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1034 (20237 4 A17H) 7,835 30 1.8 13, 662 2.7 99. 2 159, 351
10414 (20234 5 A 15H) 7, 740 30 A0. 8 13, 605 AO0. 4 99. 1 156, 288
1054 (20234 6 A 15H) 7,669 30 A0.5 13,792 1.4 99.3 153, 132
1063 (202347 A18H) 7,612 30 A0. 4 13,933 1.0 99. 4 150, 531
1074 (20234 8 A15H) 7,494 30 Al. 2 13, 835 A0. 7 99.9 146, 490
1084 (202349 A15H) 7,469 30 0.1 13, 850 0.1 99. 2 144, 450
1093 (20237104 16 H) 7, 209 30 A3. 1 13, 460 AN2.8 99. 3 137, 520
1104 (20234117 15H) 7,227 30 0.7 13,741 2.1 99.3 135, 077
L1134 (20237125 15H) 7,504 30 4.2 14, 264 3.8 99. 3 137, 586
1124 (20244 1 A15H) 7,500 30 0.3 14, 329 0.5 99.3 136, 032
11341 (20244 2 A 15H) 7,390 30 Al. 1 14, 423 0.7 99.3 131, 912
11431 (20244 3 A15H) 7,490 30 1.8 14, 621 1.4 99. 4 131, 401
1158 (202444 A15H) 7,402 30 A0. 8 14, 525 A0. 7 99. 4 128, 543
1168 (202445 A15H) 7, 465 30 1.3 14, 661 0.9 99. 4 126, 844
L17H1 (202446 A17H) 7, 466 30 0.4 14, 788 0.9 99. 2 124, 459
1184 (20244 7 A 16 H) 7,559 30 1.6 15, 024 1.6 99.2 124, 023
11931 (202448 A15H) 7,490 30 A0.5 14, 909 A0. 8 99. 3 121, 299
1204 (20244 9 A1TH) 7,602 30 1.9 15, 183 1.8 99. 1 121, 844
12131 (2024410 15H) 7,596 30 0.3 15, 310 0.8 99. 1 120, 626
12241 (2024411 H 15H) 7,483 30 Al 1 15, 302 A0. 1 99. 5 116, 792
12341 (20244121 16 H) 7,483 30 0.4 15,416 0.7 99.5 114, 575
12431 (20254 1 A15H) 7, 256 30 AN2.6 15, 086 A2. 1 99. 5 109, 696
12531 (20254 2 A17H) 7,411 30 2.5 15, 491 2.7 99. 4 110, 522
126441 (20254 3 J1TH) 7,197 30 AN2.5 15, 061 AN2.8 99. 2 106, 015
12734 (202544 A15H) 6, 908 30 A3.6 14, 644 AN2.8 99. 3 100, 841
12841 (202545 A 15H) 7,181 30 4.4 15, 287 4.4 99.7 104, 242
12931 (20254 6 A16H) 7,220 30 1.0 15, 407 0.8 99. 4 102, 594
1304 (202547 A15H) 7,289 30 1.4 15, 675 1.7 99. 6 101, 840
13131 (2025 8 A15H) 7, 364 30 1.4 15,914 1.5 99. 4 101, 622
132481 (20254 9 A16H) 7,418 30 1.1 16, 140 1.4 99.3 100, 530
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20254 3 A17H 7,197 - 15, 061 - 99. 2

1274 3 AKX 7,202 0.1 15,015 A0. 3 99.6
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BEAFMEIHAME
20245F12R31BRE
HEEIC HEEIC
a9 a%Hd
BEMR BE HBE/EESE Bl (a—n) 8% BERNR BE HBE/EESE Kl (a—0) 8 %)
AFHEIFAIC LS ZRR SN TV ARERFMEIS S L VEHERTISER a%ane
li-e 3 Bahamas Government Bond, Reg. S 6%
725 91/11/20%8 UsD 3,000, 000 2,764, 309 0.02
Angola Government Bond, Reg. S 2,764, 309 0.02
8. 25% 00/05/2028 USD 2,900, 000 2,634, 109 0.02 _—
Angola Government Bond, Reg. S 8% USD 8,030, 000 6,958, 593 0.04 /\ﬁll/“*./
26/11/2029 Bahrain Government Bond, Reg. S
) [IN)] 2,600, 000 2,544, 487 0.02
Angola Government Bond, Reg. S 6. 75% 20/09/2029
_ UsD 2,690, 000 2,298, 833 0.01 .
8.75% 14/04/2032 Bahrain Government Bond, Reg. S
n g/ [IN))] 1, 306, 000 1, 155, 856 0.01
Angola Government Bond, Reg. S 5.45% 16/09/2032
9.125% 26/11/2049 USD 4,770, 000 3,702, 521 0.02 Bahrain Government Bond, Reg. S 6%
Et [ p ’ UsD 2,837,000 2,283,419 0.01
15,504,060 0.09 19/09/2044
Bahrain Government Bond, Reg. S UsD 4,010,000 3,774,391 0.02
ST 7.85% 20/09/2047
Argentina Government Bond 1% Mﬂ
09/07/2029 UsD 6, 335, 000 4,966, 533 0.03 o
Argentina Government Bond, STEP b=
0.73% 09/07/2030 S Aé%;ﬁz%lz';““”v’ Ree S50 pp  Lmanooo  L7esTes 0.0
X 1 , 137, , 195, .
Argentina Government Bond, STEP .
4.125% 09/07/20% USh I HBETL S T 0T .05 ?T}é;;gk SA Reg. 31250 pip 100,000 100,071 0.00
Argentina Government Bond, STEP 5%
1 UsD 9, 255, 400 6, 249, 209 0.04 i A, Reg. \ 5. 954
09/01/20% }13;}&‘;;03;3“1‘ S Reg. 5, VB2 g 100, 000 104,535 0.00
Argentina Government Bond, STEP
_ UsD 11, 305, 000 6, 836, 146 0.04 . So0.
3.5% 09/07/2041 KBC Group NV, Reg. S.0.78% 100,000 89,624 0.00
Argentina Government Bond, STEP 24/01/2030
i ’ UsD 10, 140, 000 6,501, 811 0.04 I, Reg. S, . 375%
41954 09/07/2046 Tgf&r/"z”opgg“ fleg. 5, FINA. 9758 i 100, 000 105,089 0.00
YPF SA, Reg. S 8.5%27/06/2029  USD 825, 000 806, 992 0.00 KB/C Group WV, Reg, S, FRN 4. 75%
37,531, 881 0.21 17/04/203 EUR 100, 000 104, 047 0.00
_ Ontex Group NV, Reg. S 3.5%
;:fo I ULdT - 15/07/2026 EUR 3,480, 000 3,470, 526 0.02
h strueture L, feg SLEY - pg 100, 000 83,52 0.00 5,769,690 _ 0.03
15/03/2033
Goodman Austraha‘Flna’nce’ Pty. Ltd., BUR 100, 000 105, 048 000 ST AemE
RETT, Reg. S 4.25% 03/05/2030 s ,
1 b Fi o P Lid Benin Government Bond, Reg. S 7.96% UsD 1. 900. 000 1730, 352 0.01
Tansurban 1’ndnce o. Pty. Ltd., EUR 100, 000 102, 210 0.00 13/02/2038 T o i
Reg. S 3.713% 12/03/2032 1730352 0.01
Transurban Finance Co. Pty. Ltd., —_—
_, EUR 120, 000 126, 602 0.00
Reg. S 4.225% 26/04/2033 — o S5
— nhre : Brazil Government Bond 10%
01/01/2027 BRL 37,030 5, 528, 596 0.03
A—=ARIT Brazil Government Bond 8. 25%
Benteler International AG, Reg. S 20/01/2034 Usb 1,135, 000 1,197,479 0.01
. EUR 2,639, 000 2,792,570 0.01
9. 375% 15/05/2028 Brazil Government Bond 5%
Lenzing AG, Reg. S, FRN 5. 75% 97/01/2045 [IN)] 2,660, 000 1,910, 847 0.01
Perpetual ’ ’ EUR 1,500, 000 1,470, 285 0.01 Brazil G ¢ Bond 4. 75%
razil Government Bond 4.
4,262, 85 002 14/01/2030 UsD 1, 380, 000 915, 536 0.00
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RERMIFAEME ()

20245F12R31BHRTE
HEEIC HEEI
a9 a%Hd
BEMR BE HKE/EESE Bl (a-—n) 8% BERNR BE HBE/EELE Kl (a—0) 8 %)
Brazil Government Bond 7. 125% Costa Rica Government Bond, Reg. S
13/05,/2054 UsD 3,877,000 3, 465, 826 0.02 T3 1311/ 1 UsD 1,570, 000 1,569, 259 0.01
13,018, 284 0.07 3,526, 609 0.02
T H FUw—7
Bank of Nova Scotia (The) 5. 65% Orsted A/S, Reg. S, FRN 5. 125%
01/02/2034 USD 1,935, 000 1,905, 346 0.01 14/03/3024 EUR 700, 000 7217, 589 0.00
Bank of Nova Scotia (The), Reg. S, FRN 127,589 0.00
34924 00/05/20% EUR 2,000, 000 2,002, 343 0.02 _
(Canadian Impmfal }ISank‘of’Commcrcc, EUR 2,000, 000 2,000, 743 0.01 N = dFnE
Reg. S, FRN 3.568% 24/01/2025 Doninican Republic Government Bond,
N e [IN)] 1, 800, 000 1, 595, 480 0.01
Toronto-Dominion Bank (The), Reg. S, EUR 2 000, 000 9 000. 750 0.01 Reg. S 4.5% 30/01/2030
FRY 3. 669% 20/01/2025 e Y ) Doninican Republic Government Bond, USD 9 490. 000 9 456. 113 0.01
7,909, 191 0.05  Reg. S 7.05% 03/02/2031 Y Y '
Dominican Republic Government Bond,
A~ Reg. S 4.875% 23/09/2032 UsD 3, 020,000 2,609, 194 0.0
Bioceanico Sovereign Certificate Ltd. Dominican Republic Government Bond,
Ree. § 05 05/06/2034 USD 2,118, 824 1,577,770 0.01 Reg, § 7. 454 30/04/2044 [IN)] 3, 340, 000 3,387,799 0.02
CK Hutchison Europe Finance 21 Ltd. Dominican Republic Government Bond,
Reg, $ 0.75% 02/11/2029 EUR 100, 000 89, 626 0.00 Reg, § 6.5% 15/02/2018 [IN)] 4, 200, 000 3,863, 441 0.02
1,667, 396 0.01  Dominican Republic Government Bond,
_ Reg, § 6. 4% 05/06/2019 [IN)] 3,800, 000 3,457,958 0.02
olombia Government Bond 8% . S 5.875% 30/01/
90/04/2033 UsD 1, 830, 000 1,796, 324 0.01 20,188,720 0
Colombia Government Bond 7. 375%
18/00/2037 UsD 1,000, 000 920, 840 0.00 Ay
Colombia Government Bond 6. 125% Ecuador Government Bond, STEP,
18/01/2041 UsD 550, 000 434, 281 0.00 Reg. S 6.9% 31/07/2030 UsD 14, 412, 000 9, 666, 431 0. 06
Colombia Government Bond 5% Ecuador Government Bond, STEP,
15/06/2045 UsD 4, 380, 000 2,845, 051 0.02 Reg. S 5.5% 31/07/2035 UsD 4,475, 000 2,459, 047 0.01
Colombia Government Bond 5. 2% Ecuador Government Bond, STEP,
15/05,/2019 UsD 2,670, 000 1,731, 094 0.01 Reg. S 5% 31/07/2010 UsD 25,640, 000 12, 663, 711 0.07
C?lo?bla_(}overnment Bond 4. 125% USD 1,900, 000 1,052, 649 0.01 24,789,189 0.14
15/05/2051
le/‘;rl"l;;gé‘)vemme”t Bond 8758 yigpy 2,364,000 2,309,300 0.0l ;E/tz '\r ot e
/ gypt Government Bond, Reg.
. , [IN)] 1, 948, 000 1,799, 356 0.01
3(7);(;1;};;3520»&%%1 Bond 8. 375% USD 4,960, 000 4,645,713 0.03 s 875(‘;/0 16/02{2802;5 N
gypt Government Bond, Reg. S 4. 75
Ecopetrol SAT.75%01/02/2032  USD 5,260,000 4,943,985 0.03  [6/04/2006 EUR 2,200,000 2,160,316 0.01
Ecopetrol SA 8.375% 19/01/2036  USD 841,000 782, 254 0.00  Egypt Government Bond, Reg. S 7.5%
2461491 012 31/01/2020 S LS00 809, 248001
Egypt Government Bond, Reg. S 7. 6%
2249 % 01/03/2029 [IN)] 3,900, 000 3,649, 849 0.02
Costa Rica Government Bond, Reg. S USD 1,990, 000 1,957, 350 0.01 Egypt Government Bond, Reg. S UsD 3,914, 000 3,151, 847 0.02

6.55% 03/04/2034

5.875% 16/02/2031
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20245F12R31BHRTE
HEEIC HEEI
a9 a%Hd
BEMR BE HKE/EESE Bl (a-—n) 8% BERNR BE HBE/EELE Kl (a—0) 8 %)
Egypt Government Bond, Reg. S Altice France SA, Reg. S 3.375%
7,053 15/01/2032 UsD 4,900, 000 4,058, 857 0.02 15/01/2028 EUR 8,002, 000 6,079, 520 0.03
A a Q) Ry I
Egypt Government Bond, Reg. S USD 5,810, 000 4,932,800 0.03 Arkema SA, Reg. S4.25% 20/0b/203(? EUR 100, 000 104, 899 0.00
7.625% 29/05/2032 Arkema SA, Reg. S, FRN 4.8%
Egypt Government Bond, Reg. S7.3% Perpetual EUR 100,000 103, 187 0.00
s ) 1,950, 000 1L597,150  0.01 P 4
30/09/2033 Bani jay Entertainment SAS, Reg. S T BUR L 203, 000 L 270, 669 0.01
Egypt Government Bond, Reg. S8.7% USD 740, 000 5 645, 249 0.03 01/05/2029 T T !
01/03/2049 T T ' Banijay SAS, Reg. § 6.5%01/03/2026  EUR 910, 275 912,675 0.01
Egypt Government Bond, Reg. S Banque Federative du Credit Mutuel
8. 875% 29/05,/2050 UsD 5, 100, 000 3,938, 852 0.02 S Reg. S 0.75% 08/06/2026 EUR 300, 000 291,226 0.00
Egypt Government Bond, Reg. S 8.15% Bertrand Franchise Finance SAS,
20/11/2050 UsD 2,300, 000 1,637, 474 0.01 Reg, S 6.5% 18/07/2030 EUR 2,047, 000 2,147, 457 0.01
Egypt Government Bond, Reg. S7.5% BNP Paribas SA, Reg. S 2.875%
16/02/2061 UsD 1, 650, 000 1,093, 866 0.01 01/10/2026 EUR 100, 000 99, 748 0.00
Egyptian Financial Co. for Sovereign BNP Paribas SA, Reg. S, FRN 0. 5%
Taskeek (The), Reg. S 10.875% UsD 2,307, 000 2,304, 235 0.01  19/02/2028 EUR 100, 000 94,615 0.00
28/02/2026 B\P Paribas SA, Reg. S, FRN 0. 875%
—_— EUR 100, 000 89, 664 0.00
31,719, 095 0.21  11/07/2030
BPCE SA, Reg. S 3.625% 17/04/2026  EUR 2,000, 000 2,018,932 0.01
LY LN RV BPCE SA, Reg. S 4.375% 13/07/2028  EUR 300, 000 311,663 0.00
£l Salvador Government Bond, Reg. S Cerba Heal thcare SACA, Reg. §3.5%
’ EUR 2,422, 000 2,006, 221 0.01
$.628% 28/02/2029 tsh 1,802,000 1,805,994 001 158
E1 Salvador Government Bond, Reg. S Chrome HoldCo SAS, Reg. S 5%
’ EUR 1,438, 000 815, 166 0.01
7.125% 20/01/2050 tsh 2TTL000 2,260,516 0.02 4 65/9099
£l Salvador Government Bond, Reg. S Covivio SA, REIT, Reg. S 4.625%
’ EUR 100, 000 106, 333 0.00
9.5 15/07/2052 UsD 4,000, 000 4,032, 943 0.02 05/06/2032
E1 Salvador Government Bond, Reg. S Credit Agricole SA, Reg. S 2%
’ EUR 100, 000 94,517 0.00
9,65 21/11/2051 UsD 3,557, 000 3,629, 192 0.02 95/03/2029
11,728,675 0.07 Cfe’dlt’ Agricole S, Reg. S, FRY 3. 201% EUR 1,300, 000 1,300, 824 0.01
07/03/2025
S e it Aeri RN 6. 5%
TA4rTUR . ?Zigiﬁmle S e S VB g 6,700,000 6,939,187  0.04
Nordea Bank Abp, 144A 1. 5%
Usb 1,431, 000 1,305, 714 0.01 . , )
30/09/2026 ) Eiﬂ":;g;“;gig“ foldings SIA fee- S g 2,750,000 2,906,650  0.02
lN)OYdCH Balﬂk oo T A6, 05% Usb 8,377,000 8,122,763 0.04 C‘rown‘ Eu};p;an Holdings SACA, Reg. S
erpetua - ' EUR 728,000 754, 538 0.00
9,428,477 0.05 4 15/01/2030
Danone SA, Reg. S$3.47%22/05/2031  EUR 200, 000 204, 692 0.00
TTUA Danone SA, Reg. $3.2% 12/09/2031  EUR 100, 000 100, 922 0.00
Electricite de France SA, Reg. S, FRN
Alstom SA, Reg. S, FRN 5. 868% ’ '
Pt EUR 1, 400, 000 1,470, 444 0.01 9,575 Perpetual EUR 4,800, 000 4,697, 040 0.03
. Electricite de France SA, Reg. S, FRN
Altice France SA, 144A 5.125% ’ ' EUR 2,400, 000 2,323, 704 0.01
15/07/2020 USD 14, 412, 000 10, 324, 286 0.06 g Perpetual
. Electricite de France SA, Reg. S, FRN
Altice France SA, 144A 5. 5% ; ’ ' EUR 100, 000 101, 062 0.00
15/10/2029 USD 7,698, 000 5,594, 592 0.03 5 Perpetual
. — Electricite de France SA, Reg. S, FRN
Altice France SA, Reg. S 5.875% EUR 1, 200, 000 967, 372 0.01 EUR 1, 400, 000 1,547, 885 0.01

01/02/2027

7.5% Perpetual
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202451231 BHR#AE
MEEIC MEEIC
aHsd aHsd
BEXR BE K /HESE BE (1-—0) B8 (%) BEXER BE B /BEeE Bl -—n0) &%)
Elis S4 Reg. S 1.625%03/04/2028  EUR 3,900, 000 3,715,363 0.02  Viridien, Reg. ST7.75501/04/2027  EUR 1,930, 000 1,929,326 0.0l
FLOSACA, Reg. §3.25%23/07/2027  EUR 500, 000 136,244 0.00 19,112,751 0.67
ELOSACH, Reg. S5.875%17/04/2028  EUR 600, 000 527,547 0.00
ELO SACA, Reg. S 6% 22/03//2029 EUR 600, 000 SIL313 0.00 R defnE
Engie SA, Reg. $4.25%06/09/2034  EUR 100, 000 104,857 0.0 Gabon Government Bond, Reg. S
Engie SA, Reg. S4%11/01/2035  EUR 100, 000 103,540 0.00 6 g5y 16/06/2025 USD 908, 000 846,761 0.00
Eutelset S4, Reg. $ 1.5413/10/2058  EUR 600, 000 48,688 000 Gubon Government Bond, Reg. $ T
Forvia SE, Reg. $ 3.125% 15/06/2026  EUR 2,749,000 2,719,032 0.02 gy 90y USD 2,001, 000 1,438,796 0.01
ForviaSE, Reg. $2.75%15/02/2027  EUR 2,542, 000 2,451,384 0.0l YA
ForviaSE, Reg. $3.75%15/06/2028  EUR 4,600, 000 4,483,405 0.03 e —
A, o
Hiad Holding SKSL, feg. $5.625% 1,570, 000 161,512 0.01 KA
15/10/2028 Adler Pelzer Holding GmbH, Reg. S
E;gi/g%gmg I, Rog. S6.87% o 5.176,000 S50 0.02 9.5 0104 EUR 1,749, 000 1,683,391 0.0l
Tliad S, Reg. $5.375% 14/06/2027  EUR 2,100, 000 2,202,8% 0.0l *2‘;;%055]33 Reg. S, FRNS.8248 o 100, 000 113,205 0.00
Tliad S, Reg. $1.875%11/02/20%8  EUR 4,500, 000 305,088 002 eld
IliadSA, Reg. $5.375%15/02/2029  EUR LT00,000 1802464 001 B TS lg:tfg g M RuR L14L000 1,126,795 0.01
Iliad SA, Reg. S 4.25%15/12/2029  EUR 800, 000 816,100 0,01 MM Re& > 1R ‘
Kering SA, Reg, $3.25421/02/2029  EUR 100, 000 10,004 000 DbaverdG Reg S, FRN3.125% o 900, 000 810,923 0.01
Klepierre S REIT, Reg, S3.8754 100,000 0068 000 éz/ll/igwR < s
23/09/2033 ' ' ' 2;?82 12082 6> ST 1,100, 000 1,092,104 0.01
LVMH Moet Hennessy Louis Vuitton SE, BUR 1000, 000 1005311 0.01 i
Reg. S 3.375% 21/10/2025 » VY » VU9, : Bayer AG, Reg. S, FRN 6. 625%
g 3. EUR 1,800, 000 1,868,108 0.0l
Orange S4, Reg. § 0.875403/02/207  EUR 100, 000 9,569  0.00 26/09/2083 ,
Orange SA, Reg, S 3.628% 16/1/2031  EUR 100, 000 103,626 0.0 DBaver 6 Reg S FANTY25092088  EUR 3,100, 000 3,275,693 0.02
Paprec Holding SA, Reg. S 3. 5% Cheplapharm Arzneimittel GmbH,
01/07/2028 EUR 1,981, 000 1,962, 696 0.01 Reg. S 3.5% 11/02/2021 EUR 4,272,000 4,064, 274 0.02
Paprec Holding SA, Reg. S 7.25% Cheplapharm Arzneimittel GmbH,
/112029 EUR 1, 558, 000 165,320 0.00 o o7 s 1505900 EUR 640, 000 631,860 0.00
RCI Banque SA, Reg. $ 3.875% Comnerzbank AG, Reg. S, FRN 5. 25%
12/01/2029 EUR 74,000 75,017 0.00 95/03/2029 EUR 200, 000 212,370 0.00
RCI Banque SA, Reg. S, FRN 5. 5% Commerzhank AG, Reg. S, FRN5. 125%
05/10/2034 EUR 1, 100, 000 125,622 0.01 o EUR 100, 000 106,652 0.00
Renault SA, Reg. $2.375%25/05/20%6  EUR 3,100, 000 3,065,216 0.02  Commerzbank AG, Reg. S, FRN 6.5%
Renault S4, Reg. S 2% 28/09/2026  EUR 2,100, 000 2,06, 141 0.01  06/12/2032 EUR 100, 000 107,145 0.00
Renault S4, Reg. $2.5%02/06/2027  EUR 2,600, 000 2,564,284 0.01 Covestro AG, Reg. S 1.375%
Renault SA, Reg. § 1. 125%04/10/2027  EUR 2,400, 000 2,273,599 0.0l  12/06/2030 EUR 100, 000 9,31 0.00
Rexel SA, Reg. $2.125%15/12/2028  EUR 1,900, 000 1,813,028 0.01 T Investnent GubH, Reg. S 6. 375%
Schneider Electric SE, Reg. $ 3. 375% 15/04/2030 EUR 1,781, 000 1, 830,973 0.01
S EUR 500, 000 05 000 e
/04/ eutsche Bank AG, Reg. S, FRN 1. 75%
Societe Generale S, FRY 144 0ss00  10smors  oos 10 EUR 200, 000 18,446 0.00
9. 375% Perpetual o T ' Deutsche Bark 46, Reg. §, FRVT. 3734~ o 2 400,000 s 002
Societe Generale SA, Reg. S, FRN BUR 1.500.000 1500, 281 0.01 Perpetual el e :
3.634% 13/01/2025 o T " Evonik Industries AG, Reg. S, FRN
SPIE SA, Reg. S 2.625% 18/06/20%6  EUR 800, 000 796,451 0.01 1 3754 09/09/2081 EUR 1,200, 000 1148933 0.00
Unibail-Rodamco-estfield SE, REIT, : ., : y
EUR 10()! 000 10()! 859 0.00 Fressndpf[loldlng SE, Reg, Sh. 25% FUR l, 413, 000 l, 459, 376 0.01

