0. 75%
200, 000 gggg% §§2§¥2§EUTICAL FINANCE ~ NETHERLANDS 213, 548 196, 872 0.78%
200, 000 i?gé5%iigﬁgﬁginICAL FINANCE ~ NETHERLANDS 231, 600 187, 696 0. 75%
200, 000 ZFX% gggg?%éﬁ?UTICAL FINANCE NETHERLANDS I 221,919 213, 641 0. 85%
78,000 THOR INDUSTRIES INC 4% 10/15/29 63, 780 64, 956 0. 26%
185,000 TRANSDIGM INC 4.875% 05/01/29 178, 311 166, 600 0. 66%
77,000 UNIVISION COMM. INC 7.375% 06/30/30 76, 581 75, 406 0.30%
100, 000 VALLOUREC SA 8.5% 06/30/26 110, 200 109, 833 0. 44%
100,000 VERALLIA SA 1.875% 11/10/31 86, 900 87, 362 0. 35%
100,000 VERISURE HOLDING AB 7.125% 02/01/28 108, 650 109, 010 0.43%
110,000 VERISURE HOLDING AB 9. 25% 10/15/27 105, 936 128, 280 0.51%
275,000 VICTORIA’S SECRET & CO 4.625% 07/15/29 241,215 228, 872 0.91%
200,000 VILLA DUTCH BIDCO BV 9% 11/03/29 197, 505 208, 249 0.83%
187, 000 gg;gg/zgos LLC / WATCO FIN. CORP 6.5% 184, 230 176, 274 0.70%
160,000 WP/AP TELECOM HOLDINGS III BV 5.5% 01/15/30 180, 576 146, 065 0. 58%
212,000 WYNDHAM DESTINATIONS INC 6.625% 07/31/26 220, 994 210, 234 0.83%
100,000 ZF FIN. GMBH 5.75% 08/03/26 108, 166 109, 291 0.43%
22,117,556 20, 589, 670 81.72%

B
1,950 BECTON DICKINSON AND CO 103, 167 97,503 0.39%
2,885 CHART INDUSTRIES INC 144, 480 159, 252 0.63%
247, 647 256, 755 1.02%
BERE 24, 666, 731 23, 122, 492 91.76%
ZOMDEE (AEERRKR) 2, 066, 743 8. 24%
WEE 25, 189, 235 100. 00%




4. BBHRoE

W77 FOEBEEHEMITEAERUToOmYICEREINE LT,
ZERRT : OKREZFIFHAT (Mizuho Bank (USA) )
BHEE VI TNV T BTIFEFERTT Mizuho Trust & Banking (Luxembourg) S.A.)
(ZEWEH @ 2022429 H20H)
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