Reg. § 3.5% 11/09/2029

31/10/2031
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HEEIC HEEI
a9 a%Hd
BEMR BE HKE/EESE Bl (a-—n) 8% BERNR BE HBE/EELE Kl (a—0) 8 %)
THO Verwaltungs GmbH, Reg. S 7% 7F Finance GmbH, Reg. S 2.25%
EUR 1,929, 000 1,977, 098 0.01 EUR 1,600, 000 1,467, 000 0.01
15/11/2031 T T 03/05/2028
[HO Verwaltungs GmbH, Reg. S, FRN 7F Finance GmbH, Reg. S 3.75%
EUR 3,200, 000 3,046, 400 0.02
8.75% 15/05/2028 EUR LowT 3t 160492 000 ) g 9008
INEOS Styrolution Ludwigshafen 58,723,735 0.33
: EUR 3,287,000 3,215, 836 0.02 —
GmbH, Reg. S 2.25% 16/01/2027 T T
Vi i : =7
glgfig%}[;i’t()};}izr()ngldmg i EUR 4,122,116 4,253,549 0.02 Ghana Government Bond, Reg. S 0% USD 944 918 309,762 0.00
Novelis Sheet Ingot GmbH, Reg. S BUR 9 900, 000 5 118,298 0ol 03/07/2026 ! ! :
3.375% 15/04/2029 e U ' Ghana Government Bond, Reg. S 0% UsD 3 183907 9 384 547 0.01
ProGroup AG, Reg. $ 5. 125% 03/01/2030 T o '
15/04/2029 EUR 724,000 713,063 0.00 Ghana Government Bond, STEP, Reg. S UsD 4308, 441 3 596, %65 0.02
ProGroup AG, Reg. S 5.375% 5 03/07/2029 T o '
EUR 757,000 742,541 0.00 y
15/04/2031 s Boermert bk LRSS ysp rosees ame 003
Schaeffler AG, Reg. S 2.875% on Ry S —
96/03/2027 EUR 1, 300, 000 1,297, 528 0.01 11,089, 848 0.06
Schaeffler AG, Reg. S 3.375%
EUR 2,800, 000 2,753,514 0.2 75
12/10/2028 o e 8&? 7./.1/.51: e ST 5
Techen Verwal tungsgesellschaft 674 ) ctqmsmons 1., Neg. o 1. 395 EUR 875,000 858, 300 0.01
bl Reg. S 6% 30/07/2026 ER b T 00 T 8,300 0.01
Techem Verwaltungsgesel lschaft 675 _ d
EUR 797,000 826, 355 0.00
mbH, Reg. § 5.375% 15/07/2029 ’ ’ 20 o v LRI
, 5 > JERILE
Techem Verwaltungsgesellschaft 675 .
W, Reg, S 53750 15/07/2029 EUR 915, 000 947, 258 0.01 Na[lonal‘ Ban’k of Greece SA, Reg. S, BUR 200, 000 200, 768 0,00
TK Elevator Mideo Gubll, Reg. FR 3.5 AL -
’ ' EUR 2,159, 000 2,159, 540 0.01
4.375% 15/07/2027 Y T 2078 _ 000
fgioir/‘;g;zs Gobll, Reg. S6.5% gy 205, 091 207,38 0.0 ALVaTx
. Honduras Government Bond, Reg. S
] ses
TUI Cruises GmbH, Reg. S 6.25% EUR 1, 181, 000 1,248, 553 0.01  6.25% 19/01/2027 [IN))] 4, 850, 000 4,544, 903 0.03
15/04/2029 T 006
VflkswaganankabH, Reg. S 4.25% BUR 1, 500, 000 1,517,925 0.01 —_—
07/01/2026 Y
Volkswagen Financial Services 6, py 100, 000 100,040 000 Traq Goverment Bond, e § 5.8
Reg. $ 3.25% 19/05/2027 : : T P SR () 1,816,875 4,523,285 0.03
Volkswagen Leasing GmbH, Reg. S T T T YT
. 4,523, 285 0.03
1. 5% 19/06/2026 EUR 150, 000 146, 792 0.00
\‘olks»«;agen Leasing GmbH, Reg. S EUR 31,000 32,311 0,00 FAALTVER
4.625% 25/03/2029 ,
Tolk Leasing Gabll. Rez. S 4% AIB Group ple, Reg. S, FRN 4.625% BUR 100,000 105,180 0.00
o KSVIESLCASIIE IR, e 051 pug 100, 000 102,003 0.00  23/07/2029 ’ ’ '
11/04/2031 ) Bank of Ireland Group ple, Reg. S, FRN
Tonovia SE, Reg. § 0.25% 01/09/2038  EUR 100, 000 90,632 0.00 5 oo EUR 100, 000 108,466 0.00
Vonovia SE, Reg. S 2.25% 07/04/2030  EUR 200, 000 190, 219 0.00  (py SMW Finance DAC, Reg. S 4%
Vonovia SE, Reg. § 4.25% 10/04/203  EUR 100, 000 103,127 0,00 11/07/9031 EUR 100, 000 105,118 0.00
ZF Finance Gubll, Reg. S 5.75% CRH SMY Finance DAC, Reg. S 4.25%
03/08/2026 EUR 800, 000 sleals - 0.00 0% EUR 100,000 106,659 0.00
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Faton Capital ULC, Reg. S 3.802% Mundys SpA, Reg. S 1.875%
91/05/20% EUR 100, 000 103,410 0.00 12,/02/2028 EUR 5,029, 000 4,804, 426 0.03
1re [ RO/ . \ £y
e}rnom Finance DAC, Reg. S 3.5% EUR 1, 952, 000 1,947, 942 0.01 Mundys SpA, Reg. 5.4..3,4) 24/01/2030  EUR 2,319, 000 2,396, 976 0.01
15/05/2026 Neopharmed Gentili SpA, Reg. S EUR 1996, 000 9 047. 820 0.01
eircom Finance DAC, Reg. S 5.75% BUR 9190, 000 9 999, 500 0.02 7.125% 08/04/2030 T Y !
15/12/2029 T U ' Nexi SpA, Reg. S1.625%30/04/2026  EUR 1,642, 000 1,606, 077 0.01
Glencore Capital Finance DAC, Reg. S Optics Bidco SpA 1.625% 18/01/2029  EUR 1, 606, 000 1,487, 558 0.01
1.125% 10/03/2028 EUR 300,000 283, 087 0.00 Optics Bideo SpA 7.75% 24/01/2033  EUR 1,960, 000 2,425,833 0.01
Glencore Capital Finance DAC, Reg. S Optics Bidco SpA, Reg. S 3.625%
£ 1544 /04201 EUR 100, 000 103, 539 0.00 95/05,/20%6 EUR 2,910, 000 2,920, 803 0.02
Hammerson Ireland Finance DAC, REIT, Optics Bidco SpA, Reg. S 2.375%
Reg, S 1,754 03062007 EUR 150, 000 144,949 0.00 19/10/2027 EUR 1,635, 000 1,583, 187 0.01
Lmd? plg, Reg. S 3 525% 12,/06/202? EUR 500, 000 501, 457 0.01  Optics Bidco SpA, Reg. S 6.875% EUR 1,173, 000 1,278, 863 0.01
Perrigo Finance Unlinited Co. 6.125% USD 4 041 000 3 824 044 0.02 15/02/2028
30/09/2032 B Y ' Snam SpA, Reg. S 0.75% 17/06/2030  EUR 200, 000 176, 304 0.00
\‘odafonc‘lntc’rna’tlonal Financing DAC, EUR 100, 000 103,399 0.00 Snam SpA, Reg. S, FRN 4.5% Perpetual ~ EUR 100, 000 102, 240 0.00
Reg. S 4% 10/02/2043 TeamSystem SpA, Reg. S 3.5%
- . EUR 828, 000 819, 461 0.00
Turich Finance Ireland Designated BUR 100, 600 40,201 0.00 15/02/2028
Activity Co., Reg. S 1.625% 17/06/2039 ’ ’ ' Telecom Italia SpA, Reg. S 2.75% BUR L 000. 000 997 093 0.01
9,816, 251 0.06  15/04/2025 e ’ ’
Telecom Italia Sph, Reg. S 6.875%
Say T 15/02/208 EUR 827,000 903, 455 0.00
Agrifarma SpA, Reg. S 4.5% Telecom Italia SphA, Reg. S 7.875%
EUR 1,820, 000 2,061, 995 0.01
31/10/2028 EUR 4,542, 000 4,559, 231 0.03 31/07/20%8
Autostrade per 1" Ttalia Sp, Reg. S 2% Telecon Italia SpA, Reg. S 1.625%
15/01/2080 EUR 3,000 2,800 0. 00 18/01/2029 EUR 1, 394, 000 1,310, 136 0.01
Autostrade per 1" Ttalia SpA, Reg. S UniCredit SpA, Reg. S, FRN 5.85%
EUR 150, 000 157,828 0.00
515 14/06/203 EUR 100, 000 107,730 0.00 15/11/2027
Banco BPM SpA, Reg. S 4. 625% UniCredit SpA, Reg. S, FRN 4.45%
EUR 330, 000 342,948 0.00
90/11/2027 EUR 200, 000 209, 293 0.00 16/02/2029
En% SpA, Reg. S 1.125%19/09/2028  EUR 100, 000 94, 643 0.00 UniCredit SpA, Reg. S, FRN 6. 5% EUR 5,200, 000 5,421,780 0.03
Eni SpA, Reg. S 3.625% 29/01/2029  EUR 100, 000 103,173 0.00 Perpetual
Guala Closures SpA, Reg. S 3.25% 55,594,218 0.31
15/06/208 EUR 987,000 957, 394 0.01 _—
as fireless Italiane Sp! — hART—L
Infrastrutture ‘M‘rel‘ess Italiane Sph, BUR 9,030, 000 1,921, 880 0.01 a— FURT—)
Reg. S 1.625% 21/10/2028 Ivory Coast Government Bond, Reg. S EUR 9 300000 9 157 659 0.01
Intesa Sanpaolo SpA, Reg. S 4.5% 5,875 17/10/2031 Y Y !
. EUR 100, 000 101,276 0.00
02/10/2025 Tvory Coast Governnent Bond, Reg. S USD 9 410, 000 9 971 3 0.01
Intesa Sanpaolo SpA, Reg. S 5. 125% 7.625% 30/01/2033 Y Y !
EUR 100, 000 110, 543 0.00
29/08/2031 Tvory Coast Governnent Bond, Reg. S USD 3. 300, 000 9 841 734 0.0
én;;g’:} lSjanliailolSpr‘\, Reg. S, FRN BUR 8, 000, 000 0,250, 438 0.05 EIS.VIZar?bCIB,‘([)ESG,/QT)SS ol e s
. 125 .crpc ua ’ \‘ory’ 0as ‘oxcrnmcm ond, Reg. USD 2,869, 000 2, 689, 095 0.02
Lottomatica Group SpA, Reg. S 7. 125% 8. 25% 30/01/2037
e EUR 3,230, 000 3,398, 441 0.02
01/06/2028 Ivory Coast Government Bond, Reg. S
. , A EUR 2,390, 000 2,074, 825 0.01
Lottomatica Group SpA, Reg. S 5. 375% BUR 1856, 000 1932593 0.01 6.875% 17/10/2040 -
01/06/2030 T T ' 12,034,697 0.07
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H 4» ' kcqya Qovcrnmcnt Bond, Reg. §9.75% UsD 6,501, 000 6,201, 496 0.04
Asahi Group Holdings Ltd., Reg. S 16/02/2031
3.464% 16/04/2032 EUR 150, 000 152,226 0.00 Kenya Government Bond, Reg. S 6. 3%
“"t b" i UE] Financial I 23/'01/2034 ’ [IN))] 1, 755, 000 1, 336, 414 0.01
Mitsubishi inancial Group, Inc.,
FRN 3.837% 17/04/2026 UsD 535,000 513,899 0.00 10, 421, 376 0.06
Mitsubishi UF] Financial Group, Inc.,
FRN 1.538% 20/07/2027 UsD 687, 000 630, 144 0.01 |PRAVAVS
Mlizuho Financial Group, Inc., FRY Lebanon Government Bond, Reg. S
o UsD 17, 876, 000 2,215,873 0.01
1 934% 22/05/2027 USD 467, 000 428,716 0.00 6. 6% 27/11/2026 §
Mizuho Financial Group, Inc., Reg. S, Lebanon Government Bond, Reg. S
[IN)] 6, 230, 000 718,292 0.01
FRY 3,465 27/08/2030 EUR 150, 000 151,066 0.00 ¢ g5y 93/03/2027 §
Sunitomo Mitsui Financial Group, Inc. Lebanon Government Bond, Reg. S
py— UsD 802, 000 783,293 0.01 g eor g3/11/2098 § USD 5, 408, 000 677,283 0.00
Takeda Pharmaceutical Co. Ltd. 2% 3,671,448 _ 0.02
09/07/2040 EUR 200, 000 159, 402 0.00
2,818,746 002 NTEITNT ‘
\ \ Aciorlfnvcst Group SA, Reg. S 6.375% EUR 1111, 000 1,170,980 0.01
e 11451 l0’20139 SA, 144A 5. 75%
0 7y tice Financing SA, 1 . T5%
;\;;325;12?2;1 Finance ple, Reg. STh 1 1o 1, 347, 000 1,415,088 0.01  15/08/2029 UsD 9, 367, 000 6,675,702 0.04
¥ . 7 o5 Altice Financing SA, Reg. S 3%
;\1131823531 Finance ple, Reg. S 7.25% BUR 9, 198, 000 9,630, 426 0.0 15/01/2028 EUR 2,700, 000 2,108, 362 0.01
S Atice Finco SA, Reg. S 4.75%
(ng%;;()a;?ce Ltd., Reg. S4.5% GBP 9,582, 000 9,967, 448 0.02 15/01/2028 EUR 3,055, 000 1,724, 357 0.01
- . Altice France Holding SA, Reg. S 8%
g;iigi;ggl;undmg Ltd., Reg. S 1.125% EUR 300, 000 266, 024 0.00 1505227 EUR 1, 842, 000 499, 187 0.00
77808 oof e Froelolding S Ree S g 1,200, 000 276,000 0.00
_— ——— 15/02/2028
. Birkenstock Financing SARL, Reg. S
Ja :il/&(;/;tfuli[}g s 5,256 30/04/2029 EUR 3,442, 000 3,495, 781 0.02
ordan Government Bond, Reg. e B ;
Ush 5,300, 000 5,028, 774 0.03  CirsaFinance International SARL,
? 135% 39/01/ 2026 T Reg. $ 10.375% 30/11/2027 EUR 950700 102,68 0.00
ordan Government Bond, Reg. CirsaFi International SARL
- Usb 2, 100, 000 2,031,417 0.01  “lrsafinance Internationa )
1. 70% 15/01/2028 ch‘ S 6.5% 15/03/2029 EUR 2, 139, 000 2, 261, 903 0.01
Jordan Government Bond, Reg. S (PI Property Group SA, STEP, Reg. S
Jordan Government Bond, Reg. S FS Lusenbourg Sarl, Reg. S 8.875%
7.375% 10/10/2047 Usb 2,880,000 2,467,578 0.01 /022031 Usb 1, 600, 000 1,565,691 0.0l
{or(}an GO/VCT/HHICHt Bond, Reg. S UsD 750, 000 698, 582 0.00 Heidelberg Materials Finance
5. 75k 31/01/2027 Luxembourg SA, Reg. S 4.875%  EUR 152,000 166, 532 0.00
12,816, 818 0.07  21/11/2033
Herens Midco SARL, Reg. S 5.25%
- 15/05/2029 EUR 2, 300, 000 1,917,812 0.01
Kenya Government Bond, Reg. S 7% Natterhorn Telecon SA, Reg. § 3. 125%
Y EUR 3,064, 000 3,042, 552 0.02
99/05/2027 USD 700, 000 664, 895 0.00 15/09/2026
Kenya Gov 7.25% Nedtronic Global Holdings SCA 1.125%
Kenya Government Bond, Reg. S 7.25% USD 9,409, 000 9,218,571 0.01 g EUR 100, 000 96, 748 0.00

28/02/2028

07/03/2021
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Vedtronic Global Holdings SCA 1.5% Ty
02/07/2039 EUR 100, 000 76,989 0.00 0CP SA, Reg. S 3.75% 23/06/2031  USD 1, 850, 000 1, 540, 935 0.01
Wonitchem HoldCo 3 SA, Reg. S 8.75% BUR 672, 000 697, 523 0.00 0CP SA, Reg. S 6.875% 25/04/2044  USD 2,050, 000 1,923, 551 0.01
01/05/2028 ’ ’ ' 0CP SA, Reg. S 5.125% 23/06/2051  USD 2,000, 000 1, 458, 806 0.01
PLT VII Finance SARL, Reg. S 6% 4,923,292 0.03
15/06/2031 EUR 4,065, 000 4,286, 034 0.03 _ hYAS A9
Rossini SARL, Reg. S 6.75% 31/12/2029  EUR 1,851, 000 1,960, 959 0.01 E A4
Segro Capital SARL, REIT, Reg. S Iherti : "
- EUR 100, 000 93,974 0.00 Abertis Infraestructuras Finance BV,
1.875% 23/03/2030 Reg. S, FRY 4,874 Perpetual EUR 1,100, 000 1,128, 267 0.01
SELP Finance SARL, REIT, Reg. S 1.5% . . ’ '
B EUR 200, 000 197, 547 0.00 Abertis Infraestructuras Finance BY,
11/ ’ ’ - EUR 2,100, 000 2,039, 689 0.01
igililﬁm L BT e S Lo Reg. S, FAY 2.625% Perpetua]
inance SARL, REIT, Reg. S 1.5% . : ,
. EUR 100, 000 97,913 0.00 Abertis Infraestructuras Finance BY,
25{52{20% e ke, §, 0 3.488 Pt EUR 1, 300, 000 1,293,163 0.01
inance SARL, REIT, Reg. S 3.75%
o o EUR 100, 000 101, 633 0.00  ABN AMRO Bank NV, Reg. S, FRN
é(]]zfgéom L T e S 3.615% 10/01/2025 EUR 1,500, 000 1,500, 236 0.01
inance SARL, , Reg. -
0.875% 27/03/2029 EUR 100, 000 8,568 0.0 QBTZA%RZ ZB /aonzk/ggé SReg' S g 200,000 208,438 0.00
SES SA, Reg. S, FRN 5.5% 12/09/2064  EUR 3,053, 000 2,810, 409 0.02 A}.S\I A0 Bank V. ez, S, FRN 5. 54
Summer BC Holdco B SARL, Reg. S o e - EUR 100, 000 106, 070 0.00
5,754 31/10/2026 EUR 2,176, 000 2,176, 408 0.01  21/09/2033
: /
Telenet Finance Lurenbourg Notes 100,000 Lwien o0l iBgéziRgBa“ktN\i feg. S RN g 9,200,000 9,184,289  0.05
SARL, Reg. § 3.5% 01/03/2028 S o R \|C§PC 1”;‘ —
Traton Finance Lusenbourg S4, Reg. § American Reaiceoystens Hrope By 200, 000 203,54 0.00
e o 200,000 00,911 0.00 35 08/03/2052 , , .
S BE Semiconductor Industries NV
Traton Finance Luxembourg S, Reg. S ’ X
o FUR 100, 000 L3I 0.00 g § 4.5% 15/07/203 EUR 1, 000, 000 1,045,515 0.01
Aoz oz || e e S gy 100,000 100150 0.0
N Braskem Netherlands Finance BV
A= ’ [IN))] 2,944, 000 2,625, 456 0.01
Y Reg. S 7.25% 13/02/2033 e T
Braskem Idesa SAPI, Reg. S 7.45% USD 3 950000 9 495, 442 001 Coon-Cola AC Fi B e S
. y ] il ) . |~ V .
15/11/2029 3Oi;5ﬂ.5023 I /201;;“0 SR R 100, 000 99,381 0.00
Mexican Bonos 8. 5% 18/11/2038 ~ MXN 1, 337, 200 5,312,915 0.03 C' " Robobank 4 R S
7,808, 357 0.0 Cooperatieve Rabobank U, Reg. S,
FRY 4,375 Perpetual EUR 6, 000, 000 5,932, 537 0.03
£ LE Digital Dutch Finco BV, REIT, Reg. S 1% EUR 100,000 84 441 0.00
; 15/01/2032 ’ ’ ’
Mongolia Government Bond, Reg. S [
8.65% 19/01/2028 tsh 660,000 009,92 0.00 32\;121/“2%“3%“ BY, Reg. $3.25% b 100, 000 101,087 0.00
Mongolia Government Bond, Reg. S
. UsD 3,050, 000 2,555, 229 0.02 [ : ; i
14.45% 07/07/2031 E@R I’ntc:rnatlonal Finance BV, Reg. § BUR 109, 000 112,211 0.00
3225, 151 0,02 b 24/01/203
Ene} F‘lnar:ceflnternanonal N, Reg. S BUR 100, 000 18, 554 0.00
TR0 0.875% 28/09/2034
Enel Finance International NV, Reg. §
Nontenegro Government Bond, Reg. S '
g UsD 1,600, 000 1,584,638 0.01 5750 93/01/20% EUR 100, 000 102,103 0.00
T 1rodew® 00 i fonal W, STEP,
1,584, 638 0.01 Enel Finance International NV, STEP, BUR 950, 000 935, 580 0.00

Reg. S 0.25% 17/06/2027
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Energizer Gamma Acquisition BV, Toyota Motor Finance Netherlands BV,
Reg, S 3.5 30/06/2029 EUR 1, 745, 000 1,684, 533 0.01 Reg, $ 3.975% 13/01/2028 EUR 1,500, 000 1,509, 972 0.01
Ferrovial SE, Reg. S 4.375% Trivium Packaging Finance BV, 144A
13/09/2030 EUR 400, 000 422, 341 0.00 5. 51 15/08/2026 UsD 7,756, 000 7,396, 088 0.04
Flora Food Management BV, Reg. S Trivium Packaging Finance BV, 144A
6,875 02/07/2029 EUR 1, 641, 000 1,715,882 0.01 851 15/08/2027 UsD 5,512, 000 5, 308, 887 0.03
Heinstaden Bostad Treasury BV, Reg. Triviun Packaging Finance BV, Reg. S
S 1 13/04/2028 EUR 2,000, 000 1,830, 533 0.01 3 T5% 15/08/20% EUR 3, 344, 000 3,323,434 0.02
ING Groep NV 3. 95% 29/03/2027  USD 1,951, 000 1,849, 333 0.01  Unilever Finance Netherlands BV,
ING Groep NV, FRN 6. 75% Perpetual ~ USD 16, 132, 000 15, 354, 181 0.09  Reg. S 1.25% 25/03/2025 EUR 3, 000, 000 2,981,710 0.02
ING Groep NV, Reg. S, FRN 8% Volkswagen International Finance WV,
Perpetual USD 2,000, 000 2,024, 418 0.01 Reg, $ 8754 20/03/2006 EUR 100, 000 100, 920 0.00
V D 5% i Cinanci if v
ING Groep NV, Reg. S, FRN 7.25% USD 18, 352, 000 17,752, 662 0.10 VZ Secured Financing BV, 144A 5% UsD 3,271, 000 9,786, 711 0.02
Perpetual 15/01/2032
Vlercedes-Benz International Finance V7 Vendor Financing II BV, Reg. S
B 345 13/04/2005 EUR 1, 000, 000 1,001, 282 0.01 9.875% 15,/01/2029 EUR 1,700, 000 1,562, 557 0.01
MV24 Capital BV, Reg. S 6.748% WPC Eurobond BV, REIT 1.35%
01/06/2034 USD 1, 120, 629 1,023,901 0.01 15/01/2028 EUR 300, 000 284, 668 0.00
01 European Group B, Reg. S 6.25% Vinson Boronia Production BV, Reg. S
16/05/2028 EUR 2,014, 000 2,094, 454 0.01 8.917) 3L/07/2012 UsD 1,808, 000 1,815, 545 0.01
01 European Group B, Reg. S 5.25% 7F Europe Finance BV, Reg. S 2%
01/06/2029 EUR 1, 267, 000 1,295, 507 0.01 93/02/20%6 EUR 1,300, 000 1,268, 312 0.01
Petrobras Global Finance BV 6. 85% IF Europe Finance BV, Reg. S 2.5%
05/06/2115 USD 600, 000 514, 540 0.00 93/10/2027 EUR 1,200, 000 1,131, 750 0.01
Phoenix PIB Dutch Finance BV, Reg. S IF Europe Finance BV, Reg. S 6.125%
L875% 10/07/2029 EUR 1, 600, 000 1,671,116 0.01 13/03/2029 EUR 700, 000 717, 244 0.00
Q-Park Holding I BV, Reg. S 5.125% Ziggo Bond Co. BV, Reg. S3.375%
0L/03/2029 EUR 1, 526, 000 1,577, 698 0.01 98/02/2030 EUR 3, 340, 000 3,061, 925 0.02
Q-Park Holding I BV, Reg. S 5. 125% Ziggo BV, Reg. S2.875%15/01/2030  EUR 3, 378, 000 3, 175, 531 0.02
_ EUR 1,450, 000 1,493, 348 0.01 —_—
15/02/2030 133,918, 053 0.76
RELX Finance BV, Reg. S 1.5%
EUR 100, 000 97,523 0.00 .
13/05/2027 —a—Y—J UK
RELX Finance BV, Reg. S 0.5% BUR 100, 000 93, 205 0.00 Chorus Ltd. 3.625%07/09/2029  EUR 100, 000 102, 146 0.00
10/03/2028 102, 146 0.00
Sigma Holdco BV, Reg. S 5.75% BUR 685, 021 679,575 0.00 ‘
15/05/2026 FAT=UT
Sunrise HoldCo IV BV, Reg. S 3.875% Nigeria Government Bond, Reg. S 6. 5%
15/06/2029 EUR 2,500, 000 2,440, 241 0.01 . UsD 7,920, 000 7,254, 954 0.04
Telefonica Europe BV, Reg. S, FRN Nigeria Gov t Bond. Reg. S
EUR 2,600, 000 2,516, 657 0.01 geriabovernment bond, Keg.
9.88% Perpetual 8.375% 24/03/2029 Uush 3, 168, 000 2,972,070 0.02
Telefonica Europe BV, Reg. S, FRN Nigeria Gov t Bond. Reg. S
. EUR 3,000, 000 3,018, 898 0.02 geriabovernment bond, Reg
3.875% Perpetual 9. 625% 09/06/2031 Ush 2,390, 000 2,301,734 0.01
Telefonica Europe BV, Reg. S, FRN Nigeria Gov t Bond. Reg. S
oy EUR 2,900, 000 3, 108, 046 0.02 geriabovernment bond, Reg
5. 75%% Ecrpctual 7.875% 16/02/2032 Ush 4,800, 000 4,171, 187 0.02
Telefonica Furone Y, Ree. S, FY g g goo,000 608,022 003 MiseriaGovermentBond Ree. S o e gean g

6. 135% Perpetual

7.375% 28/09/2033
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Nigeria Government Bond, Reg. S ~L—
USD 4,180, 000 3,083, 882 0.02
P , 180, , 083, ,
7.625% 28/11/2047 Petroleos del Peru SA, 1444 4.75% USD 2,570,000 1,875, 561 0.01
22,660, 162 0.13  19/06/2032
Pct‘rol‘cos del Peru SA, Reg. S 5.625% UsD 1,990, 000 797, 897 0.01
I e 19/06/2047
DNB Bank ASA, Reg. S, FRN 0. 375% 2,673,458 0.02
18/01/2028 EUR 150, 000 143, 044 0.00
143,04 000 FNVBAN
foen Conercial Portuges S, o 5 gy 100, 000 101,862 0.00
Fe— FR 5. 625% 02/10/2026
§ - Caixa Geral de Depositos SA, Reg. S,
Oman Government Bond, Reg. S 6.5%
0 UsD 760, 000 726,139 0.00  FRY 5751 51/10/2028 EUR 100, 000 107, 474 0.00
f— EDP SA, Reg. S 1.625% 15/04/2027  EUR 200, 000 195, 503 0.00
Oman Government Bond, Reg. S 6. 75% ? ’ ’
17/01/2048 Us 2 677, 000 RO T 00 ggioz%ggf' S FRVATSH - pig 1,200, 000 1,220,400  0.01
Oman Government Bond, Reg. S 7% e e
95/01/2051 UsD 3,998, 000 4,045,749 0.02  EDP SA, Reg. S, FRN 1.7%20/07/2080  EUR 3,800, 000 3,750, 691 0. 02
/
—————————— EDPSA, Reg. S, FRN 1.875%
7,393,015 0.04 02/08/2081 EUR 2,300, 000 2, 246, 906 0.01
. N EDP SA, Reg. S, FRN 5.943%
;;%\»xf/ A 93/04/2083 EUR 1,800, 000 1,895, 134 0.01
akistan Government Bond, Reg. T 052690 005
8,254 30/09/2025 USD 1,500, 000 1,425,134 0.01 , 920, .
gg%jgg;"mmm fond Ree S0 ysp Ges,000 631,007 0.03 & RALIERE
o Senegal Government Bond, Reg. S
akis y ’ UsD 4,700, 000 4,076, 836 0.02
ngg;agf/‘i;;g‘;“‘ fond Mg 5 ysp 3,530,000 3,072,715 0,02 T.75% 10/06/2031
S Senegal Government Bond, Reg. S
i ; ’ N UsD 4, 300, 000 3,323, 804 0.02
ljakiif,an (jowcrnmcm Bond, Reg. § USD 9, 063, 000 1, 663, 992 0.01 6.25% 23/05/2033
/'3{3”’ 08/04/2031 Senegal Government Bond, Reg. S BUR 799,000 517317 0.00
Paklft’an GOernnEcm Bond, Reg. S USD 1,799, 000 1,351, 165 0ol B 375% 08/06/2037 A s A
8.875% 08/04/2051 . Senegal Government Bond, Reg. S USD 1160, 000 759,673 0.01
13,824,103 0.08 6 754 13/03/2048 o ' :
8,677, 680 0.05
N -
Carnival Corp., Reg. S 5.75 1
1;;31;;030“ o8 bR 2,000,000 217,105 0.0l ?]EZ” 077 S
outh Africa Government Bond 8. 875%
2171105 0.01 98/02/20%5 ZAR 60, 300, 000 2,806, 619 0.02
South Africa Government Bond 9%
85 77 A4 HFE 31/01/2040 ZAR 54,050, 000 2,352, 148 0.01
Paraguay Government Bond, Reg. S South Africa Government Bond 6. 25%
PYG 23,000, 000, 000 2,884,333 0.02 o [IN))] 2,920, 000 2,432,304 0.01
7.9% 09/02/2031 U Y 08/03/2041
Paraguay Government Bond, Reg. S South Africa Government Bond 5%
[IN)] 2,000, 000 1, 334, 566 0.01
6.1% 11/08/2044 tsh 050,000 2,789,399 001y 109045
Paraguay Governnent Bond, Reg. S South Africa Government Bond 5.75% UsD 4. 880,000 3 532 139 0.02
5..4% 30/03/2050 UsD 8,200, 000 6,726,979 004 30/00/9019 , 880, , 932, .
12,400, 711 0.07  South Africa Government Bond 7. 3% UsD 9,800, 000 9,450,981 0.01

20/04/2052
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South Africa Government Bond, Reg. § EDP Servicios Financieros Espana SA,
o UsD 1,371, 000 1,290, 906 0.01 EUR 100, 000 106, 052 0.00
7.1% 19/11/2036 Reg. S 4.375% 04/04/2032
South Africa Government Bond, Reg. § eDreams ODIGEO SA, Reg. S 5. 5%
7,984 19/11/2054 UsD 24000 208012 000 oo EUR 1,496,000 1,516,411 0.01
T t SOC Ltd., Reg. S 8.25% i 5% 15/11/2027
rzjnsne eg 5% UsD 4,700, 000 1,621,572 0.03 Gr%fols SA, Reg. S 2. ZQ‘a‘ 15 ’11,’2024 EUR 2,212,000 2,116, 769 0.01
06/02/2028 Grifols SA, Reg. $3.875%15/10/2028 ~ EUR 2,009, 000 1,819,773 0.01
22,903, 347 0.13 in- A, Reg. S3.5%
Gru’po ’Antohn Trausa SA, Reg. S 3.5% EUR 9,500, 000 1,848, 241 0.01
30/04/2028
ANRA G Antolin-I SA, Reg. §
K ‘ rupo oL rausa L T8-S pur 432,000 363,694 0.00
Banco Bilbao Vizcaya Argentaria SA 10. 375% 30/01/2030
5. 381% 13/03/2029 tsb 800,000 179, 660 0.00 Kaixo Bondco Telecom SA, Reg. S
Banco Bilbao Vizcaya Argentaria SA, 5.125% 30/09/2029 EUR 2,606, 000 2,660, 459 0.02
: /14 /00 UsD 2,800, 000 2,714,593 0.02 !
FRN 5. 862% 14/09/2026 Lorca Telecom Bondco SA, Reg. S 4%
Banco Bilbao Vizcaya Argentaria SA, 18/09/2027 EUR 7,388,000 7,401,853 0.04
RN 9.375% Perpetual ©USD 23,112,000 24,298, 571 0.14 Lorea Telecon Bondeo SA. Fee. S
9197 orca Telecom Bondco SA, Reg.
Benco de Sabadell SA, Reg. S, FRY 5754 30/04/2029 EUR 1,900, 000 2,004,472 0.01
- EUR 100, 000 107,451 0.00 - 190 O6/ VL -
5. 5% 08/09/2029 99,495,142 0. 56
Banfo de Sabadell SA, Reg. S, FRN EUR 100, 000 103,823 0.00 —
4.25% 13/09/2030 2YS9
Banco de Sabadell SA, Reg. S, FRN . ’
9,75 Perpetual ELR L200,000 460,182 0.03 ZY;’L al“lk/%;/()z‘g;mm Bond, feg. 5y 9,750,000 5,943,117  0.03
Banco Santander SA 5.439% - )
15/07/2031 USD 3,200, 000 3,088, 446 0.02  Sri Lfmka Government Bond, Reg. S UsD 1,363, 000 §37. 385 0.01
Banco Santander SA 6. 938% 7. 53 28/03/2030 —_—
07/11/2033 UsD 2,800, 000 2,049,309 0.02 652 0.0
Banco Santander SA, FRN 5.552%
14/03/2028 UsD 800, 000 778, 543 0.00  |[Epeskira
y Ardagh Packaging Finance ple, 144A
EZ?;ZtSUZ?taHdH SA, FRY'0.6256 o 7,400, 000 7,853,456 0.00 595 1508/ UsD 10, 142, 000 5,597,431 0.03
Banco Santander SA, FRY 9. 625% Ardagh Packeging Finance ple, Reg. 5 o 1 930,000 L3308 0.0]
Potpetual USD 21,400,000 23,822,666 O0.13 g om 15/08%0% 930, 133, :
Banco Santander SA, Reg. S, FRY Ardagh Packaging Finance ple, Reg. S FUR 9 960. 000 9 032, 181 0.01
9. 755% 16/01/2025 EUR 2,000, 000 2,001, 412 0.01 9 195 15/08/20% , 260, , 032, .
Banco Santander SA, Reg. S, FRV 0. 5% Ardagh Packaging Finance ple, Reg. S
/032001 ELR 100, 000 91,183 0.00 g5 10n GBP 1965000 137,061  0.01
Banco Santander SA, Reg. S, FRN 7% Paysafe Finance plc, Reg. S 3%
! ’ EUR 773, 000 743, 850 0.01
Perpetuz] EUR 1,000, 000 1, 059, 409 0.01 15/06/2029
Bankinter SA, Reg. S, FRN 1.25% 11,414,507 0.07
93/12/2032 EUR 100, 000 94, 502 0.00
CaixaBank SA, Reg. S 1.375% BUR 200, 000 196, 163 0.00 2 aNE = i [ 5|
19/06/2026 Suriname Government International USD L 928, 500 L 676, 391 0.01
Cal/xaBank SA, Reg. S, FRN 6. 25% EUR 300,000 391,754 0.00 DBond, Reg. S 7.95% 15/07/2033
23/'02/2033 1,676, 391 0.01
Caixabank SA, Reg. S, FRNT.5% 4,200,000 4,609,941 0,03
Perpetual 2T e—F
Cellnex Finance Co. SA, Reg. S 2%
16/08/2052 EUR 100, 000 90, 354 0.00 Asmodee Group AB, Reg. S5.75% EUR 531, 000 519, 698 0.00

15/12/2029
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Samhal Isbyggnadsbolaget 1 Norden Turkiye Government Bond 26. 2%
. TRY 259, 754,917 6, 800, 438 0.04
Holding AB, Reg. S 2.25% 12/07/2027 EUR 2,000, 000 1, 609, 898 0.01 05/10/2033
Svenska Handelsbanken AB, Reg. S Turkiye Government Bond 6%
! ! [IN)] 2,310, 000 1,835, 164 0.01
FRY 4. 75% Perpetual tsh 4,200,000 3,660,555 .02y 151 /9041
Vattenfall AB, Reg. S 3.75% Turkiye Government Bond 4. 875%
’ usb 2, 160, 000 1,451, 449 0.01
18/10/2026 EUR 100, 000 101, 848 0. 00 16/04/2043
Verisure Holding AB, Reg. S 3.875% Turkiye Governnent Bond 5. 75% /) 1.380.000 092424 0.01
15/07/2026 EUR 2,699, 000 2,693, 939 0.02 11/05/2047 , 380, ) .
Verisure Holding AB, Reg. S 3.25% TF Varlik Kiralana A/S, Reg. § 6.95% UsD 9 466, 000 9 384 574 0.01
15/02/2027 EUR 2, 460, 000 2,428, 561 0.01 93/01/2030 , 406, , 984,
fari ; £ a0 Ziraat Katilinm Varlik Kiralama A/S,
‘«?H?Ure Holdlng AB, Reg. S 5.5% EUR 1, 401’ 000 1, 461, 097 0.01 Ree. $ 9. 573 12/11/2026 USD 1)49& 000 1, 53& 910 0.01
15/05/2030 g 9 J.9lon La/tl/ N
. o £ oey 37,442,082 0.21
\Erllsu’re‘yhdholdlng AB, Reg. S5.25% BUR 4,361, 000 4,374,197 0.02
15/02/2029 B
Volvo Car AB, Reg. § 2 24/01/2025  EUR 3,345, 000 3,340,735 002 VZIAT
20,220,528 011 Ukraine Government Bond, STEP,
Reg. S 0% 01/02/2034 [IN)] 6, 050, 000 2,424,723 0.01
AL A gmigel&;‘fme/%g/ioons‘ﬁ STER - usp 4,250,000 2,319,243 0.01
UBS AG 7. 5% 15/02/2028  USD 867, 000 896,086 0.01 Uig‘ o > i STip
UBS AG, Reg. S 1.5%10/04/2026  EUR 100, 000 9462 0.00 O USD 6,040,000 3,452,420  0.02
UBS AG, Reg. S5.5%20/08/2026  EUR 200, 000 208, 380 0.00 Uiivi . r/ ! + Bond. STEP
alne tovernment bon
" , ,
lfgio(ir/;gzzam fleg. $.0.625 g 100, 000 80,717 0.00 Reg. S L.75% 01/02/2035 tsb 5,000,000 29,715 0.02
Ukraine Government Bond, STEP
J 5% ‘ ! ! [IN)] 4, 250, 000 2,415,904 0.01
UBS Group 4G, Reg. S, FRNZ1Z5% — pyp 200, 000 198,768 0.00 Reg. S 0% 01/02/2036
13/10/2026 Ukraine Government Bond, STEP
N 1% . , * USD 6, 040, 000 3, 166, 743 0.02
giio%r/?@f fleg S FRNIR g 100, 000 97,260 0.00 Reg. S L.75% 01/02/2036
UBS Group AG, Reg. S, FRN 5. 125% _ 16704748 _ 0.09
b ?“pl N ) 4,074,000 4,230,283 0,02
Ulzép(ier UL? AG, Reg. S, FRN 6. 875% A XY 2
oup AG, Reg. S, FRN 6. 875" .
Perpetual USD 5, 387, 000 5,207,405 0.03 ?2%;/]:210[12%0 plc, Reg. S 6.625% EUR 1, 687, 000 1,787,923 0.01
_ TLOIT.310 006 gy ple, FRY 569 12/03/200  USD 447,000 436,012 0.00
) Barclays ple, FRN 8% Perpetual ~ USD 6, 326, 000 6, 322, 491 0.04
oL =3 E Barclays plc, FRN 9.625% Perpetual ~ USD 1, 750, 000 1,860, 033 0.01
Istanbul Metropolitan Municipality, Barclays ple, Reg. S, FR 4. 506%
Reg. S 10,3 06/12/2028 USD 3, 364, 000 3,519, 458 0.02 31/01/2033 EUR 100, 000 105,933 0.00
Turkiye Government Bond 36% TRY 102, 165632 9 744 543 001 Barclays ple, Reg. S, FRN 4.973% FUR 100,000 104 401 0.00
12/08/2026 T T T 31/05/2036 ' ' ’
Turkiye Government Bond 9. 375% BG Energy Capital plc, Reg. S 2.25%
USD 2,800, 000 2,980, 164 0.02 ’ '
14/03/2029 91/11/2029 EUR 175, 000 169, 919 0.00
Turkiye Government Bond 30% TRY 291,929, 148 7,790, 957 0.04 BP Capital Markets plc, FRN 4. 875% UsD 9, 146, 000 8, 446, 730 0.05
12/09/2029 Perpetual
Turkiye Government Bond 9. 125% USD 1,900, 000 9,027, 588 0.01 BP Capital Markets ple, FRN 6.45% UsD 14, 935, 000 14,872, 721 0.08
13/07/2030 Perpetual
. ! - . o Elog
Turkiye Government Bond 9. 375% USD 3,112, 000 3,379,113 0.02 BP Capital Markets plc, Reg. S 2.51%% EUR 200,000 198, 205 0.00

19/01/2033

07/04/2028
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BP Capital Markets plc, Reg. S 1.231% Lloyds Banking Group plc, FRN 4, 716%
0805281 EUR 100, 000 88,921 0.00 11/08/20% UsD 1,825,000 1,755,929 0.01
BP Capital Markets plc, Reg. S 1.104% Lloyds Banking Group plc, FRN 5, 462%
5/11/2004 EUR 100, 000 79, 809 0.00 05/01/2008 [IN)] 705, 000 685, 705 0.00
. ) ) 5 6701
BP Ca;{l[al Varkets plc, Reg. S, FRN BUR 5, 250, 000 5,174, 288 0.03 Llo/}ds/ Banrkmg Group ple, FRN 5. 679% UsD 4,767, 000 1,508, 062 0.03
3.625% Perpetual 05/01/2035
Brambles Fﬁlnance plc, Reg. S 1.5% EUR 100, 000 96,934 0.00 Lloyds Banking Group ple, FRN 6. 75% UsD 12,199, 000 11, 796, 497 0.07
04/10/2027 Perpetual
BUPA Finance plc, Reg. S 5% Mobico Group plc, Reg. S, FRN 4.25%
19/10/2030 EUR 200, 000 217, 888 0.00 Perpetual GBP 588, 000 680, 403 0.00
Cadent Finance plc, Reg. S 0.625% Notability Operations Group ple, Reg. S
19/03/2030 EUR 100, 000 87,221 0.00 10 EUR 100, 000 103, 646 0.00
Cadent Finance plc, Reg. S 0.75% Notability Operations Group plc, Reg. §
11/03/2032 EUR 100, 000 82,976 0.00 330 1707200 EUR 100, 000 101, 396 0.00
EC Finance pl?, Reg. S 3% 10/10/202§ EUR 2,679, 000 2,557,105 0.01 F«]ot?b‘llit“y Qperatlens Group ple, Reg. § EUR 130, 000 136,765 0.00
Haleon UK Capital plc, Reg. S 2.875% 4,250 17/06/203
P EUR 100, 000 100, 198 0.00 . .
18/09/2028 National Grid ple, Reg. S 4.275%
; ) EUR 200, 000 209,999 0.00
HSBC Bank plc, Reg. S, FRN 3.281% 16/01/2035
_ EUR 1,000, 000 1,000, 667 0.01 - - .
08/03/2025 Nationwide Building Society, 144A
. UsD 1,528, 000 1,477, 428 0.01
HSBC Holdings ple, FRN2.013% 5. 127% 29/07/2029
UsD 849, 000 755, 300 0.00 TR, .
22/09/2028 Nationwide Building Society, Reg. S 2%
. ~ EUR 100, 000 98, 406 0.00
HSBC Holdings ple, FRN 5. 733% 28/04/2021
UsD 2,770, 000 2,709, 099 0.02 )
17/05/2032 Nationwide Building Society, Reg. S, BUR 100,000 102,474 0.00
HSBC Holdings ple, FRN 2.804% FRY' 3. 828% 24/07/2032 ’ ’ ’
USD 3,669, 000 3,016, 567 0.02 . s .
24/05/2032 Nationwide Building Society, Reg. S,
HSBC Holdings plc, FRN 4. 6% FRN 4. 375} 16/04/2034 EUR 100,000 102,833 000
Perpetual , . UsD 24, 420, 000 20,852,545 0.12 Natiohwidé Bu’ild’ing Society, Reg. S,
HSBC Holdings ple, Reg. S, FRN 6. 364% FRN 5. 75% Perpetual GBP 6,599, 000 7,733, 222 0.04
o EUR 350,000 376, 869 0.00
16/11/2032 NatWest Group plc, FRN 5. 778%
-y Ush 4,608, 000 4,497,530 0.03
Iceland Bondco plc, Reg. S 10.875% GEP L 065. 000 1978 839 0,01 01/03/2035
15/12/2027 T T ' Natlest Group ple, FRN 6% Perpetual ~— USD 14, 129, 000 13, 576, 208 0.08
INEOS Finance ple, 144A 6.75% UsD 5, 228, 000 5,002,811 0.03 NatWest Group plc, FRN 8. 125% UsD 9,700, 000 9,977, 907 0.06
15/05/2028 Perpetual
INEOS Finance ple, Reg. S 6.625% Natlest Group ple, Reg. S, FRN 5. 763%
15/05/2098 EUR 2, 390, 000 2,486, 347 0.01 8102/ EUR 100, 000 107,257 0.00
INEOS Finance ple, Reg. S 6.375% NatWest Markets plc, 144A 5. 41%
15/04/2029 EUR 1,798, 000 1,889, 927 0.01 17/05/2029 [IN)] 708, 000 692,411 0.00
INEOS Quattro Finance 2 plc, Reg. S Nomad Foods Bondco ple, Reg. S 2.5%
8.5 15/03/2029 EUR 959, 000 1,028, 360 0.01 24/06/2028 EUR 3, 750, 000 3,602, 437 0.02
INEOS Quattro Finance 2 ple, Reg. S OEG Finance plc, Reg. S 7.25%
6.75% 15/04/2030 EUR 1, 487, 000 1,545, 982 0.01 27/09/2020 EUR 707, 000 741, 006 0.00
International Game Technology plc, Pinnacle Bidco plc, Reg. S 8.25%
Reg, $ 2.375% 15/04/208 EUR 4,910, 000 4,763,792 0.03 11/10/2098 EUR 1, 834, 000 1,948, 797 0.01
Jaguar Land Rover Automotive ple, Punch Finance ple, Reg. S 6.125%
Reg. 4.5 15/01/2026 EUR 2,470, 000 2,490, 828 0.01 30/06/2026 GBP 2,128, 000 2,545, 430 0.01
Jaguar Land Rover Automotive plc, EUR 980, 000 1,036, 879 0.01 RAC Bond Co. plc, Reg. S 5.25% GBP 3,116, 000 3,996, 133 0.02

Reg. S 6.875% 15/11/2026

04/11/2046
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Reckitt Benckiser Treasury Services American Axle & Manufacturing, Inc.
Jle, Teg. § 3,878 L4//2058 EUR 100, 000 103,876 0.00 Lo Ush 11,385,000 10,893,932 0.06
Santander UK Group Holdings ple, FRY American Axle & i .
B N 1 S TR L B R
Santander UK Group Holdings ple, FRN American Axle & i .
S USD 2,009,000 1,964,759  0.01 giegﬁgym&“a““fa““““g' usp o 4sm000 3,995,402 0.02
" : . .
Ve v Lo aore e Dematinal G e gy 100, 000 o, 0.0
Scottish Hydro Electric Transmission Anerican Tower Corp., REIT 1.45%
ple, Reg. $ 3.375% 04/09/2032 ELR 100,000 100,400 000 o /o0as USD 31,000 %282 0.00
SSE ple, Reg. S 1.75% 16/04/2030  EUR 100, 000 93,917 0.00  yuerican Tover Corp., REIT 1. 5% . o o 0o
Standa’rd Chartered ple, FRN, 144 USD 960, 000 023, 362 0.01 31/01/2028 ) ) .
2.819% 30/01/2026 American Tower Corp., REIT 5%
andard Chartered ple, FRN, 144A b Ush 2,140, 000 2,065, 391 0.01
;‘;’; %00 USD 634,000 608,959  0.00 31/01/2030
Sl (li i oo, FRV 14 American Tower Corp., REIT 2. 1% USD 142, 000 W17, 652 0.00
tandard Chartered ple, Y, ML)y 982, 000 956,074 0.01  15/06/2030 ’ ’ '
g'l/r’;ﬂ OZ/CO;/ZOZId o FRL 1444 AmeriGas Partners LP 5. 5% USD 9. 567 000 9 461, 341 0.01
tendard thartered ple, T B3 ygp) 13,808,000 13,725,643  0.08 20/05/2025 oo i '
;' 7bzéhpcrp0Lula 1 Reg. S 3. 875% Anerifias Partners LP 6. 8750 o 12,236,000 11,397,587 0.07
YILIOMEr pLc, £eg- o %80 puR 180,000 179,605 0.00  20/08/2026 o b :
01/07/2025 AmeriGas Partners LP 5.75%
;chg leatzc:; Lstll}ollt/lzcosgl;mancc ple, BUR 100, 000 74,020 0.00  20/05/2027 Ush 803, 000 714,877 0.00
. . n AU . . ;
o Archer-Daniels-Midland Co. 1%
glfglnlétin;)/&v/;(g;ancc plc, Reg. S EUR 9,195, 000 2,183,782 0,01 12/09/2025 EUR 1,000, 000 986, 180 0.01
V'irg'in“edia Secured Finance ple AT&T, Inc. 2.6% 17/12/2029  EUR 200, 000 196,878 0.00
444 5.5% 15/05/209 ' USD 8,968, 000 8,112,267 0.05  AT&T, Inc. 3.95%30/04/2031 EUR 100, 000 104,345 0.00
Vool 02 T inancing I ple, Reg, S ATL, Inc. 5.875%01/12/2027  USD 4,347, 000 4,155,640 0.02
3 968 31/01/2031 ' EUR 2,900, 000 2,728,152 0.02  ATI, Inc. 4.875%01/10/2029  USD 3,536, 000 3,249,807 0.02
e ' ATI, Ine. 7.25% 15/08/2030  USD 5,281, 000 5,241,519 0.03
Vodafone Group plc, Reg. S, FRN 4. 2% ) e P4t
03/10/2078 EUR 1,921, 000 1,961,821 0.01  ATI, Inc. 5.125% 01/10/2031  USD 2,510, 000 2,285,151 0.01
s RN 20 Avantor Funding, Inc., Reg. S 3.875%
Vodafone Group plc, Reg. S, FRN 3% BUR 1,309, 000 4,075,523 0.02  15/07/08 EUR 2,709, 000 2,708, 597 0.02
27/08/2080 fOr/20e8
Vodafone Group ple, Reg. S, FRY 6.5% Bank of Anerica Corp., Reg. S, FRN
30082084 EUR 1,700, 000 L8TL2%5 001 g 5638 24/08/20%8 EUR 100,000 94,168 0.00
Vodafone Group plc, Reg. S, FRN 8% Bank of America Corp., Reg. S, FRN
30/08/2085 GBP 1,000, 000 L310,54  0.01 5o 08/08/2029 EUR 200,000 183,658 0.00
_ 206944902 _ 1.17 }fa‘l’g;éf ij;;;;og;w fee ST pg 100, 000 87,544 0.00
7 AV A Bath & Body orks, Inc. 5.25% 1,505,000 1,428,906  0.01
AbbVie, Tnc. 1.25%18/11/2031  EUR 100, 000 89,978  0.00 01/02/2028
AECOM 5. 125% 15/03/2027  USD 2,449, 000 2,339,346 0.0 DBath&BodyWorks, Inc. 7.5% .0 376, 000 34607 0.00
Air Lease Corp. 3.75% 01/06/2026  USD 20,000 18,997 0.00 15/06/2029
Air Lease Corp. 5.85% 15/12/2027  USD 497,000 491, 562 0.00 Bath & Body Works, Inc. 6.95% USD 58,000 56. 805 0.00
Alexandria Real Estate Equities, Inc., USD 95 000 91 606 0.00 01/03/2033 ’ ’ :
REIT 2,754 15/12/2029 ' ' ’ Bath & Body Works, Inc. 6.875%
) o Ush 623, 000 616,865  0.00
Ally Financial, Tne. 5.75% 20/11/20%5  USD 13, 605, 000 13,187,691 0.08  01/11/2035
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Bath & Body Works, Inc. 6.75% Encompass Health Corp. 4. 625%
. USD 6,890, 000 6,115,922 0.04
0L/07/20% USD 5,863, 000 T8I0 003 (oo
Becton Dickinson & Co. 3.519% EnLink Midstream LLC 5. 375%
USD 1,932, 000 1,863,220 0.0l
08/02/2031 EUR 100, 000 101,760 0.0 o1 /069099
Belden, Inc., Reg. S 3.875% EnLink Midstream Partners LP 4.15%
» 10C., e USD 200,000 192,295 0.00
15/03,/2098 EUR 4,510,000 1,519,358 0.03 g oeonos
Boston Seientific Corp. 0.625% EnLink Midstream Partners LP 4. 85% USD
- 1,895, 000 1,823,625 0.0l
oL/ 122007 EUR 100, 000 94,220 0.00 {57095
Carpenter Technology Corp. 6. 375% EnLink Midstream Partners LP 5. 6% UsD 1263, 000 L 117, 566 0.01
15/07/208 USD 3,221, 000 5,109,762 0.02 /04200 , 263, 17, )
Carpenter Technology Corp. 7.625% EQT Corp. 5% 15/01/2029  USD 3,870, 000 3,678,777 0.02
15/03/2030 UsD 1,780, 000 1760242 001 Fordotor Credit Co. LLC2.36 o0 LE00000 34000 002
Carrier Global Corp, 189 29/11/208  EUR 100, 000 107,318 .00 10/02/2025 , o o '
Cedar Fair LP 5. 375% 15/04/2027  USD 6,290,000 6,001,735  0.03 g;;gﬁ‘/‘;g;; Credit Co. LLC 46876\ 18,842,000 18,120,788 0.10
Celanese US Holdings LLC, STEP BUR 100, 000 105, 833 0.00 ) .
5.337% 10/01/2029 : ’ ' Tg;ge\}%‘; Credit Co LS80 o 98 031,000 27,000,812 0.15
Citigroup, Inc., Reg. S 2.125% .
10/09/2026 EUR 100, 000 99,068 0.0 Ford Motor Credit Co. LLCAIME ) 4,271,000 4,092,635 0,02
Citigrou, Inc., Reg. §, FRVS.TI 300,000 306,324 0.00 ?4/38\/12025c dit Co. 1L 3. 375%
22/09/2028 ' ' ' 12311/35);; redit Co. LC 33y 18,487,000 17,547,229 0.10
Comcast Corp. 3.25% 26/09/2032  EUR 100, 000 00,513 0.00 e g
CoreCivic, Ine. 8.25% 15/04/2029  USD 11,215,000 11,451,007 0.07 Ogjm /‘;0‘;2 reart o UL B usp 12,652,000 12,104,287 0.07
Corning, Inc. 4.125% 15/05/2031  EUR 100, 000 105,380 0.00 ,
! Ford Notor Credit Co. LLC 2. 386%
Coty, Tnc., Reg. $4.5%15/05/2027  EUR 481,000 192,358 0.00 e EUR 900, 000 892,123 0.01
Crown Castle, Inc., REIT 3.65% \ ' . ’
o01/09/2027 USD 78,000 72,967 0.00 EE;SSh;C)ZtOOZZ Credit Co. LLCB.9% 0 3 866, 000 ST 0.0
Crown Castle, Inc., REIT 4. 9% ’ .
01/09/2029 UsD 2,310,000 2,206,984 0.1 fg;g;;"zz"zrac”d“ Co- LLC.95% gy LOTLO000 4,909,748 0.03
Dana, Inc. 5.375% 15/11/2027  USD 2,100, 000 2,004,773 0.01 | .
: » 100, » 004, ord Motor Credit Co. LLC 4. 542%
Dana, Inc. 5.625% 15/06/2028  USD 7,211,000 6,858,916 0.04 ;009005 USD 5, 393, 000 5,143,852 0.03
Discover Financial Services 3. 75%
. / UsD 458,000 440, 476 0.00 FordMotor Credit Co. LLC 2. T
04/03/2025 10/08/2026 USD 4,497,000 4,167,499 0.02
DOCDr. LLC, REIT3.95%15/01/2028  USD 18, 000 16,875 0.0 pord Votor Credit Co. LLC 42714
Elanco Annel Health, Tnc., STEP 6634 09/01/2027 UsD 22,621,000 21,383,109 0.12
28/08/2028 s 1790, 000 Lo 00 Ford Motor Credit Co. LLC 4. 125%
Elevance Health, Inc. 2.875% USD 59. 000 51.875 0.00 17/08/2027 Usb 12,424, 000 11,591, 289 0.07
15/09/2029 ' ' ' Ford Motor Credit Co. LLC 38150 7 987,000 TR0 001
Enbarq Corp. 7.995% 01/06/2036  USD 11, 749, 000 6,133,960  0.04  (2/11/2027 281, b 195 :
EMRLD Borrower LP, Reg. S 6.375% Ford Motor Credit Co. LLC 2. 9%
. EUR 2,919,000 3,093,620 0,02
15/19/2030 16/02/2028 USD 3,455,000 3,080,222 0.02
Encompass Health Corp. 5.75% Ford Motor Credit Co. LLC 6. 8%
USD 3,045, 000 2,937,962 0.02 )
15/09/2025 12/05/2028 UsD 5,731,000 5,118,637 0.03
Encompass Health Corp. 4. 5% Ford Motor Credit Co. LLC 2. 9%
01/02/208 USD 12,445,000 11,569,680 0.07 no o USD 985, 000 852,101 0.01
Encompass Health Corp. 4.75% USD 7,575, 000 6,922, 976 0.04 Ford Motor Credit Co. LLC 5.125% EUR 100, 000 105, 994 0.00

01/02/2030

20/02/2029
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Ford Motor Credit Co. LLC 7. 2% Morgan Stanley, FRN 1.342%
10/06/2030 UsD 2,921, 000 2,971,805 0.02 93/10/2026 EUR 200, 000 197,600 0.00
Ford Motor Credit Co. LLC 4% Morgan Stanley, FRN 0.495%
13/11/2030 UsD 8, 285, 000 7,215, 066 0.04 26/10/2029 EUR 100, 000 91,100 0.00
Freeport-McMoRan, Inc. 4.125% Morgan Stanley, FRN 3.79%
01/03/208 UsD 9,501, 000 8,898, 801 0.05 91/03/2030 EUR 100, 000 102, 648 0.00
MWNMsW&%MMMM‘ EUR 120, 000 123,610 0.00  Morgan Stanley, FRN 0.497% EUR 100, 000 87,124 0.00
General Yotors Financial Co., Inc. 4.3% USD 90,000 18, 666 0.00 07/02/2031
06/04/2029 ’ ’ ' Netflix, Inc., Reg. S 3.625% 15/06/2030  EUR 100, 000 103, 066 0.00
General Motors Financial Co., Inc., NRG Energy, Inc. 5.75% 15/01/2028  USD 2,903, 000 2,787,079 0.02
Reg. S 4% 10/07/2030 EUR 100, 000 103, 129 0.00 NuStar Logistics LP 5.75% 01/10/2025 [IN))] 3,786, 000 3,658, 808 0.02
Genesis Energy LP 8% 15/01/2027  USD 1, 755, 000 1,722,399 0.01  NuStar Logistics LP 6% 01/06/2026  USD 3,631, 000 3,506, 587 0.02
Genesis Energy LP 7.75% 01/02/2028  USD 9, 835, 000 9,493, 616 0.05 NuStar Logistics LP 5.625%
Genesis Energy LP 8.25% 15/01/2029  USD 2,457,000 2, 400, 280 0.01  28/04/2027 Usb 8, 300, 000 1,946,213 0.05
Genesis Energy LP 8.875% 15/04/2030  USD 5, 760, 000 5,659, 316 0.03  NuStar Logistics LP 6.375%
Genesis Energy LP 7.875% 15/05/2082  USD 3,888, 000 3,672,994 0.02  01/10/2030 Usb 5316, 000 5 143,576 0.03
Genesis Energy LP 8% 15/05/2033  USD 2,556, 000 2,421,474 0.01  Occidental Petroleum Corp. 8.875% UsD 14,828, 000 16,330, 337 0.09
Global Payments, Inc. 3.2% USD 61000 54 008 0.00 15/07/2030
15/08/2029 ! ! ’ 0lympus Water US Holding Corp. , Reg.
i EUR 1,020, 000 1,088,994 0.01
Global Payments, Inc. 4.875% EUR 200000 911,563 0.00 $9.625% 15/11/2028
17/03/2031 ! ! ’ OneMain Finance Corp. 3.5%
UsD 11, 415, 000 10, 501, 740 0. 06
Goldman Sachs Group, Inc. (The), BUR 100, 600 90, 206 0.00 15/01/2027
Reg. S 0.875% 21/01/2030 ’ ’ ' OneMain Finance Corp. 6.625%
. . ) UsD 4,390, 000 4,300, 525 0.03
Graphic Packaging International LLC, BUR 1900, 000 L 815 735 0,01 15/01/2028
Reg. S 2.625% 01/02/2029 T T ' OneMain Finance Corp. 3.875% USD 378, 000 336, 000 0.00
HCA, TInc. 2.375% 15/07/2031  USD 103, 000 82,713 0.00  15/09/2028 ’ ’
HCA, Inc. 5.6% 01/04/2034  USD 1, 345, 000 1,283, 822 0.01  OneMain Finance Corp. 9% 15/01/2029  USD 482, 000 493, 870 0.00
Hillenbrand, Tnc. 6.25% 15/02/2029  USD 2,192, 000 2,113,765 0.01  OneMain Finance Corp. 5.375%
Hillenbrand, Inc., STEP &% 15/09/2026  USD 2, 180, 000 2,087, 256 0.01  15/11/2029 USD 1,325, 000 1,232,143 0.01
Hilton Worldwide Finance LLC 4. 875% OneMain Finance Corp. 4%
01/04/2007 USD 9, 443, 000 8,987, 000 0. 05 15,/09/2030 [IN)] 507, 000 433,949 0.00
TQVIA, Tnc., Reg. S1.75%15/03/2026  EUR 1,595, 000 1,571,728 0.01  Organon & Co., Reg. S 2.875%
IQVIA, Inc., Reg. $2.25%15/01/2028  EUR 2,310, 000 2,225,870 0.01  30/04/2028 EUR 2,191,000 2,137, 422 0.01
IQVIA, Inc., Reg. S 2.875% 15/06/2028  EUR 2, 366, 000 2,319, 282 0.01  PepsiCo, Inc. 0.875% 18/07/2028  EUR 100, 000 94, 351 0.00
IQVIA, Inc., Reg. $2.25%15/03/2029  EUR 1,210, 000 1, 156, 185 0.01  PG&E Corp. 5% 01/07/2028  USD 17, 140, 000 16, 150, 470 0.09
McDonald” s Corp., Reg. S 0.25% EUR 100, 000 91, 055 0.00 PG&E Corp. 5.25% 01/07/ZOSQ UsD 2,493, 000 2,343,818 0.01
04/10/2028 PPL Capital Funding, Inc., FRN 7.251% USD 14431, 000 13 931 306 0.08
Vedtronic, Inc. 4.15% 15/10/2043  EUR 200, 000 207,667 0.00  30/03/2067 T e ’
MGM Resorts International 4.625% Prologis Euro Finance LLC, REIT
01/09/2026 UsD 15, 757, 000 14,989, 797 0.09 L8754 05/01/2029 EUR 200, 000 192, 268 0.00
MGM Resorts International 6.125% Prologis Euro Finance LLC, REIT
15/09/2029 UsD 7,097, 000 6,824, 418 0.04 3.875% 31/01/2030 EUR 100, 000 103,818 0.00
MGM Resorts International 6.5% Range Resources Corp. 4.875%
15/04/2032 UsD 7,337,000 7,046, 382 0.04 15,/05,/2005 UsD 7,985, 000 7,678, 767 0.04
Molson Coors Beverage Co. 3.8% BUR 100, 000 10, 400 0.00 Realty Income Corp., REIT 4.875% EUR 100, 000 107, 325 0.00

15/06/2032

06/07/2030
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v 4% 15/04/' X Ini c. 4.
zegi K;;Wi Cj)Grp. éi.{a&;, ;)4}2;35 USD 5,777,000 5,770, 134 0.03 E;;;;?gggéth Group, Inc. 4.2% UsD 6,000 5474 0.00

Cotts Araelebro L0 LRES -2 gy 7,750, 000 7,368,364 0.04
15/12/2026 US Treasury 4.25% 31/01/2026  USD 195,390,300 188,363,296  1.06
Service C(zrp. International 7.5% USD 6, 025, 000 5, 990, 353 0.03 US Treasury 4. 125% 31/10/2029  USD 36, 800, 000 35, 132, 270 0.20
01/04/2027 US Treasury 4.25% 15/11/2034  USD 73, 250, 000 69,086,604  0.39
?cr;;s;oggw International 4.625% USD 1,524, 000 1,431,030 0.01 ticn‘.uas Rgalty L.P, R]?IT 49&[01/02/222? ush 30, 000 28, 200 0.00
5/12/2021 lerizon Communications, Inc. 2.625%

) . ) e EUR 100, 000 96,806 0.00
girgécgog;rp International 5.125% ) 65, 000 60, 609 0.00 31,12,203(11 . N

10/ farnermedia Holdings, Inc. 4. 302}

. . - EUR 100,000 100,787 0.00
SEr’Hc’c Corp. International 3.375% ) 10, 243, 000 8,638, 345 0.05 17/01/2030

15/08/2030 Westlake Corp. 1.625% 17/07/2029  EUR 100, 000 93,407 0.00
Service Corp. International 4% Williams Cos., Inc. (The) 2.6%

15/05/201 USD 4,540, 000 3,901,998 0.02 15/03/2031 UsD 25,000 20,823 0.00
Silgan Holdings, Inc. 3.25%15/03/205  EUR 100, 000 99,764 0.00 g weauisition Corp., Reg, S 2,254
Silgan Holdings, Inc. 2.25% 15/08/2031 EUR 787,000 726,376 0.00
01/06/2028 EUR 3,252, 000 3,104,339 0.02  15/08/

1 , WP Carey, Inc., REIT 2.43% 01/02/2032  USD 9,000 7,194 0.00
SN Energy Co. 6.75% 15/09/2026  USD 5, 942, 000 5,729,719 0.0yt pronds, Tnc, 46259 31/01/202  USD 4,307, 000 3,839,615 0.02
SM Energy Co. 6.625% 15/01/2027  USD 15, 791, 000 15,213,813 0.09 w10 o

932,112,802 5.26
SV Energy Co. 6.5% 15/07/2028  USD 3,302, 000 3,165,522 0.02 _—
gir,g;gg;?ms Partners LP AT gy 8,844, 000 8,215,424 0.05 TASTA
Teleflex, Inc. 4.625% 15/11/2097  USD 550,000 514,193 0.00 gg;g;%é‘?“”“m Bond 9755 vy Las, 679,374 3,243,788 0.02
Thgrmq Fisher Scientific, Inc. 1.875% BUR 100, 000 69,703 0.00 WW
01/10/2049 9289, 100
TK Elevator US Newco, Inc., 144A R
595 15/07/2007 USD 6,081, 000 5TLTH 0.03  mopEk gy
T-Vobile USA, Inc. 2.53% 15/02/2031  USD 17,000 14,146 0.00 Jscb Agrobank, Reg. §9.25% 1, 600, 000 L5918 0.01
T-Yobile US4, Inc. 3.7% 08/05/2032  EUR 100, 000 102,504 0.00 02/10/2029
Toyota Yotor Credit Corp., Reg. S Navoi Mining & Metallurgical
3.625% 15/07/2031 EUR 100, 000 102, 308 0.00 Combinat, Reg. S 6.95% 17/10/2031 USD 2,189, 000 2,091,103 0.01
TSMC Arizona Corp. 3.875% Uzbekistan Government Bond, Reg. S
P USD 200, 000 189,551 0.00 g guoco o USD 2,000, 000 1,884,843 0.01

] h J . S4.75%

L‘DR, Inc., REIT 3.2% 15/01/2030  USD 47,000 41, 565 0.00 Lzb/ckncftcgaz JSC, Reg. S4.75% UsD 1,650, 000 1,401, 375 0.01
UDR, Inc., REIT 3% 15/08/2031  USD 13,000 11,063 0.00 16/11/2028

UGI International LLC, Reg. S 2.5% 6, 956, 507 0.04
o122 EUR 993,000 926,293 0.01 _—
;";ﬁ;;gf;é;fo”h ferica, dne. g 10,581,000 10,163,437 0.06 \’\ZT:GE7 N

I Yo/ Venezuela Government ond, Reg.

X ) i UsD 7,876, 700 1,061,850  0.01
z“;;;: Tz“éilzozg“h ferica, dne. g 6,765,000 6,344,282  0.04 ?‘25*’ 01/005/ 208§ s
L olon Lo/Ul/ Venezuela Government Bond, Reg.

: : UsD 5, 776, 600 899,071 0.00
Lnl[e% R&in’talys North America, Inc. USD 10, 352, 000 8,912, 082 0.05 11.95% 05/08/2031 §

3.875% 15/02/2031 1.960 921 0.01

1 2 P (s -
T’f;i;‘j;;;;“ Cellular Corp. 6.8 ) 5,395,000 5,509,753 0.03
Ub' d States Steel Corp. 6. 875% yoer
nite ates eel Lorp. 0.87oh . " o
01/03/2029 USD 572,000 552, 189 0.00  Zambia Government Bond, Reg. S0.5% UsD 9,997,564 1,619,545 0.01

31/12/2083
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Zambia Government Bond, STEP, Yue Yuen Industrial Holdings Ltd. HKD 842, 500 1,817, 104 0.01
Reg. S 5.75% 30/06/2033 USD 2,947,075 2,496,635 0.0l — T 0T
4,116,180 0.02
fERAF 2,200,913,977 1242 5o
B3 SA - Brasil Bolsa Balcao  BRL 4,568, 837 7,355,244 0.04
R Banco do Brasil SA BRL 1,863, 991 7,026,554 0.04
F—=AKZUT Itau Unibanco Holding SA Preference ~ BRL 815, 568 3,910, 256 0.02
AGL Energy Ltd. AUD 967, 127 6,526, 427 0.04  TIM SA BRL 2,451,977 5,555, 770 0.03
APA Group AUD 48,871 203,658 0.00 23,847,824 0.13
Atlas Arteria Ltd. AUD 476, 049 1,358,007 0.0l E——
Bendigo & Adelaide Bank Ltd.  AUD 400, 449 5,135,379 0.02 4
BHP Group Ltd. GBP 132,506 3,126,414 002 popico Bagle Mines Ltd.  CAD 120,900 9,742,518 0.05
Dexus, REIT AUD 3149, 342 1,395,269 0.01 .y of Nova Scotia (The)  CAD 220,896 11,474,895  0.06
160 Ltd. AUD 146, 414 418,135 0.00  pep 10 CAD 301,473 6,607,413 0.04
Insignia Financial Ltd.  AUD 888, 030 1,886,136 0.0l ¢ tion Tuperial Bank of Comerce  CAD 197,007 12,059,180  0.07
JB Hi-Fi Ltd. AUD SL798 1,763,385 0.0l o tion Natural Resources Lid.  CAD 35,431 10,204,178 0.06
Magellan Financial Group Ltd. AUD 111, 251 739, 452 0.00 Enbridge, Inc. CAD 291, 396 11,901, 365 0.07
Mletcash Ltd. AUD 656,635 1,220,085 0.0l iis Ine. CAD 20,616 10,485,296 0.0
QBE Insurance Group Ltd.  AUD 239,9% 26,809,606 0.05 ot N e, oAD 354,361 N 3Ee  0.06
oot LT W0 e mer 0w LRI W WE T
Sonic Healtheare Ltd. AUD 223: 675 3: 615: 520 0.02 Magna International, Inc.  CAD 220, 687 8,949, 093 0.05
Telstra Group Ltd. AUD 45, 830 2o71812 0 |VenulifeFinancial Corp.  CAD 353,757 10,491,619 0.06
Transurban Group AUD 163, 274 1,307,157 001 MNutrien Ltd. CAD 238,703 10,192,358 0.06
Woodside Energy Group Ltd.  AUD 306,88 4,801,502 003 [embina Pipeline Corp.  CAD 315,026 11,187,047 0.06
Woolworths Group Ltd.  AUD 295,657 4,109,990  0.02 lower Corp. of Canada — CAD 400,439 12,017,367 0.07
W 0.55 Restaurant Brands International, Inc. CAD 158, 964 10, 003, 745 0.06
—————— — Suncor Energy, Inc. CAD 310, 763 10, 647, 257 0. 06
b R YT TC Energy Corp. CAD 273,473 12,233,222 0.07
BAWAG Group AG, Reg. S EUR 3,81 2,992,141 002 LELUS Corp. CAD 609,985 7,977,421 0.05
Erste Group Bank A FUR 30188 219070658 0.1y Tourmaline 0il Corp. CAD 246,987 10,974,772 0.06
OMV AG EUR 78,309 2,917,793 0.02 _ 190,589,156 _ 1.08
27,880, 592 0.16
R PSS )
AL Alibaba Group Holding Ltd.  HKD 1,787,600 18,284,766  0.10
Ageas SA EUR 73, 636 3, 446, 165 0.02 China MCHgHiU Dairy Co. Ltd. HKD 3, 476, 000 7, 583, 309 0.04
KBC GI‘OUD NV EUR 3& 183 2, 846, 161 0.02 ENN Energy Iloldings Ltd. HKD 553, 800 3, 843, 431 0.02
Solvay SA EUR 140, 292 4,362, 379 0.02 NetEase, Inc. HKD 999, 900 17, 185, 669 0.10
W 0.06 i};(einzhou International Group Holdings HKD 1, 007, 000 7,744,727 0.05
NI a— i Tencent Holdings Ltd.  HKD 385,600 19,987,644 0.1
China Resources Gas Group Ltd. HKD 1,766, 000 6, 749, 965 0.04  Tingyi Caynan Islands Holding Corp. ~ HKD 2,932, 000 3,674, 899 0.02
Credicorp Ltd. USD 12,503 2,184,124 0.01 78,304,445 0.4
Lancashire Holdings Ltd.  GBP 389, 869 3,099,508 0.02
Orient Overseas International Ltd. HKD 209, 500 2,991, 099 0.02 FV
United Energy Group Ltd. HKD 15, 474, 000 686, 497 0.00 Banco Santander Chile, ADR  USD 134,803 2,449, 487 0.01
VTech Holdings Ltd. HKD 137,200 898,125 0.00 2,440 487 0.01




JPEIHUAVRARAUR T X = A—N)L- A H L TR

| 20

JPMorgan Investment Funds — Global Income Fund

RERMIFAEME ()

202451231 BHR#AE
WEEIC WEEIC
EH3 EH3
BEXNR BE KR /EELE BE (-0 8% BERER BE KR /EELE Bl (-0 8%
H[E (ie Generale des Etablissements
China Construction Bank Corp. ‘I’ HKD 4, 684, 000 3,763,715 0.02  Michelin SCA EUR 1, 164, 628 37,052,640 0.21
China Merchents Bank Co. Ltd. ‘H" HKD 2,203,000 10,942,233 0.06 Coface SA EUR 202,512 2,910,007 0.02
(hina Petroleun & Chemical Corp. ‘I’ HKD 11,792,000 6,519,215 0.04 Covivio SA, REIT EUR 70,006 3,435,194 0.02
Fuyao Glass Industry Group Co. Ltd. CNH 189, 196 1,552,610 0.01  Danone SA EUR 178, 625 11,598, 121 0.07
Fuyao Glass Industry Group Co. Ltd., Eiffage SA EUR 37,204 3,152, 295 0.02
Reg. § HKD 1,905, 200 13,186,825 0.07 Engie SA EUR 1,898, 628 29,058,502 0.16
Haier Smart Home Co. Ltd. ‘H’ HKD 3,960, 800 13, 504, 569 0.08  Gaztransport Et Technigaz SA  EUR 19, 882 2,567, 760 0.01
Midea Group Co. Ltd. ‘A" CNH 1,279, 702 12,663,286 0.07 Klepierre SA, REIT EUR 482,007 13,419,075 0.08
Ping An Insurance Group Co. of China La Francaise des Jeux SACA, Reg. S EUR 125,114 4,655, 492 0.03
Ld. W HKD 1,774, 500 10,146,154 0.06 Legrand SA EUR 314,097 29,487,426 0.17
Sinopharm Group Co. Ltd. ‘N HKD 3,150, 400 8,356,645  0.05 Louis Hachette Group EUR 332,704 502,649 0.00
Zhejiang Supor Co. Ltd. ‘A CNH 520, 303 3,641,006 0.02  LVH Noet Hennessy Louis Vuitton SE  EUR 99, 608 63,305,864 0.36
84,276,258  0.48 Orange SA EUR 519, 149 4,994,733 0.03
Pernod Ricard SA EUR 253,068 27,507,065 0.16
Fre—2 Publicis Groupe SA EUR 68, 381 7,022,729 0.04
Danske Bank A/S DKK 146, 036 3,975,186 0.02 Renault SA EUR 50,944 2,397,934 0.01
Novo Nordisk A/S ‘B’ DKK 349, 121 29,041,177 0.16 Rubis SCA EUR 83, 732 1,997,846 0.01
Pandora A/S DKK 28, 654 5,068, 901 0.03 Safran SA EUR 151, 982 32,189, 788 0.18
Sydbank A/S DKK 57,689 2,934,890  0.02 Sanofi SA EUR 137,623 12,876,008 0.07
T 41,020,154 023 Schneider Electric SE  EUR 48,569 11,711,200 0.07
T T TotalEnergies SE EUR 335, 365 17,895,076 0.10
v U R Vallourec SACA EUR 326, 103 5,348,089 0.03
Cargotec 0YJ ‘B’ EUR 80,319 4,101,490 0,02 Vinci SA EUR 505,304 50,393,968 0.28
Fortum 0Y] EUR 178,307 2,416,506 0,01 Vivendi SE EUR 332,704 855,548 _ 0.00
Kemira OYJ EUR 208, 154 4,061,085 0.02 418,058, 711 2.36
Konecranes 0YJ EUR 35,574 2,170,903 0.01
Mandatum 0YJ EUR 413,142 1,851,702 0.01 KA
Nordea Bank Abp SEK 913,208 9,597, 920 0.06 Allianz SE EUR 163, 057 48,207, 802 0.27
Nordea Bank Abp EUR 2,048, 642 21,485,133 0.12 BASF SE EUR 97,595 4,149,007 0.02
Orion 0Y] ‘B’ EUR 110, 314 4,717,578 0.03 Bilfinger SE EUR 61, 259 2,825,571 0.02
UPM-Kymmene 0YJ EUR 631,888 16,798,743 0.10 Commerzbank AG EUR 222,108 3,480,432 0.02
Wartsila OYJ Abp EUR 213,707 3,661,335 0.02 Daimler Truck Holding AG  EUR 117,438 4,325, 829 0.02
770,862,395 0.40 Deutsche Boerse AG EUR 193,185 43,031,959 0.24
- Deutsche Telekom AG EUR 1,547, 003 44,584,627 0.25
5% Evonik Industries AG EUR 243,529 4,080,937 0.02
Accor SA EUR 78,317 3,674, 634 0.09 Freenet AG EUR 170, 729 4,681, 389 0.03
Air Liquide SA EUR 47,278 7,408,463 0,04 Heidelberg Materials AG  EUR 46,776 5,575,699 0.03
Amundi SA, Reg. S EUR 45,014 2,894,400 0.02 HOCHTIEF AG EUR 36,054 4,658,177 0.03
AXA SA EUR 241,004 8,960,524 0,05 LEG Immobilien SE EUR 33,551 2,741,788 0.02
Ayvens SA EUR 60, 752 396,559 0.00 Menchener EUR 86,507 42,128,900 0.9
BNP Paribas SA EUR 124,825 7,390,264 0.04 fueckrersicherungs-Gesellschaft AG
Bouygues SA EUR 41,459 1,183,655  0.01 SAP SE EUR 101,207 23,926,351 0.14
Canal+ SADIR GBP 332, 704 815,828  0.00 Iraton SE EUR 162,211 4,233,300 0.02
Carrefour SA EUR 165, 825 2,271,803 0.01 Vonovia SE EUR 299, 262 8,802,792 _ 0.05
251,434,570 1.42

Cie de Saint-Gobain SA  EUR 85, 205 7,328, 482 0. 04
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National Bank of Greece SA  EUR 515,733 3,966, 503 0.02  A2A SpA EUR 1,440, 096 3, 088, 286 0.02
3,966, 503 0.02  Azimut Holding SpA EUR 116, 309 2,788, 508 0.02
Banca Generali SpA EUR 73, 356 3,297, 352 0.02
Hik Banca Mediolanum SpA EUR 731,099 8,396,672 0.05
2111 Gr;UDthi L gig 2, 226 ggg 14, ég?i;g g gg Banca Nonte dei Paschi di Siena SpA  EUR 285, 096 1,940,078 0.01
athay Pacific Airways Ltd. 1, s § e
Hang Lung Properties Ltd.  HKD 1,513,000 1,168,795 0.0 E;E“gafi“”sfj’* Eﬂﬁ 22; 2; 3 igz 33(2) 8 8?
Hendel'rson Land Developnent Co. Ltd. HKD 295, 000 864, 876 0.01 BPER Banca SpA EUR 521,167 3,194, 233 0.02
Hong Kong Exchanges & Clearing Ltd,. ~ HKD 154, 100 5,639, 460 0.03 Enel SpA EUR 9. 277,742 15, 687, 948 0.09
New World Development Co. Ltd.  HKD 1,738, 000 L1180 0.0 | inecoBank Banca FinecoSpA  EUR 172, 602 2,898,419 0.02
PCCW Ltd. HKD 1, 105, 000 619,128 0.0 Generali EUR 208, 302 5,624,824 0.0
Power Assets Holdings Ltd.  HKD 171, 500 1,155,112 0,01 1ntesa Sanpaolo SpA EUR 517,112 20,001,752 0.1
039778 017 Maire SpA EUR 484,045 4,000,632 0.02
Vediobanca Banca di Credito o 239,073 3,365,550 0,02
P Finanziario SpA
Bajaj Auto Ltd. INR 88,797 8,800, 475 0.05 Poste Italiane SpA, Reg. S EUR 263, 789 3,593, 466 0.02
HCL Technologies Ltd. INR 734, 600 15, 886, 531 0.09 Snam SpA EUR 789, 506 3,371,112 0.02
HDFC Bank Ltd. INR 963, 591 19,230,145  0.11 UniCredit SpA EUR 751,265 28,940,606 0.16
Infosys Ltd., ADR USD 1,082, 590 23,004,972 0.13 Unipol Gruppo SpA EUR 295,593 3,554,506 0.02
Power Grid Corp. of IndiaLtd.  INR 2, 360, 687 8,209,128 0.04 127,977,558  0.72
Shriram Finance Ltd. INR 207, 140 6, 744, 627 0.04 -
Tata Consultancy Services Ltd. INR 145, 855 6,740,513 0.4 g PN
88,616,391 _ 0.50  ycyiyia Properties, Inc., REIT  JPY 396 801,481 0.00
\ Aozora Bank Ltd. JPY 467,100 7,128,062 0.04
A ExRTT Bridgestone Corp. JPY 832,200 21,320,079 0.15
Bank Yandiri Persero Tok. PT IDR 14,932, 300 0T84 0.03 ooy Py 186, 300 5.01L575  0.03
Bank Rakyat Indon.csm Persero Tok. T IDR 48,962, 781 11, 946, 859 0.07 Chubu Electric Pover Co., Inc. JPY 137,100 1,395, 208 0.01
Telkon Indonesia Persero Tok. PT IDR 52,862,400 __ 8,641,110 _ 0.05 o prooiric poper o, Tne. () JPY 21,700 1,243,231 0.01
_ H5.6558 015 Nippon Printing Co. Ltd.  JPY 235,900 3,219,239 0.02
- Dai-ichi Life Holdings, Inc.  JPY 85, 400 2,223,751 0.01
TANT R .
Accenture ple ‘A’ UsD 198,495 67,619,750 033 Disco Corp. JPY 83,700 21,982,640 0.12
AIB Group plc EUR 547, 883 9,914,737 0.02 Electric Power De.velopmen[ Co. Ltd. JPY 294, 800 4,659, 098 0.03
Cairn Homes ple BUR 1,656,373 5867631 00z ENEOS Holdings, Inc. JPY 699, 200 3,553,002 0.02
CRI ple GBP 39,38 3505655  0.02 FANUC Corp. JPY 142,200 3,650,770 0.02
Faton Corp. plc UsD 4,456 1,430, 395 0.01 [Frontier Real Estate Investment Corp., JpY L 405 671073 0.00
Seagate Technology Hloldings ple  USD 481,874 40,253,301  0.23 R ' ' '
Trane Technologies ple  USD 55, 626 19, 881, 477 0.11 Hulic Co. Ltd. JPY 166, 700 1,402, 594 0.01
130522946 0,79 Idemitsu Kosan Co. Ltd.  JPY 854, 700 5,444,407 0.03
Industrial & Infrastructure Fund
{4 AT T )L Investment Corp., REIT JPY 1,784 1,261, 145 0.01
Delek Group Ltd. ILS 9, 289 1,167, 247 0.01 Inpex Corp. JPY 106, 600 1,291, 237 0.01
Plus500 Ltd. GBP 76,405 2,498,974 0.0l Isuzu Motors Ltd. JPY 27,800 368,867 0.0
3,666, 221 0.02  Japan Exchange Group, Inc.  JPY 1, 464, 600 15,942, 213 0.09
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Japan Metropolitan Fund Investment, FT K
REIT Y 8,139 4,845,522 0.03 ABN AMRO Bank NV, Reg. S, CVA  EUR 334,104 4,977, 314 0.03
Japan Post Holdings Co. Ltd. JPY 304, 800 2,794, 541 0.02 ASML Holding NV EUR 56, 548 38, 359, 336 0.22
Japan Prime Realty Investment Corp., ASR Nederland NV EUR 74, 315 3,397, 682 0.02
REIT Jey 216 419,247 0.00 BE Semiconductor Industries NV EUR 51,179 6, 8217, 279 0.04
Kensai Blectric Power Co., Inc. (The) — JPY 124, 100 1, 337, 863 0.01 Havas NV EUR 332,704 536, 053 0.00
KDX Realty Investment Corp., REIT  JPY 2,112 1,942, 217 0.01 Heineken NV EUR 304, 928 20,915,012 0.12
Kirin Holdings Co. Ltd.  JPY 361,600 4,552, 854 0.03 ING Groep NV EUR 401, 859 6,081, 332 0.03
Kobe Steel Ltd. JPY 146, 500 1,422, 426 0.01  Koninklijke Ahold Delhaize NV EUR 199, 242 6, 275, 127 0.04
Kyushu Railway Co. JPY 241,400 5,684, 144 0.03  Koninklijke BAM Groep NV EUR 941, 599 3,956, 599 0.02
Matsui Securities Co. Ltd. JPY 80, 400 402, 303 0.00 Koninklijke KPN NV EUR 7,627,784 26,773, 522 0.15
Mitsubishi Chemical Group Corp. JPY 672,500 3,305,915 0.02  LyondellBasell Industries NV ‘A’ UsD 119, 741 8,539, 905 0.05
Mori Hills REIT Investment Corp. JPY 382 291, 529 0.00 NN Group NV EUR 90, 130 3,793, 121 0.02
Nippon Building Fund, Inc., REIT ~ JPY 2,392 1,799, 761 0.01 OCI NV EUR 405,991 4,399, 927 0.02
Nippon Steel Corp. JPY 311, 200 6,079,471 0.03 Randstad NV EUR 39,627 1,614, 008 0.01
Nippon Telegraph & Telephone Corp.  JPY 882, 500 857,396 0.00 SBM Offshore NV EUR 317,391 5,389, 299 0.03
Niterra Co. Ltd. JPY 16, 100 502, 712 0.00 Signify NV, Reg. S EUR 123, 926 2,675, 562 0.01
Pola Orbis Holdings, Inc.  JPY 107, 500 943,315 0.01 Wolters Kluwer NV EUR 51,131 8,195, 021 0. 05
Seiko Epson Corp. JPY 20, 000 354,013 0.00 152,706, 099 0.86
Shin-Etsu Chemical Co. Ltd.  JPY 1, 622, 600 52,824, 060 0.30
SoftBank Corp. JPY 9,070, 900 11, 090, 663 0,06 =2—Y—F K
Sumitomo Rubber Industries Ltd. JPY 102, 800 1,125,774 0.0 Spark New Zealand Ltd. NZD 1, 254, 386 1,991, 435 0.01
Takeda Pharmaceutical Co. Ltd.  JPY 286, 500 7,359,856 0.04 1,001,435 0.01
Tokio Marine Holdings, Inc.  JPY 696, 600 24,512,825 0.14 -
Toyo Tire Corp. JPY 86, 400 1,297, 905 0.01 Yo —
United Urban Investment Corp., REIT  JPY 3,217 2,833,274 0.02  Aker BP ASA NOK 159, 701 3,004, 643 0.02
248,049,258 1.40  DNB Bank ASA NOK 193, 759 3,732,583 0.02
DOF Group ASA NOK 518,963 3,725,597 0.02
T —T— Equinor ASA NOK 573,250 12,907,966 0.07
Glencore ple GBP 1,894, 836 8,087, 655 0.04  Hoegh Autoliners ASA NOK 375,538 3,610, 020 0.02
TP ICAP Group plc GBP 1,010, 886 3,151,907 0.02  Norsk Hydro ASA NOK 1,310, 198 6,958, 578 0.04
WPP ple GBP 463, 242 4,628,702 0.03  Schibsted ASA ‘A’ NOK 19, 642 587, 042 0.00
15, 868, 264 0.09 Telenor ASA NOK 1,103,978 11, 896, 263 0.07
Var Energi ASA NOK 429, 243 1,285, 250 0.01
e TNVY Wallenius Wilhelmsen ASA  NOK 289, 765 2,298, 490 0.01
B&M European Value Retail SA  GBP 163, 052 722,574 0. 00 50, 006, 432 0.28
722,574 0.00
A=K
AxT o Powszechny Zaklad Ubezpieczen SA  PLN 209, 090 2,242,513 0.01
Grupo Financiero Banorte SAB de CV Santander Bank Polska SA  PLN 7,302 783, 062 0.01
I MXN 1,492,911 9,341,102 0.05 3,005,575 00
lflryuberlnylark de Mexico SAB de CV AN 1,390, 095 1,875, 047 0.01 )
A VI N
Wal-Mart de Mexico SAB de CV MXN 10, 248, 283 26,527,901 0.15  Banco Comercial Portugues SA ‘R’ EUR 4,337,726 2,014, 223 0.01
37, 744, 050 0.21  Navigator Co. SA (The) EUR 863, 470 3,098, 130 0. 02
5,112, 353 0.03
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PO TIET Banco Santander SA EUR 1, 864, 362 8,322,512 0.05
Al Rajhi Bank SAR 296, 523 7,198, 478 0.04 Bankinter SA EUR 179,639 1,369, 747 0.01
Saudi Arabian 0il Co., Reg. S SAR 1,609, 382 11, 568, 217 0.07 CaixaBank SA EUR 941,976 4,934, 070 0.03
Saudi National Bank (The)  SAR 1,312,983 11, 264, 629 0.06 Enagas SA EUR 83, 249 981, 922 0.01
30,031,324 0.17 Endesa SA EUR 803, 934 16, 733, 836 0.09
Iberdrola SA EUR 894, 965 11,907, 509 0.07
T UHR— Industria de Diseno Textil SA  EUR 185, 275 9,196, 125 0.05
CapitaLand Ascendas REIT ~ SGD 943, 300 1,710, 389 0.01 Logista Integral SA EUR 154,741 4,519, 985 0.02
DBS Group Holdings Ltd.  SGD 1,463, 770 45,290, 494 0.25 Mapfre SA EUR 1,278,876 3,129, 410 0.02
Hafnia Ltd. NOK 589, 455 3,040, 836 0.02 Naturgy Energy Group SA  EUR 306, 293 7,179, 508 0.04
Singapore Airlines Ltd.  SGD 346, 700 1,579, 554 0.01 Redeia Corp. SA EUR 196, 762 3,265, 427 0.02
Singapore Telecommunications Ltd. SGD 2,522, 000 5,499, 940 0.03 Unicaja Banco SA, Reg. S  EUR 1,086, 328 1, 384, 525 0.01
Venture Corp. Ltd. SGD 51, 400 477,437 0.00 92,057,501 0.52
Wilmar International Ltd.  SGD 461, 600 1,009, 913 0.01
58, 608, 563 0,33 [EBEHERS
Unibail-Rodamco-Westfield, REIT ~ EUR 46, 399 3,382, 951 0.02
777 3,382, 951 0.02
Bidvest Group Ltd. ZAR 176,492 2,380, 716 0.01
FirstRand Ltd. ZAR 1,177, 465 4,571,150 0.03 ATz—F
Shoprite Holdings Ltd.  ZAR 207,967 3,132,791 0.02 SKF AB ‘B’ SEK 263, 307 4,759, 698 0.03
Standard Bank Group Ltd.  ZAR 528, 368 5,991, 050 0.03 SSAB AB ‘B’ SEK 104, 029 398, 134 0.00
Vodacom Group Ltd. ZAR 651, 170 3,379, 276 0.02  Svenska Handelsbanken AB ‘A’ SEK 423,020 4,213,204 0.02
19,454,983  0.11 Tele2 AB ‘B’ SEK 1,600, 054 15,223,474 0.08
Telia Co. AB SEK 1,719,022 4,591, 668 0.03
W [E Volvo AB ‘B’ SEK 2,863, 246 66, 963, 739 0. 38
Hana Financial Group, Inc.  KRW 204, 970 7,634, 838 0. 04 96, 149,917 0.54
Hyundai Motor Co. KRW 27,362 3,801, 831 0.02
KB Financial Group, Inc. KRW 148, 056 8,039, 696 0.06 AA R
Kia Corp. KRW 99, 161 6, 543, 328 0.04 ABB Ltd. CHF 174,630 9, 125, 637 0.05
LG Uplus Corp. KRW 82,639 559, 104 0.00 Accelleron Industries AG  CHF 69, 450 3,453,573 0.02
Samsung Electronics Co. Ltd. Adecco Group AG CHF 66, 062 1,572, 540 0.01
Preference KRW 337, 1M 9,766,989 0.06 Coca—Cola HBC AG GBP 107, 502 3,547, 211 0.02
Samsung Electronics Co. Ltd.  KRW 508, 926 17,707, 414 0.10  Holcim AG CHF 103, 859 9, 664, 491 0. 06
Samsung Fire & Marine Insurance Co. Nestle SA CHF 136, 044 10, 846, 802 0. 06
Ltd. KRW 3, 004 8,937, 649 0.05 Novartis AG CHF 269, 039 25,413,379 0.14
Shinhan Financial Group Co. Ltd. ~ KRW 222,101 6,931, 679 0.04 Roche Holding AG CHF 78, 254 21,286, 289 0.12
SK Telecom Co. Ltd. KRW 162,111 5, 863, 298 0.03 Swiss Re AG CHF 42,937 5,998, 674 0.03
Woori Financial Group, Inc. KRW 62, 676 630, 832 0.00 Temenos AG CHF 26, 568 1,813,093 0.01
76, 416, 658 0.43 UBS Group AG CHF 351, 317 10, 373, 928 0. 06
Zurich Insurance Group AG ~ CHF 15, 363 8, 814, 456 0.05
AL 111,910,073 0.63
ACS Actividades de Construccion y
Servicios SA EUR 91,614 4,437,782 0.02 LY
Aena SME SA, Reg. S EUR 26, 571 5,245,115 0.03  ASE Technology Holding Co. Ltd. ~ TWD 2,923,000 13,941, 004 0.08
Banco Bilbao Vizcaya Argentaria SA  EUR 800, 079 7,563, 147 0.04 MediaTek, Inc. TWD 107, 000 4, 458, 486 0.03
Banco de Sabadell SA EUR 1,010, 296 1,896, 831 0.01  Novatek Microelectronics Corp. TWD 267,000 3,936, 069 0.02
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President Chain Store Corp. TWD 110, 000 851, 220 0.00 M&G ple GBP 242,002 577,785 0.00
Quanta Computer, Inc. TWD 1,739, 275 14, 660, 616 0.08 Mitie Group plc GBP 3,206, 752 4, 266, 560 0.02
Realtek Semiconductor Corp. TWD 927,274 15, 455, 095 0.09 National Grid ple GBP 736, 959 8, 449, 186 0.05
Taiwan Semiconductor Manufacturing ; NatWest Group plc GBP 2,933,517 14, 244,970 0.08
Co. Ltd. TWD 6,063, 169 192, 042, 563 108 Next ple GBP 37,419 4,292, 322 0.02
Vanguard International Semiconductor ; Persimmon plc GBP 184, 872 2,671, 752 0.02
Corp. W 1, 560, 000 4,983,402 0.03 Phoenix Group Holdings ple  GBP 792, 533 4,875, 200 0.03
Wistron Corp. TWD 1,930, 000 5,914, 444 0.03 Prudential plec GBP 578, 642 4,449, 509 0.03
Wiwynn Corp. TWD 126, 177 9,726, 940 0.06 RELX plc GBP 1,775, 952 77,801, 721 0.44
265, 569, 839 1.50 Rio Tinto plc GBP 341,307 19, 463, 323 0.11
T Sage Group ple (The) GBP 600, 622 9,229,437 0.05
2 A Shell ple GBP 592, 680 17,719, 261 0.10
SCB X PCL THB 2,677,500 8,873,618 0.05 SSE ple GBP 1,899, 047 36,873, 989 0.21
8,873,618 0.05 Taylor Wimpey plc GBP 2,592, 270 3,823,002 0.02
- Telecom Plus ple GBP 127, 267 2,636, 720 0.02
L4 XY R Tesco ple GBP 3,134,421 13,939, 553 0.08
3i Group ple GBP 174, 126 7,496, 798 0.04 Unilever plc GBP 337,848 18, 549, 188 0.11
Admiral Group plc GBP 111, 222 3,549, 775 0.02 Vodafone Group plc GBP 11,408, 952 9, 406, 623 0.05
Anglo American ple GBP 141,898 4,050,424 0.02 439,356,737 _ 2.48
AstraZeneca plc GBP 336, 772 42,554, 703 0.24
Aviva plc GBP 737,182 4,172,025 0.02 T7AUH
Balfour Beatty plc GBP 975,709 5, 358, 794 0.03 Abbott Laboratories UsD 621,442 67,875,612 0.38
Barclays plc GBP 1,859, 712 6,021, 363 0.03 AbbVie, Inc. [IN))] 460, 213 78,417,828 0.44
Barratt Redrow plc GBP 1,359, 773 7,233,388 0.04 AES Corp. (The) UsD 422,476 5,254, 231 0.03
Beazley plc GBP 352, 460 3, 475, 600 0.02  American Electric Power Co., Inc. usDh 122,989 10,946, 513 0. 06
Berkeley Group Holdings ple ~ GBP 83, 965 3,954, 623 0.02 Amgen, Inc. UsD 38,699 9,724,072 0.05
BP ple GBP 1,564, 819 7,424, 375 0.04 Analog Devices, Inc. usDh 243,061 49, 948, 549 0.28
British Land Co. ple (The), REIT  GBP 1,246, 355 5,421, 717 0.03  Amnaly Capital Management, Inc., REIT ~ USD 572, 159 10, 068, 543 0.06
BT Group plc GBP 1, 965, 852 3,420, 747 0.02 AT&T, Inc. USD 608, 964 13, 383, 534 0.08
Centrica plc GBP 3,362, 713 5,425, 108 0.03 Baker Hughes Co. ‘A’ Ush 868, 992 34,495, 042 0.19
Coca-Cola Buropacific Partners ple  USD 159, 896 11,827,512 0.07 Bank of America Corp. UsD 1,704, 552 72, 566, 457 0.41
Direct Line Insurance Groupple ~ GBP 674,939 2,078, 767 0.0l Best Buy Co., Inc. UsD 357,177 29, 425,409 0.17
Drax Group plc GBP 273,179 2,136,415 0.01 BlackRock, Inc. [IN))] 35,570 35,474, 189 0.20
Dunelm Group plc GBP 293, 281 3,778, 150 0.02 Bristol-Myers Squibb Co.  USD 704, 140 38,479,505 0.22
Games Workshop Group ple  GBP 19,292 3,101,339 0.02 Broadcom, Inc. Usb 339, 690 76,971, 629 0.43
GSK plc GBP 545,807 8,871,472 0.05 BXP, Inc., REIT UsD 166, 507 11,915, 364 0.07
Hammerson ple, REIT GBP 784, 802 2, 650, 229 0.02 Cardinal Health, Inc. usDh 106, 873 12, 257, 462 0.07
Harbour Energy plc GBP 573,220 1,765,133 0.01 Celanese Corp. ‘A’ UsD 47,287 3,146,239 0.02
HSBC Holdings plec GBP 1,670, 178 15, 837, 423 0.09 CF Industries Holdings, Inc. USD 133, 837 10, 946, 606 0.06
IG Group Holdings plc GBP 125, 648 1,502,971 0.01 CHRobinson Worldwide, Inc. ~ USD 72,219 7,217,724 0.04
InterContinental Hotels Groupple ~ GBP 34,843 4,187, 817 0.02 Chevron Corp. UsD 244, 482 34,083,521 0.19
Investec plc GBP 461, 200 3,031,922 0.02 Cisco Systems, Inc. usb 206, 592 11,799, 426 0.07
ITV ple GBP 4,017, 589 3,571, 262 0.02 Citizens Financial Group, Inc. usDh 177, 327 7,520, 996 0.04
J Sainsbury plc GBP 646, 440 2,136, 160 0.01  Clear Channel Outdoor Holdings, Inc. usb 731, 260 1,004, 236 0.01
Land Securities Group plc, REIT ~ GBP 544, 035 3,837,571 0.02 Clorox Co. (The) UsD 71,209 11,126, 213 0. 06
CME Group, Inc. UsD 258,454 57,981, 221 0.33

Lloyds Banking Group ple  GBP 9, 390, 607 6,213, 053 0.04
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CMS Energy Corp. USD 273,639 17,642, 219 0.10  Interpublic Group of Cos., Inc. (The) ~ USD 363, 048 9,822, 746 0. 06
Coca—Cola Co. (The) Ush 1,052, 945 63, 132, 051 0.36  Iron Mountain, Inc., REIT  USD 112,741 11, 325,709 0. 06
Comcast Corp. ‘A’ USD 254,903 9,209, 573 0.05 J M Smucker Co. (The) Ush 53, 653 5,693, 118 0.03
Conagra Brands, Inc. USD 365, 313 9, 746, 726 0.05 Johnson & Johnson ush 384, 780 53,423, 846 0.30
Consolidated Edison, Inc. USD 113, 086 9,735,433 0.05 Juniper Networks, Inc. [IN)] 327,635 11,794,734 0.07
Crown Castle, Inc., REIT  USD 98,793 8,607, 316 0.05 Kellanova Ush 165,992 12, 945,504 0.07
Cummins, Inc. USD 41,375 13,963, 589 0.08 Kenvue, Inc. Ush 779, 859 16, 042, 105 0.09
Darden Restaurants, Inc.  USD 69, 963 12,629, 614 0.07  KeyCorp Ush 799, 835 13, 346, 642 0.08
Devon Energy Corp. USD 293,538 9,179,693 0.05 Kimberly-Clark Corp. [IN)] 82,985 10, 482, 589 0.06
Diamondback Energy, Inc. USD 66, 607 10, 434, 444 0.06 Kimco Realty Corp., REIT  USD 539, 468 12,191,514 0.07
Digital Realty Trust, Inc., REIT ~ USD 77,761 13, 306, 637 0.08 Kinder Morgan, Inc. Ush 606, 486 16,152, 113 0.09
Dominion Energy, Inc. USD 632, 525 32,996, 268 0.19 Kraft Heinz Co. (The) UsD 327,063 9, 662, 329 0.05
Dow, Inc. USD 721, 050 21,750, 331 0.16 1LKQ Corp. Ush 111,612 3, 940, 006 0.02
Duke Energy Corp. USD 108, 587 11,287,229 0.06 Lowe s Cos., Inc. UsD 168, 824 40, 259, 720 0.23
Eastman Chemical Co. USD 119,670 10, 624, 006 0.06  Marsh & McLennan Cos., Inc. [IN)] 173,295 35, 558, 333 0.20
Edison International USD 153,831 11, 865, 141 0.07 McDonald’ s Corp. UsD 248, 086 69, 548, 476 0.39
Emerson Electric Co. USD 108, 297 12,993, 761 0.07  Merck & Co., Inc. Ush 384,922 36, 780, 240 0.21
Endo, Inc. Ush 335,901 7,761, 024 0.04 Meta Platforms, Inc. ‘A’ UsD 219, 240 125, 228, 687 0.71
Entergy Corp. USD 199, 870 14, 634, 147 0.08 Microchip Technology, Inc. usDh 375,077 20, 831, 386 0.12
EOG Resources, Inc. USD 274,272 32,171, 750 0.18 Micron Technology, Inc. ush 238,803 19,697, 536 0.11
Evergy, Inc. USD 199, 176 11,873,972 0.07 Microsoft Corp. Ush 528,973 217,000,510 1.22
Eversource Energy USD 174, 851 9, 698, 404 0.05  Mid-Anerica Apartment Communities,
Expand Energy Corp. [IN)] 108, 150 10, 441, 871 0.06  Inc., REIT Usb 2739 406, 369 0.00
Exxon Mobil Corp. USD 521, 368 53,709, 470 0.30 Morgan Stanley UsD 640, 324 78, 148, 345 0. 44
Fastenal Co. USD 164, 935 11,508, 017 0.06 Motorola Solutions, Inc.  USD 25,581 11,426, 583 0. 06
Fidelity National Information Services, National CineMedia, Inc. ush 241,937 1,527,189 0.01
Inc. UsD 1,095, 488 85,425, 154 0.18 NetApp, Inc. Ush 93, 880 10, 568, 229 0. 06
FirstEnergy Corp. USD 266, 432 10, 223, 091 0.06 Newmont Corp. UsD 250, 647 8,978, 508 0.05
Ford Motor Co. USD 1,087, 429 10, 443, 049 0.06 NextEra Energy, Inc. Uush 878, 424 61,137,937 0.34
Frontier Communications Parent, Inc. USD 203,772 6, 816, 293 0.04 Omnicom Group, Inc. ush 375, 827 31, 280, 585 0.18
General Mills, Inc. USD 160, 969 9, 866, 943 0.06  ONEOK, Inc. Ush 147,012 14, 338, 505 0.08
Genuine Parts Co. USD 63,075 7,125, 685 0.04 Otis Worldwide Corp. UsD 842, 400 75, 488, 424 0.43
Gilead Sciences, Inc. USD 133,685 11,933, 285 0.07 PACCAR, Inc. Ush 116, 368 11,681, 097 0.07
Gulfport Energy Corp. Ush 78, 266 13,786, 024 0.08 PepsiCo, Inc. UsD 50, 317 7,374, 800 0.04
Heal thpeak Properties, Inc., REIT ~ USD 585, 796 11, 367, 034 0.06 Pfizer, Inc. Ush 144, 557 3,698, 035 0.02
Hewlett Packard Enterprise Co. ~ USD 571, 181 11,848,572 0.07 Phillips 66 UsD 76, 724 8,378, 528 0.05
Honeywell International, Inc. ~ USD 231, 357 50, 614, 708 0.29  PPL Corp. Ush 100, 275 3, 145, 522 0.02
Hormel Foods Corp. USD 47,204 1,421, 829 0.01  Procter & Gamble Co. (The)  USD 246, 021 39, 636, 255 0.22
Host Hotels & Resorts, Inc., REIT ~ USD 290, 587 4,904, 960 0.03  Prudential Financial, Inc. usDh 103, 181 11, 852,913 0.07
HP, Inc. Ush 320, 135 10, 091, 665 0.06 Public Storage, REIT UsD 34,310 9, 804, 463 0. 06
iHeartMedia, Inc. ‘A’ USDh 2176, 705 539,997 0.00 Regency Centers Corp., REIT ~ USD 158,916 11, 297, 103 0. 06
Intel Corp. Ush 249, 415 4, 856, 580 0.03  Regions Financial Corp. Ush 285, T41 6, 559, 390 0.04
International Business Machines Corp. USD 60, 598 12, 855, 723 0.07 Ross Stores, Inc. [IN))] 183, 658 26,950,017 0.15
International Flavors & Fragrances, Salesforce, Inc. ush 103, 386 33,516, 632 0.19
Inc. Ush 126,615 10,317, 478 0.06 SCE Trust VI Preference 5%  USD 392, 636 7,282,108 0.04
International Paper Co. USD 274,253 14, 305, 347 0.08  Simon Property Group, Inc., REIT ~ USD 79,153 13,121, 479 0.07
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Sirius XM Holdings, Inc.  USD 185,552 10,659,543  0.06 S—Ll—3
Skyworks Solutions, Inc. USD 50, 096 4,278,908 0.02  Bapco Energies BSCC, Reg. S 7.5%
Southern Co. (The) USD 886,53 70,519,520  0.40  25/10/2021 Usb 2, 150, 00 213,45 0.0
Southern Copper Corp. [IN)] 40, 570 3, 588, 606 0.02 2,133,425 0.01
Starbucks Corp. UsD 117,959 10,385,144 0.06
Steel Dynamics, Inc. Uush 44, 202 4, 883, 881 0.03 NI a2—x
T Rowe Price Group, Inc. USDh 90, 145 9,901, 485 0.06  Carnival Holdings Bermuda Ltd., 144A
Target Corp. USD 73,67 9,610,977 0.05 10,37 0105208 USD 36,759,000 37,767,438 0.21
The Campbell” s Co. UsD 228,381 9,179,039 0.05  TValaris Ltd., 1444 8.975% 30/04/20%  USD 4,689, 000 4,570,043 0.03
T-Mobile US, Inc. UsD 18,885 10,427,135  0.06 10,338,381 0.2
Truist Financial Corp. USDh 1, 244, 350 52, 435, 025 0.30
United Parcel Service, Inc. ‘B’ USD 84,224 10, 182, 528 0.06 TS5
UnitedHeal th Group, Inc.  USD 118,510 58,225,285 0.35  (opurais Hotriess Brasileiras Sh R §
US Bancorp USD 512,372 23,802,720 0.13 43 USD 1,720,000 1,544,130 0.01
Valero Energy Corp. USD 72,327 8,462, 255 0. 05 1,544 130 0.01
Ventas, Inc., REIT UsD 208,906 11,838,980  0.07 —_—
Verizon Communications, Inc. USDh 760, 497 29, 198, 863 0.16 HF A
VICI Properties, lnc., REIT “A" - USD LOI9,518 28,598,508 0.16 oy g, 1ggp a.475% 15/01/208  USD 10,824,000 9,879,495 0.06
Valt Disney Co. (The)  USD A0L AL A3, L ASZ 028y e ggp 4,305 15/01/2028 USD 5,007,000 4,681,619 0.03
Welltower, Ine., REIT — USD 395,392 AT, 960,308 0.27ygy77g e, 1440 3.5% 15/02/2029  USD 2,676,000 2,372,918  0.01
Veyerhaeuser Co., REIT USD 324,623 8,80L 8T 0.05 101778 g, 1440 4% 15/10/2030  USD 8,261,000 7,118,096  0.01
Williams Cos., Inc. (The) — USD 281,518 14,917,556 0.08 "y porp., 144141256 15/12/2008  USD 2,478,000 2,222,381 0.01
gp ?’dgey’ dI“C-I’ REIT Egg ii? ;gg 52’ gg: 2;2 g 22 Bank of ontreal 5.717% 25/09/2028  USD 701, 000 693,904 0.00
um rands nc. .
: ’ ’ 900, 110 %92 Bank of Montreal, FRN 7. 7%
M 18.14 26/05,/2084 usDh 2,000, 000 2,007, 596 0.01
et . : 0,006,088, 791301 Park of oncreal, FRNT. 3% UsD 10,665,000 10,518,313 0.0
SESEEGIFTIC EBERB I TS EEL 8866 007 768 5003 26/11/2084 e e '
HiifiH s L VEHERTEERER T ) Nova Scoti N 3. 6254
meE E??liotjiogtlwa Scotia (The), FRN 3.625% USD 4,770,000 4,265, 809 0.02
ZOMOBHTBTIE SN DRENAMISS & CERSBABER  tak of Yo Sotia (), ) 865
€0 33} EHAELESS L VEHESRTISES Bimk of Nova Scotia (The), FRN 8. 625% 1sD 5, 856, 000 6006143 0.03
(%3 27/10/2082
TN TF " i \ 8
banpa Enorgta S, Reg. S 7. 05K 2?%1‘)/20\;‘28 Scotia (The), PRS- 3,000, 000 3,051,456 0,02
o UsD 850,000 SO 000 ), F L
ank of Rova Sctia ke, BV 5,883, 000 5,624,723 0.03
Transportadora de Gas del Sur SA, Perpetual
o UsDb 814,000 819,516 0.00 ‘
Reg. S 8.5% 24/07/2031 Bausch Health Cos., Inc., 144A 5.5%
; . . UsD 38,666,000 36,402,796 0.2l
YPF Energia Electrica SA, Reg. S 01/11/2025
i UsD 890,000 819,113 o.01 Y 3
7.875% 16/10/2032 " BauschHealth Cos., Inc., 1444 6.125% USD 957 000 993 145 0.00
2,505, 113 0.01  01/02/2001 ’ ’ ’
Bausch Health Cos., Inc., 144A 5. 75%
ey o UsD 2,323,000 1,950,221 0.01
ams—OSRAM AG, 144A 12.25% Bausch Health Cos., Inc., 144A 5%
UsD 6, 165, 000 5,784,276 0.03 UsD 3, 651, 000 2,408,116 0.0l
30/03/2029 P P 30/01/2028 o o
5,784,276 0.03  Bausch Health Cos., Inc., 1444 4.875% USD 19679 000 10,004 314 0.06

01/06/2028
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Bausch Health Cos., Inc., 144A 5% GFL Environmental, Inc., 144A 6.75%
15/02/2029 UsD 9, 840, 000 5,654, 732 0.03 5002001 UsD 3,952, 000 3,915,514 0.02
Bausch Health Cos., Inc., 1444 6. 25% MEG Energy Corp., 144A 5.875%
15/02/2029 USD 7,258, 000 4,329,911 0.03 01/02/2029 UsD 5,339, 000 5,027, 295 0.03
Bausch Health Cos., Inc., 144A 5. 25% National Bank of Canada 5.6%
30/01/2030 USD 13,829, 000 7,275, 268 0. 04 18/12/208 USD 378, 000 371, 827 0.00
Bausch Health Cos. , Inc., 144A 5. 25% Northriver Midstrean Finance LP
e UsD 6, 832, 000 3,485, 823 0.02 ’ ! X
15/02/2031 L4 6,755 15/07/2032 usb 4,218, 000 4,091, 603 0.02
Baytex Energy Corp., 1444 8.5% NOVA Chemicals Corp., 144A 5%
30/04/2030 Ush 15, 390, 000 15, 168, 838 0.09 0L/05/2025 UsD 8, 088, 000 7,762, 664 0.04
Baytex Energy Corp., 144A 7.375% / foala
15202 Ush 7,444,000 7,005,893 0.04 2(1)\/2;/;3217%15 Corp., LAAS.25% o) 11,840,000 11,093,743 0.0
Bombardier, Inc., 144A7.875% . -
15/04/2027 Ush 10,407,000 10,049,898 0.06 Yg%lc/h;orﬂz;talscmu WSS ep 7,374, 000 155,238 0.04
Bombardier, Inc., 144A 7.5% " e
01/02/2029 UsD 715,000 721,210 0.00 Tg\/g;/;zg;w“ Corp.y HRAZSE gy, 8,553,000 7,462,766 0.04
Bombardier, Inc., 144A 8.75% . .
15/11/2030 UsD 5,534, 000 5,735,019 0.03 Tg\/g;/hzeofglocals Corp., 144A 9% Ush 8, 825, 000 8, 981, 875 0.05
Bombardier, Inc., 144A 7.25%
01/07/2031 UsD 9,843, 000 9,756, 479 0.06 ?g%;ezézgorp., 1447 3. 875% UsD 504, 000 158,007 0.00
Bombardier, Inc., 1444 T 01/06/2032 UsD 4,689, 000 4,599, 427 0.03 Open Text Corp., 1444 3. 875%
Canac}lan ‘Imp/erlal Bank of Commerce USD 9, 575, 000 9, 506, 023 0,02 01/12/2029 UsD 1,709, 000 1,492, 254 0.01
5. 26% 08/04/2029 Precision Dl Ling € 14T 1950
Buera, Tne., FRYG.7V15/06/2076  USD 16,569,000 16,078,350 0,09 £R B TREEE ysp 3,990,000 3,861,525  0.02
Enbridge, Inc., FRN 6% 15/01/2077  USD 5,775, 000 5,523, 825 0.03 . e Deilling 1441 6,8754
Enbridge, Inc., FRV5.75% 15/07/2080  USD 17,474,000 16,296,857  0.09 lgegiséggg FHE rD, HEROERE g 499,000 477,006 0.00
Enbridge, Inc., FRY 7.625% Uush 7, 384, 000 7, 486, 635 0.04 e o
Bibridee, Inc., FRY 8.2 150128 USD 4,600,000 4,645,931 0.03 ?zi:rf205“;2“”1“};03;;0';52' e % ysp 10,205,000 9,654,755 0.06
Enbridge, Inc., FRV8.5% 15/01/2084  USD 1, 844, 000 1,978, 277 0.01 . b.C ! b_ . e, 3.8%
Federation des Caisses Desjardins du ogers Lommunications, Inc. .5 USD 1,700, 000 1,478, 636 0.01
uebec, 144 5.7 14/03/2008 tsb o34, 000 pm s 0.00 }125/ 03/120122 ot Conad 5. 24
Federation des Caisses Desjardins du oyal bank ol Lanada o. 2h UsD 1,843, 000 1,794 527 0.01
Quebec, 1444 5. 23% 26/04/2029 tsb ST8T,000 3,60 4TT 0.02 20/07/2026 \
Garda World Security Corp., 144A Royal Bank of Canada, FRN 4. 65 UsD 4,985, 000 4,052, 392 0.02
L625% 15/02/2027 Uush 9, 182, 000 8,601,911 0.05 18/10/2030
Garda orld Security Corp., 1444 Royal Bank of Canada, FRNT.8% oo o0 o000 99 156550 0,13
7,75 15/02/%028 USD 5,063, 000 5,038, 568 0.03 02/05/2084
Garda World Security Corp., 144A Superior Plus LP, 144A 4. 5% UsD 3 849, 000 3 375, 992 0.02
8,375 15/11/2032 UsD 4,106, 000 4,032, 558 0.02 15/03/2029 , 049, , 319, X
GFL Environmental, Inc., 1444 3.75% Toronto-Dominion Bank (The) 4.994%
01/08/20% USD 8, 048, 000 7,689, 539 0.04 05/04/20%9 UsD 1,833, 000 1,766,619 0.01
GFL Environmental, Inc., 144A 4% Toronto-Dominion Bank (The) 4.456%
01/08/2028 USD 10, 489, 000 9, 580, 060 0. 05 08/06/2032 UsD 3,197, 000 2,932, 320 0.02
GFL Environmental, Inc., 1444 4.75% Toronto-Dominion Bank (The), FRN
15/06/2029 UsD 6, 958, 000 6, 459, 794 0.04 §,125% 31/10/2082 usb 20,199, 000 20, 459, 529 0.12
GFL Environmental, Inc., 1444 4.375% Toronto-Dominion Bank (The), FRN
15082000 UsD 4,700, 000 4,276, 235 0.02 7.95% 31/07/2081 usb 4,800, 000 4,718, 530 0.03
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Transcanada Trust, FRN 5. 5% KKR CLO Ltd. 22, FRY ‘B’ , 1444 6. 479%
15/09/2079 UsD 18, 866, 000 17,539, 111 0.10 20072081 UsD 3,100, 000 2,992, 882 0.02
Transcanada Trust, FRN 5. 6% LOI 26 Ltd., FRY, Series 264 ‘AL, 1444
UsD 5,690, 000 5,209, 544 0.03 ' ' , 700, , 640, .
07/03/2082 5,940 2001/ 231 Usb 170,48 160,828 Q.00
LCN 2 X ‘B’ 44 6. 479%
_M5.306530 _ 251 h} 8,le FIVE, 14 64798 UsD 1,100, 000 1,062, 347 0.01
20/10/2030
VE LOW XXV Ltd., FRN, S B4 B
AV S A L, BB Series B4R gy 700, 000 676,697 0.00
Apidos CLO XXIX, FRY, Series 2018-294 USD L 500, 000 L 448, 400 0.01 1441 6. 529% 20/07/2030
0", 1444 6.437% 25/07/2030 Y T ’ Madison Park Funding XLIT Ltd., FRN,
Ballyrock CLOLtd. , FRY, Series 2018-14 Series 134 ‘C’, 144A 6.688% UsD 1,500, 000 1,448,075 0.01
0", 1444 6.479% 20/04/2031 UsD 2,920,000 2,821,021 0.02 21/11/2030
Carlyle Global Narket Strategies (L0 Magnetite XV Ltd., FRN, Series
Ltd., FRY, Series 2014-30 ‘ALY, 144 USD 703, 753 678, 755 0.00 2015154 ‘AR, 144A 5.897% UsD 793,599 765, 662 0.00
5.929% 27/07/2031 25/07/2031
Carlyle Global Varket Strategies (L0 Octagon Loan Funding Ltd., FRY,
Ltd., FRY, Series 2012-34 ‘A", 1444 USD 1,756, 980 1,695,522 0.01 Series2014-1 ‘BRR’, 1444 6.447%  USD 500, 000 483,322 0.00
6.098% 14/01/2032 18/11/2031
CBAM Ltd., FRN, Series 2018-54 ‘B2’ , Palmer Square CLO Ltd., FRN, Series
1444 6. 309% 17/04/2031 usb 2,337,164 2,254,809 0.01 2014-14 ‘AIR2”, 144A 6.039% [IN)] 750,015 723,211 0.00
ing 2018-IV Ltd. i 17/01/2031
CIFC Fund{ng) 018-1V Ltd-, ‘FREV,’ Se’nes USD 4,220,918 1,074,857 0.02 .
2018-44 “AL", 1444 6.059% 17/10/2031 Seagate HDD Cayman 8. 25%
. . ) UsD 6, 020, 000 6,187,871 0.03
Diamond Foreign Asset Co., 1444 8.5% USD 7 423 000 7 451 815 0.04 15/12/2029
01/10/2030 T T ’ Seagate HDD Cayman 8.5% 15/07/2031  USD 1,501, 000 1, 544, 824 0.01
Dryden 37 Senior Loan Fund, FRN, Symphony CLO XIX Ltd., FRN, Series
Series 2015-37A ‘AR, 1441 6.018%  USD 1,507, 890 1, 455, 045 0.01 2018194 ‘A, 144 5.869% UsD 2,226, 476 2,149,999 0.01
15/01/2031 16/04/2031
Dryden 58 CLO Ltd., FRN, Series Symphony CLO XIX Ltd., FRN, Series
o . ) UsD 3,000, 000 2,893, 768 0.02
2018-584 ‘AL’ , 144A 5.909% UsD 2,849,139 2,747,705 0.02  2018-194 'B", 1444 6.259% 16/04/2031
17/07/2031 Transocean Poseidon Ltd., 144A
v UsD 2,769, 600 2,679,715 0.02
Dryden 64 CLO Ltd., FRN, Series 6.875% 01/02/2027
2018-64A ‘A’ , 144A 5.864% UsD 2,241,024 2,163, 008 0.01  Transocean Titan Financing Ltd., 1444
18/04/2031 83758 01/02/2028 Usb 2,145,000 210L464  0.01
Dryden 64 CLO Ltd., FRN ‘B’ , 1444 Transocean, Inc., 144A 8.75%
’ ’ ’ UsD 3, 646, 500 3,639, 405 0.02
6. 294 18/04/2031 tsh L150,000 1,109,276 0.01 45699030
Dryden 70 CLO Ltd., FRN, Series Voya CLO Ltd., FRN, Series 2016-3A
o . ) UsD 865, 000 835, 303 0.00
2018-70A ‘B’ , 144A 6.609% UsD 2,200, 000 2,125,014 0.01 CR™, 1447 8.144% 18/10/2031
16/01/2032 67,571,046 0.38
Energuate Trust, Reg. S 5.875%
03/05/2027 USD 1,972, 000 1,861, 166 0.01 anvey
Flatiron CLO 18 Ltd., FRY, Series Ecopetrol SA 8.625% 19/01/2029  USD 1, 160, 000 1,186, 677 0.01
o e USD 164, 448 158, 521 0.00 I T T
2018-14 “A", 1444 5.859% 17/04/2031 Ecopetrol SA 5.875% 28/05/2045  USD 1, 700, 000 1, 134, 168 0.00
Galaxy Xxviii CLO Ltd., PR, Series 2,320, 845 0.01
2018-284 ‘A", 144A 6.218% USD 965, 208 931, 708 0.01
15/07/2031 Fw—
Kingston Airport Revenue Fi Ltd.
ingston Airport Revenue Finance Ltd., 9,848, 000 2,750,045 0,07 DanskeBenk NS, FRY 144208 200,000 .01 0.0

Reg. S 6.75h 15/12/2036

01/04/2028
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Danske Bank A/S, FRN, 144A 5. 705% Societe Generale SA, FRN, 144A
0L/03/20% UsD 592, 000 BTOTE 0.0L e onas UsD 1,242, 000 1,139,563 0.0l
__T67% 00 2‘);1;:0“13“/’5?‘;?28“ ST 2,533,000 2,451,895 0.0l
. !
LY LN KL Societe Generale SA, FRN, 144A
Ush 893, 000 860,589 0.00
. . o) ) ,
glzsaillad%i '6200‘300rnmcnt IS s 7, 160, 000 7,335,1% 0.0 goifin:elge:elr/:?esosq FRN, 1442
L son 11/04/ A, RN,
7333195 004 5.375% Perpetual UsD 10,506,000~ 8627,75  0.05
ST Z‘T;g:fﬁi‘;ﬁi S TR T gy 6,100,000 5,778,547  0.03
Nordea Bank Abp, FRN, 144A 6. 3% USD 1,860, 000 4,487, 109 0.03 111,302, 316 0.63
Perpetual
4,487,109 003 R
1 {V
- 2;(1)3'/1;02 FRN, T4AS. 60 o 4,200,000 3,999,241 0.03
Altice France SA, 144A 8.125% RN 2.
01/02/2027 " UsD 12, 614, 000 9,868,932 0.0 BZ;ET;ZSZEa"k A6, TRV2.129% gy, 2,959, 000 2,116,421 0.01
Altice France SA, 144A 5. 5% Deutsche Bank AG, FRN 5.706%
15/01/2028 USD 1,525, 000 1,089, 478 0.01 08/02/2028 USD 255, 000 248, 559 0.00
BNP Paribas SA, FRN, 144A 5.497% Deutsche Bank AG, FRN 5.403%
20/05/20%0 USD 1,417, 000 1, 370, 360 0.01 1/09/20%5 UsD 933, 000 214, 596 0.00
BNP Paribas SA, FRY, 144 7.375% terval tunes ‘
Perpetual UsD 6,680, 000 6,407,351 0.04 igsl\le/;w)dalowngs Gobll, LA T.TSE 5, 338, 000 5051 0,03
BNP Paribas SA, FRY, 1444 7.75% o
- b meLow  wewats o HDtermalgs Gt 14 % ouso s 20mm oo
Egi;:?;ﬂfs SA, RS, THAS.255 gy 10,435,000 10,758,081  0.06 13,764,611 0.08
iﬁ%ﬁﬁfﬁﬁ?gﬁ USD 2,080, 000 200L135 000 o
v : USD 3,437, 000 3,207,077 0.02 '
06/10/2026 b »ooh g"zg;nrﬂa;f/‘;‘ljgggzm Bond, Ree. S ey 2, 650, 000 9,545,548 0.02
BPCE SA, FRN, 144A 5. 975% o —_—
18/01/2027 USD 439,000 426,528 0.00 AT
BPCE SA, FRN, 144A 6. 612% o
19/10/2027 USD 1, 346, 000 1,330,323 0.0 o5k
; ; sy AerCap Ireland Capital DAC 6. 45%
fgjg%\og;;wolc Sh AL 1, 251, 000 LI585 0.01  p5/0u/07 UsD 1,653, 000 1,613,938 0.01
/
Credit Agricole S4, 1444 5. 134% hetCep Treland Capital DAC, FRY \oy 9360.000  9.343.531  0.01
/032027 USD 1,057, 000 1,025,260 0.01 g gz’ 10/03/2085 , 360, , 343, .
Credit Agricole SA, 1444 5.301% AIB Group ple, FR, 1444 7.583%
12/07/2028 USD 688, 000 668,513 0.00 14 110/2006 Usb 1,758, 000 1,726, 365 0.01
Credit Agricole SA, FRY, 1444 5. 335% Bank of Ireland Group ple, FRY, 1444
10/01/2080 USD 1,331, 000 1,285,266 0.01 ¢ o co0mne UsD 1,204, 000 1,170,572 0.01
(Credit Agricole SA, FRN, 144A6. 7% Virgin Nledia Vendor Financing Notes
S GBP 3,300, 000 3,721,872 0.02
b USD 21, 639, 000 19,994,419 011 b Sy s 1507/ , 300, 721,
Societe Generale SA, FRY, 144A USD 1,231, 000 1,200,938 0,01 10, 606, 278 0.06

6. 447% 12/01/2027
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A AT )L P PAVAVS
Energean Israel Finance Ltd., Reg. S, Lebanon Government Bond, Reg. S
. [IN)] 1,450, 000 181, 093 0.00
1444 5. 375% 30/03/2028 UsD 509,000 465,303 0.00 6. 65% 30/06/2025 §
Energean Israel Finance Ltd., Reg. S, 181,093 0.00
44 8.5 30/09/2033 USD 1, 250, 000 1, 185, 837 0.01 _—
i PN
Leviathan Bond Ltd., feg. S, A gy L0000 Lases oo 07
6.5% 30/06/2027 Royal Caribbean Cruises Ltd., 144A USD 6. 786, 000 6437 935 0.04
2,949,905 0.02  5.625% 30/09/2031 i b :
Royal‘ Czjrllbb’ean Cruises Ltd., 1444 USD 6,160, 000 5,997, 180 0.03
A5V T 6.23% 15/03/20%
Intesa Sanpaolo SpA, 144A 7% Royal Caribbean Cruises Ltd., 1444 6% UsD 8 451 000 8 135, 442 0.05
o1 UsD 840,000 823,650 0.01 gy/p0/s
Optics Bidco SpA, 1444 6. 375% 20,570,557 _ 0.12
USD 7,168, 000 6,942, 456 0.04
15/11/2033 S e ‘
Optics Bidco SpA, 144A 6% TR TNT
USD 4,675, 000 4,347, 861 0.03 ; : 5
30/09/2034 ﬁﬁégfzz;“”l{ddmg SRS yep 7,000 4,984,660 0.03
Optics Bidco SpA, 144A 7.721% 1ol
UsD 2,339, 000 2,373, 343 0.01 ; ; y
04/06/2038 Altlcj France Holding SA, 144A 6% USD 3,925, 000 1,002, 138 0.01
Pro-Gest SpA 3. 25% 30/06/2025  EUR 2,851, 000 198,925  0.00 19/02/2028
EEETETETE Bavarian Sky SA, Reg. S, FRY ‘A’
14,986, 244 0.09 . '
3, 172% 20/03/2030 EUR 850, 269 849, 747 0.00
H oA CSN Resources SA, 144A 4. 625% USD 1, 850, 000 1,392, 139 0.01
Nitsubishi UF] Financial Group, Inc 10/06/2031
RY 1,645 13/10/2027 tsh 200, 000 18,582 0.00 fgf;g /P;%rgzc SARL, feg. 51986 gy 636, 524 560,410 0.00
Mizuho Financial Group, Inc., 144A ! .
34774 12/04/2026 Us 996, 000 96,150 0.01 é“zfligtoga;ggn foldines S 1WA yop o000 s2,38,007 0.2
L 0N U9/
Mizuho Financial Group, Inc., FRN . .
A ! ! UsD 504, 000 480, 544 0.00 Mallinckrodt International Finance SA,
\2].'22?) 1:2?/03/?012% o WOA 14750 14/11/208 Ush 6,078, 943 6, 267, 303 0.03
lizuho Financial Group, Inc., FR) .
AN USD 1,887, 000 1,841,571 0.01 Minerva Luxembourg SA, Reg. S
:..38}21% 1}9/0//2013(2; - 8. 875% 13/09/2033 usb 3,223, 000 3,225, 484 0.02
lizuho Financial Group, Inc., F . . ‘
5.500% 10/07/20%5 UsD 1,115, 000 1,095,012 0.01 {;}ﬁj;logaha Capitel S4 6.375h /oy 1, 099, 000 L0528 0.01
Sumitomo Mitsui Financial Group, Inc., Tel Ttali .
: UsD 4,040, 000 4,007, 599 0.02 elecom Italia Capital SA 6%
BRY 6,66 Peretus] 201002031 Usb 302, 000 280,758 0.00
8,552,508 0.05 telecon Italia Capital SA 7.721%
04/06/2038 usb 1,131, 000 1,132, 142 0.01
Ty —T— i i ing SCA, 1444
L\di:n\’t Global Holdings Ltd., 144A Tr;n;:uoﬂhl‘a;;régés i UsD 3,810,000 3, 665, 694 0.02
;1 875% 15/08/2026 S 13, 120, 000 12,504, 132 0.07 ;.rirvlséo M;tc’rialz Operating SCA, 1444
S ‘ J rasen Jateria’s TREratig S B ygp 8 718, 000 5,188,066 0.03
Adient Global Holdings Ltd., 144A Th USD 14. 460,000 14111534 0.08 5.125% 01/04/2029
15/04/2028 T Y ' 81,987,779 0.46
Adient Global Holdings Ltd., 144A
USD 10, 996, 000 10, 842, 195 0. 06
8.25% 15/04/2031 U T AFva
1 0/
37,457, 861 0.21  Petroleos Mexicanos 6.49% USD 900, 000 841,881 0.00

23/01/2027



31 |

JPEIHUAVRARAU TP X = A—N\N)L- A AL TR

JPMorgan Investment Funds — Global Income Fund

RERMIFAEME ()

20245F12R31BHRTE
MEEIC HEEI
a®hnd a®hnd
BEMR BE HKE/EESE Bl (a-—n) 8% BERNR BE HBE/EELE Kl (a—0) 8 %)
Petroleos Mexicanos 5. 35% Deutsche Telekom International
12/02/2028 UsD 4, 150, 000 3,672, 051 0.02 Finance BY, STEP 8. 75% 15/06/2030 UsD 1,914, 000 2,150, 290 0.01
- 5% 93/01/ : I, 1447 4%
;etioleis \Iem;lano% 6. 5% 23/ (;1 éOBZ; USD 1,700, 000 1,526, 064 0.01 ?;I/l;z;;og;chnologlcs BV, 1444 4% USD 13,694, 000 12,122, 390 0.07
2;/3?/;8;1 e Ush 2,790, 000 2,210, 561 0.01 Sensata Technologies BV, 1444 5.875%
. o o) gies By T 080 UsD 8,047, 000 7,594, 148 0.04
Petroleos Mexicanos 6. 7 16/02/2032  USD 5, 380, 000 4,525,174 0.03  01/09/2030
Petroleos Yexicanos 10% 07/02/2033  USD 8, 560, 000 8,582,279 0.05 58,353,392 0.3
Petroleos Mexicanos 6. 375%
93/01/2045 USD 2,010, 000 1,297, 459 0.01 I e
Petroleos Mexicanos 5. 625% DNB Bank ASA, FRN, 144A 1. 127%
[IN)] 1, 741, 000 1,634, 155 0.01
93/01/2046 USD 4,339, 000 2,607, 785 0.01 16/09/2026
Petroleos Mexicanos 6. 75% DNB Bank ASA, FRN, 144A 5. 896%
[IN)] 654, 000 634, 936 0.00
91,/09/2047 USD 1,930, 000 1,282, 022 0.01 09/10/2026
Petroleos Mexicanos 6. 35% 2,269, 091 0.01
12/02/2048 USD 1, 350, 000 855, 703 0.00 —_—
i A asd
Petroleos Mexicanos 7. 69% USD 16, 083, 000 11,705, 336 00T e s -
23/01/2050 P : USD 8,263,000 7,953,875 0.04
Petroleos Mexicanos 6. 95% USD 6 044 000 1004017 0,02 01/03/2027
28,/01,/2060 T e ' Carnival Corp., 1444 4% 01/08/2028  USD 14, 587, 000 13, 333, 248 0.08
43170332 0.4 Carnival Corp., 1444 65 01/05/2029  USD 7,223,000 6,954, 255 0.04
T 7 C(arnival Corp., 144A T% 15/08/2029  USD 3,655, 000 3, 666, 620 0.02
Foy 31,907, 998 0.18
OCP SA, Reg. S7.5%02/05/2054  USD 4,002, 000 3,922,193 0.02 .
3,922,193 0.0 Exf“(j E/ S s
o tere e ek B8 s 1,870,000 1,538,822 0.01
IS 5. 375% 30/12/2030
. . Grifols SA, 144A 4.75% 15/10/2028  USD 9,539, 000 8,458, 919 0.05
Alcoa Nederland Holding BV, 144A USD 15, 063. 000 14 588, 330 0.03 w006
5. 5% 15/12/2027 Y T ' LR, :
Alcoa Nederland Holding BV, 144A
oS-
4,195 31/03/2029 USD 2,000, 000 1,799, 709 0.01 SX f fG/jJ it s
) ) e ri Lanka Government Bond, Reg.
Alcoi ’\IeQerldnd Holding BV, 144A USD 1, 192, 000 11, 184, 691 0.06 6854 14/03/2024 ush 3,670, 000 2,228,208 0.01
11254 15/03/2031 Sri Lanka Government Bond, Reg. S
gxgitalijit;nESGSﬁ)them; Eg;;h Holding USD 2,947, 000 2,942,390 0,02 6.35% 28/06/2024 ush 6, 700, 000 4,116, 595 0.02
P e e Sri Lanka Government Bond, Reg. S
@ ands Fina I [IN)] 5,528, 000 3,396, 232 0.02
grgikigqgfiggrnds Finace B, et gy 2,148,000 1,975,771 0.01  6.125% 03/06/2025
e Sri Lanka Government Bond, Reg. S
eV L FRY, 144/ UsD 2,372,000 1,474, 428 0.01
Eogggriéfﬁzﬁa;?ba“k U TR A gy 1,027, 000 938,149 0.01 6.825% 18/07/2026
C. “ t”' ’ Rabobank UA, FRY, 1444 M 0.06
ooperatacye Tt R SR ysp 915,000 896,202 0.01
5. 564% 28/02/2029 .
Cooperatieve Rabobank UA, FRN, 1444 i
o T UsSD 893, 000 872,401 0.00  Allied Universal Holdco LLC, 1444
g. 4474 Oto.,OS,rZI(iSE . 1, 625% 01/06/2028 [IN)] 3,520, 000 3,200, 714 0.02
ooperatieve Raboban . 375 . .
_ USD 917,000 880, 525 0.01 Allied Universal Holdco LLC, 144A
24/08/202-3 b U175 4,625% 01/06/2028 [IN)] 5, 368, 000 4,919, 509 0.03
ooperatieve Rabobank UA 3. 75% L PR
USD 432, 000 408, 406 0.00 American Airlines, Inc., 144A 5.5% UsD 28,037, 241 26,989, 297 0.15

21/07/2026

20/04/2026
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T o 3
ggféjzgzz”h”“’ e ST usp 050459 29,162,621 0.16 I/[];B?I]i 1;ngs e, TR 696X
o ’ ' Ush 15, 000, 000 14, 514, 856 0.08
Ardagh Metal Packaging Finance USA USD 9 153,000 9 060,732 0.01 Perpetual
LLC, 1444 6% 15/06/2027 e T ’ HSBC Holdings plc, FRN 8% Perpetual ~ USD 12,993, 000 13,164, 120 0.08
Ardagh Packaging Finance ple, 1444 INEOS Finance ple, 144A 7.5%
Ush 16, 588, 000 16, 385, 744 0.09
41954 15/08/20%6 UsD 4,925, 000 4,181, 871 0.02 15/04/2029
Ardagh Packaging Finance ple, 1444 INEOS Quattro Finance 2 ple, 144A
5.5% 15/08/2027 UsD 16, 344, 000 9, 020, 352 0. 05 9. 625% 15/03/2029 Usb 5,572,000 5,677,034 0.03
Axa%ta Coating Systems LLC, 144A UsD 8,715, 000 8,233, 902 0.05 ;10de Biﬂklﬂg Group ple, FRN 6. 75% UsD 4,500, 000 4,183,418 0.02
4.75% 15/06/2027 erpetua )
Clarios Global LP, 144A 6. 25% Vodafone Group ple, FRN 4.125% UsD 19, 545. 000 16, 696, 389 0.10
15/03/2026 UsD 26, 149, 000 25, 257,726 0.14 04/06/2081 » 929, ; —
Clarios Global LP, 1444 8. 5% 70,621,561 _ 0.40
15/05/2027 USD 11, 945, 000 11,547, 405 0.07
i TAUT
Clarios Global LP, 144A 6.75% USD 7,384, 000 7,950, 319 0.00 (g yedionl 1 -
15/05/2028 15/1‘00/25023 e TR Usb 5,178,000 4,552,979 0.03
JetBlue Airways Corp., 1444 9.875% /
20/09/2031 UsD 11,599,000 11,894,607 0.07 g trus, Y, Series 2001 0 150,983 19 000
: _ ‘ 5. 3534 25/03/20%4 ' ' ’
VistaJet Malta Finance ple, 1444 9.5% 5,353 25
0106208 Usb 6,900,000 6,699,155 0.04 " ABRC Trust, FRY, Series 2004-0P13 |\ 21,589 29 0.00
W 0.8 Ml. 5. 203% 25/09/2033 -
—_— Acadia Healthcare Co., Inc., 144A 5.5% UsD 8. 808, 000 8. 145, 590 0.05
21 Sy 01/07/2028 Y T :
@ "
Acadia Healthcare Co., Inc., 144A 5%
inavi i A o ’ ! ‘ [IN)] 5,393, 000 4,867,279 0.03
Skandinaviska Enskilda Banken 5, ;. 2,396,000 2,337,633 0.01 15/04/2009
1444 5.375% 05/03/2029
Svenska flandelsbanken 1B, 1444 ACCD Brands Corp., WALZ5h ey pa0,000 10,795,600 0.6
- ’ UsD 1,933, 000 1,890, 884 0.01 15/03/2029 T T .
5.5 15/06/2028 [E— Accredited Mortgage Loan Trust, FRY, USD 75 039 10,569 0.00
A28 51T 0.02 ooy o, som 95/01/205 : : :
ACE Securities Corp. Home Equity Loan
AA A Trust, FRY, Series 2003-FMI W1’ Ush 157,787 163, 883 0.00
UBS Group AG, FRN, 144A 5. 617% USD 597, 000 585, 653 000 B T43% 95/11/2032
13/09/2030 ACE Securities Corp. Home Equity Loan
UBS Group AG, FRY, 144A 6. 537% Ush 3,566, 000 3657, 550 0.02 Trust,‘ F]}V, Series 2004-0P1 W2 usb 494, 493 426, 590 0.00
12/08/2033 6.028% 25/04/2034
UBS Group AG, FRN, 144A 4. 875% ACT Worldwide, Inc., 144A 5. 75%
USD 3,390, 000 3,127,709 0.02 o Y X
Perpetual 15/08/2026 [IN)] 10, 763, 000 10, 361, 326 0. 06
UBS Group AG, FRN, 144A 9.25% ) 2,010, 000 2,130, 280 0.01 Acqshnet Co., 1444 7.375% 15/10/2028 [IN)] 7,148, 000 7,127,758 0.04
Perpetual Adjustable Rate Mortgage Trust, FRN,
: o 0D TP 4 TN
UBS Group AG, FRN, 144A 9. 25% USD 93, 696, 000 96,231,301 0.15 Scrylcs’ 20062 144 4.782% UsD 2, 644, 505 2,200, 768 0.01
Perpetual 25/05/2036
35,732, 583 0.20  Adjustable Rate Mortgage Trust, FRY,
Series 20052 “SAL" 6.445% UsD 335,701 312,294 0.00
F b = 6 25/06/20%
1C Ziraat Bankasi A/S, Reg. S 8% Adjustable Rate Nortgage Trust, FRY,
16/01/2029 USD 1, 600, 000 1,598,540 .01 sories o044 ‘441’ 6,463 USD 585,015 560,013 0.00
1,598,540 _ 0.01 B/
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Adjustable Rate Mortgage Trust, FRY, Alternative Loan Trust, Series 2006-]1
Series 20042 ‘6AL" 6.308% UsD 87,979 84,283 0.00  “1AI3" 5.5% 25/02/2036 Usb 78,950 51,306 0.00
25/02/2035 Alternative Loan Trust, Series
B . ) UsD 159,539 134,102 0.00
ity 951 | 5 5.5% 95/19/
ADT’ Se’curlt) Corp. (The), 1444 4.125% ) 11, 844, 000 10, 505, 301 0.06 2005 64CB. 1AL 5.5% 25/ 12.2035
01/08/2029 Alternative Loan Trust, Series UsD 9 057717 1628, 418 0.01
i MU e D5 W e
5/07/ . ;
Aethon United BRLP, 144A 7. 5% USD 5 999 000 5 933 913 0.03 2005-6CB ‘142" 5% 25/04/2035 Usb 2,286,420 1,815, 025 0.01
01/10/2029 T T ' Alternative Loan Trust, FRN, Series USD 5 892, 150 5 644 029 0.02
A%bertsons Cos., Inc., 1444 3.25% ) 11, 049, 000 10,397,530 0.06 2006-0A7 . 1427 5.765% 25/06/‘2046
15/03/2026 Alternative Loan Trust, Series USD 5. 490, 945 5 585, 133 0.01
Albertsons Cos., Inc., 144A 7.5% USD 1901000 1840, 846 0.01 2006-43CB “1A37 5. 5% 25/02/2037 U T ’
15/03/2026 B Y ' Alternative Loan Trust, Series USD 1 478, 559 1 208, 027 0.01
wa T e e s o L NS
5/01/2027 st, 5
Albertsons Cos., Inc., 1444 5.875% USD 1894000 1818, 964 0.01 2005-10CB ‘145" 5. 5% 25/05/2035 Usb 1,202,784 925, 267 0.01
15/02/2028 Y Y ’ Alternative Loan Trust, FRN, Series USD L 615, 764 1 204 855 0.01
Albertsons Cos., Inc., 144A 3.5% USD 91 195. 000 18.565.911 0.10 2005-J2 ‘145" 4.953% 25/04/2035 T e ’
15/03/2029 T T ' Alternative Loan Trust, Series 2003-J8
Albertsons Cos., Inc., 1444 4.875% ‘145" 5.5 25/07/2085 Usb 266,818 171, 115 0.00
P N 1)} 2,220, 000 2,038, 244 0.00 o MU .
15/02/2030 Alternative Loan Trust, Series UsD 113,979 99,555 0.00
Allison Transmission, Inc., 1444 4.75% USD 4 598, 000 8 033 247 0.05 2005-6(B  ‘1A6" 5. 5% 25/04/2035 ’ ’ :
01/10/2027 T Y ’ Alternative Loan Trust, Series 2007-19
. o o o) UsD 244, 548 113,215 0.00
Allison Transmission, Inc., 144A 148" 6% 25/08/2037
R USD 15, 656, 000 15,018, 928 0.08 . .
5.875% 01/06/2029 Alternative Loan Trust, Series USD 18 88 18188 0,00
AHylsoyn Transmission, Inc., 1444 3.75% USD 12,699, 000 10,768, 221 0.06 2004*12C.B 2417 6% 2b/06/20?4
30/01/2031 Alternative Loan Trust, FRY, Series UsD 595, 457 596, 724 0.00
Allstate Corp. (The), FRN 6.5% ) 6. 398. 000 6. 971 596 0.04 2005-31 ‘241" 5.053% 25/08/2035 ’ ’ ’
15/05/2067 B B ' Alternative Loan Trust, Series 2003-J6 USD 4487 4065 0,00
Ally Financial, Inc., FRV4.7h Perpetual — USD 9, 663, 000 8,165, 573 0.05 ‘241" 5.5% 25/07/2025 ’ ’ ’
Alternative Loan Trust, Series Alternative Loan Trust, Series
2005-50CB 5% 25/11/2042 usb 81 739 0.00 2006-41CB “2A18" 5.75% 25/01/2037 Usb 2,112,247 985, 300 0.01
Alternative Loan Trust 6. 5% Alternative Loan Trust, Series
25/09/2034 usb ’ 0 0.00 2004-28CB ‘2047 5.75% 25/01/2035 Usb 77,039 67, 518 0.00
Alternative Loan Trust 5. 5% Alternative Loan Trust, Series
95/05/2022 USD 1,033 991 0.00 043208 ‘25’ 5. 54 25/02/2035 UsD 208, 608 192, 369 0.00
Alternative Loan Trust, Series Alternative Loan Trust, Series
2004-24CB ‘1AL 6% 25/11/2034 usb 620, 914 610,219 0.00 2006-4CB ‘245" 5. 5% 25/04/2036 Usb %, 45 68, 28 0.00
Alternative Loan Trust, Series Alternative Loan Trust, Series
2005-20CB ‘1AL 5. 5% 25/07/2035 usb 1,21 13,121 0.00 2004-28CB ‘3A1" 6% 25/01/2035 Usb 1,272, 964 1, 067, 162 0.01
Alternative Loan Trust, FRN, Series Alternative Loan Trust, Series 2005-J1
2005-59 ‘141" 5. 145% 20/11/2035 usb 3,174,142 2,878,232 0.02 “3AL" 6.5% 25/08/2032 Usb 397 S 167 0.00
Alternative Loan Trust, Series Alternative Loan Trust, Series
2005-64CB “1AL" 5. 5% 25/12/2035 usb 90,29 75,899 0.00 2005-85CB ‘342" 5.25% 25/02/2021 Usb 15, 644 14,021 0.00
Alternative Loan Trust, Series USD 9,560, 840 9, 161, 242 0.01 Alternative Loan Trust, Series UsD 990, 798 132, 976 0.00

2005-3CB “1A13" 5. 5% 25/03/2035

20071608 ‘541" 6.25% 25/08/2037
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géng;;};ve‘z?n Z;u;;}lzj;;:z UsD 1,015,972 862,556 0.00 f\z;((z/iofhnology, Inc., 144A 6.625% USD 8. 760, 000 8 445 939 0.05
AMlternative Loan Trust, FRY, Series USD 9 396 446 L 868,120 0.01 15/09/2027 T T !
200581 ‘AL’ 5.013% 25/02/2097 0 0% ingel Oak Yortgage Trust [ LLG, R,
;\é{;;fzzééve‘;ooayn 2;?2,5/509;;;0536 USD 9, 413,267 1, 346, 606 0.01 ;;{8;3222?—3 ‘BL", 1444 5.039% [IN)] 1, 539, 000 1,369, 101 0.01
;gzr‘;g;gvei?;“ Tgis% 5;;326 UsD 130, 459 207 0.00 :“;;;01\0'1371223’; Partners U 1WA yopy g 010,000 12,359,466 0,07
;g?g?;gvei?;" Tg,:’s;S /gzzg;b UsD 972,929 722,155 0.00 :“;;za: ‘f;i;g;gggpa“““ PR usp 10,906,000 10,188,823 0.06
gég?gi(z“eﬁm ?%Jﬂoze%; UsD 4,054,044 3,470,210 0.02 ?;;g;j;;?”m Corp HAB.STEyqp) 5,000,000 5,002,933 0.03
gégzrggé};”ek;a” Zé”;ot/ 13;%:2 UsD 138, 190 69,801 0.0 é?;g;j;;?”m Corp, HAT.B gy, 1,659,000 1,637,809 0.0l
“ig””:t:e L“l‘;;;:? rles W g 271,838 159,556 0.00 é?;g;j;;?”““ Corp S5y, 3,361, 000 3,136,283 0.02
;g??g;gvekja" gr;‘; t2’5/soe5r/i;535 UsD 980, 366 804,120 0.00 :“;gze;:izﬂzgzgm browlle 1Ay 13 803,00 9,937,636  0.06
gégzrgiégve ;O,a“;;;;;wsoeﬁr/i;;% USD 95,683 68,541 0.00 ?g;o%r/c;uongli Ine., WAL g, 5, 182, 000 4,507,217 0.03
;g?gg;gvekja“ ;?;;5/509;;535 USD 1,677,733 1,302,867 0.01 ?g}for/o;ong]i Ine., HALTSY o 4,117,000 3,751,637 0.02
“i;””:t:e L“l‘;;;:? rles W g 1,874,231 1,100,082 0.01 gijg;;;;;m““’ T 18,508,000 17,348,569  0.10
233;{;2;”%;‘?“ g%r”;;/'osz(;e; UsD 226, 808 119,512 0.00 3?;22;;3‘;;” Ine., HIAAZS gy 6,516,000 577,87 0.03
’1\2%;‘;%?; Co., THAGTEH ey 12,724,000 12,421,280 0.07 33};;;2]2“;8“’ Ine., HABAZS i), 1,421,000 1,225,203 0.01
grzﬁsacnoB”ii”i;ﬂfb‘ﬁcg?iws USD 10,845,000 10,003,580 0.0 Qiﬁgi%gﬁmm P G818 gy, 1,070, 000 1,035,967 0.01
:m;;i;‘l%moi“%; Porer (o, Jnes, B gy 8,251, 000 7,500,604 0,04 gijgzj;g;;m“m U G250 q) 8,965, 000 8,599,068  0.05
22%;;332?‘“” oy FRUS.OB% 182,000 167,458 0.00 2;;2;?;2323”“6“ P THRG.6268 ) 4,917,000 4,736,853 0.03
?K1Ca?kfm:eﬁ:g;ﬁ;;m;n L8 USD 3,069,890 2,669,024 0,02 332332 41u5m1n10[21)‘299Gmup e s 59,000 533,208  0.03
f\:ffiiiﬁ Home Mortgage Investment éi?;;@ggéomome e 4 USD 938, 000 867, 146 0.01
i 29 Al ' . 5

?;;;ﬂ Zl;%;;;;;s 2007-2 “12A1 USDh 4,069, 979 1,510, 883 0.01 éj%;é&?mome Group, Inc. 4.75% UsD 8, 506, 000 7,674,821 0.04
AmeriGas Partners LP, 1444 9. 375% UsD 5, 915, 000 1,839, 916 0.03 Ascent Resources Utica Holdings LLC, UsD 10,370,000 10,909, 850 0.06

01/06/2028

1444 8. 25 31/12/2028
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Ascent Resources Utica Holdings LLC, Banc of America Funding Trust, FRN,
1444 5. 875% 30/06/2029 UsD 200,000 187,897 0.00 Series 2006-A ‘1AL 6.454% [IN)] 314, 396 285, 220 0.00
A icd 20/02/2036
‘I\Z;iné z;zz“?;eiougé; ides e USD 4,350, 000 4,168, 916 0.02 Banc of America Funding Trust, Series
e ot A om0 o UsD 723,382 59,338 0.00
ASGN, Inc., 144A 4.625% 15/05/2028  USD 5,408, 000 4,954, 417 0.03 20056 1A2" 5. 5% 25/10/2035
Asset-Backed Securities Corp. Home Banc of i\merisa F”E‘_ﬁ“g_?”sf’ Series gy 96, 871 90,020 0.00
Bquity Loan Trust, FRY, Series UsD 154, 430 175,096 0,00  2006-1 “TAZ 5.75h 25/01/2036
2004-HE2 “M2" 6. 328% 25/04/2034 Banc of America Funding Trust, FRN,
Asset-Backed Securities Corp. Home Series 2007-C ‘143" 4.899% usb 1, 255, 600 1, 060, 028 0.01
Bquity Loan Trust, FRY, Series Ush 229,990 217,454 0.00 20/05/206
2004-HET “M2" 6. 028% 25/10/2034 Banc of America Funding Trust, FRY,
/ Series 2007-C ‘144" 4.899% usb 570, 957 482, 025 0.00
?Lh;;agggéth frow, Ine., HASSh -y 1,320,000 1,210,200 0.01 /0506
5/02/ 1991
. Banc of America Funding Trust, FRY,
Audacy Capital LLC, 144A 6.5% " oo o
01/06/2027 § Usb 8,030, 000 386,932 0.00 ;Srgjzgggu AU 4.473% UsD 4,976, 555 4,068,619 0.02
Audacy Capital LLC, 144A 6.75% !
31/0332022 § UsD 3,874,000 186, 672 0.00  Banc of America Funding Trust, Series USD 38 066 31607 0.00
vantor Funding, Tnc., 1444 4.625% ML U’ .15 25082058 ’ ’ '
15/07/2028 T Ush 20, 649, 000 19,030, 126 0.11  Banc of America Funding Trust, FRY,
Nient Corp., 144 7,128 00820 USD 2,613,000 2,612,503 001 Ccries W05 AL 48 UsD 188,318 L2z, e 0.0
Avis Budget Car Rental LLC, 144A L/0/2051
5,758 15,/07/207 USD 4,895, 000 4,613, 301 0.03 gggg_;f r}ﬁ:l;}caﬁfﬂugilﬁézggt, Series UsD 5716 5,263 0.00
Avis Budget Car Rental LLC, 144A e .
5.75% 16/07/2021 Us 6,985,000 627,72 0.04 Eggfzf AQZ?“SF:;d;EgJY% ) 14,49 10,09 0.00
Avis Budget Car Rental LLC, 144A . e
i ’ UsD 17, 326, 000 15, 626, 391 0.09  Banc of Anerica Yortgage Trust,
:. 7%)%}30;/Oél/CQOQSl2 . Series 20073 141’ 6% 25/09/2037 UsD 50, 648 38,791 0.00
vis Budget Car Renta N .
R UsD 8,019, 000 7,234, 465 0.04  Banc of America Mortgage Trust, FRN,
:- ?7*’;’ 31/ OSC/ 2023 N Series 04 U2 5.5 /00 LD 34,705 3,95 0.00
vis fudget Car Rental LLL, BANK, Series 2017-BSKT B” 3. 949%
8958 15/01/2020 U nEmo0 o nas6 006 B S USD 238,00 2,006,738 0.0l
Avis Budget Car Rental LLC, 144A 8% BAVK. FRY. Series 2017-NG5 ‘D’ 1444
15/03/2031 UsD 3,895,000 3,844,026 0.02 o 71 15/05060 USD 8,500,000 6,922,080  0.04
Axalta Coating Systems LLC, 144A BANK, Series 2017-BNK7 ‘D, 144A
3.375% 15/02/2029 UsD 11,438, 000 10,015, 029 0.06 9. 708% 15/09/2060 UsDb 1,715, 000 1,155, 021 0.01
Banc of America Alternative Loan BANK, Series 2017-BNK9 ‘D, 1447
Trust, Series 20064 ‘2AI' 6  USD 3,192 2,804 0.00 98 15/11/25 USD 2,000, 000 1,221,01¢  0.01
25/05/2046 BAVK, Series 2018-BNI5 ‘', 1444 3%
Banc of America Alternative Loan 15/11/2061 Usb 1,000, 000 699, 679 0.00
Trust, Series 2006-4 ‘3CB4" 6%  USD 42,078 35, 665 0.00  BANK, Series 2018-BNI4 ‘F, 1444
95/05,/2046 3,014 15/09/2060 usb 1,676, 000 810, 383 0.00
Banc of America Alternative Loan Bank of America Corp., FRN 3.194%
Trust, Series 2006-4 ‘4CBI" 6.5%  USD 659, 274 578,775 0.00  23/07/2030 USD 1, 060, 000 943,409 0.01
25/05/2046 Bank of America Corp., FRN 2.572%
Banc of America Alternative Loan 20/10/2032 USD 9, 000 8, 369 000
Trust, Series 2006-5 ‘CBT 6% USD 83,598 68, 355 0.00  Bank of America Corp., FRN 4.571% UsD 9,609, 000 9,100, 055 0.01

25/06/2046

27/04/2033



JPEIHUAVRARAUR T X = A—N)L- A H L TR

| 36

JPMorgan Investment Funds — Global Income Fund

RERMIFAEME ()

20245F12R31BHRTE
HEEIC HEEI
a®hnd a®hnd
BEMR BE HKE/EESE Bl (a-—n) 8% BERNR BE HBE/EELE Kl (a—0) 8 %)
Bank of America Corp., FRN 5.468% Block, Inc. 2.75% 01/06/2026  USD 7,467,000 6,939, 627 0.04
23/01/2035 UsD 1,925, 000 1, 867, 403 0.01 Block, Inc. 3.5%01/06/2031  USD 3,361, 000 2,853,099 0.02
Bank of America Corp., FRN 2.482% Blue Racer Midstream LLC, 144A
91/08/20% UsD 6274000 A9BA0 0.03 (oot ush 4,665,000 4,515,225 003
) ) M1 de
Bank of America Corp., FRN 6. 1% usD 5 419,000 5,206,070 0.02 Blue Racer Midstream LLC, 144A T% USD 4,004, 000 3,947,089 0.02
Perpetual 15/07/2029
Bank of New York Mellon Corp. (The), Blue Racer Midstrean LLC, 1444 7. 25% UsD 3 008, 000 9 980 244 0.02
FRY 5.834% 25/10/203 UsD 40, 000 40, 085 0. 00 15/07/2032 , 005, , 980, .
Bath & Body Works, Inc., 1442 6. 625% Boise Cascade Co., 1444 4.8756 o) 1. 116. 000 LooT 38T 0.01
o0 UsD 1,393,000 1,358,825 0.01 g /07909 116, 021, :
Bausch Health Americas, IHC., 1444 Booz Allen Hamilton’ Inc,, 1447 USD 3,803, 000 3477, 673 0.02
0.95% 01/04/20%6 UsD 9, 420, 000 8,711, 067 0.05 3 875% 01/09/2028 » OV9y » 2t .
: . Booz Allen Hamilton, Inc., 144A 4%
za;a:cglliz?il/;gz‘;mencas, he., A o) 13, 545, 000 10,787,114 0.06  o1/07/2029 UsD 2,574, 000 2,340,937 0.01
Bayview Financial Nortgage Boyne USA, Inc., 1A L.T50 ) 8, 766, 000 8,014,258 0.0
Pass-Through Trust, FRY, Series  USD 3,140,000 3,011,184 0.0z 1%/05/2029
2006-4 B’ 6.484% 28/02/2041 Bras}mar Hotels&Kes‘m:ts Trust, FRN,
PR o Series 2018-PRUE °C", 1444 5.82%  USD 1,500, 000 1,438, 089 0.01
Bayview Financial Revolving Asset PO
Trust, FRY, Series 2005-A ‘Al", 144 USD 1,252, 590 1, 118, 751 0.01 }135"_061'("2030(: (The), 1444 4, 6255
5459 26/02/2040 T s bo. Ahel, AL EER T psp 13,762,000 12,878,620  0.07
. 15/10/2027
BBCMS Mortgage Trust, FRN, Series Brink’ s Co. (The). 1444 6.5%
2018-TALL ‘C’, 144A 5.716% USD 5,000, 000 4,185, 698 0.02 1;36/2(5)290. N ’ UsD 3,064, 000 2,994, 947 0.02
15/05/ 2057 Buckeye Partrers LP, 1444 4.1258
i . [IN)] 5,276, 000 5,085, 028 0.03
BOCS ortgage Trusty R, Series 2,000, 000 1,203,423 0.01 01/03/20% e e
2007-CL D", 1444 3.529% 15/02/2050 Buckeye Partners LP, 1441 4, 5%
BBCMS Mortgage Trust, FRN, Series 01/03/2028 ’ o ush 8,845, 000 8, 124, 355 0.05
2018-TALL ‘E’, 144A 7.032% USD 8,000, 000 6, 288, 010 0.04
- ' ! e » 5 Buckeye Partners LP 3. 95%
éb/Oi/QOS’F i s 01/12/2026 UsD 5, 350, 000 4,981, 459 0.03
ear Stearns ALT-A Trust, eries
P Buck Part LP 4.125
W54 B RN BAG  D 286, 551 e " us 2315000 2,129,497 001
Bear § ALT-AT: FRY, § OL/12/2001
ear Stearns ALT-A Trust, eries : : "
» T Builders FirstSource, Inc., 1444 5%
2006-8 ‘34" 4.773% 25/02/2034 usb 117, 851 106, 364 0.00 01/03/2030 Ush 8,952, 000 8,230, 245 0.05
Bear Stearns Asset-Backed Securities Builders FirstSource, Inc.. 1444 4.%5%
Trust, Y, Series 2004-5D4 ‘AL UsD 95, 445 89,769 0.00 g1/ Usb 9, 623, 000 8,107,235 0.05
5. 333% 25/08/2004 Builders FirstSource, T, 144 6.375%
Bear Stearns Asset-Backed Securities 15/06/203 USD 8, 280, 000 7, 936, 434 0.04
Trust, FRY, Series 2003-SD1 I’ USD 388, 762 397,553 0.00  Builders FirstSource, Inc., 1444 6.375%
5 T8 5/ 12/ s UsD 5, 555, 000 5,300,197 0.03
Bear Stearns Nortgage Funding Trust, Caesars Entertainment, Inc., 144A
B, Series 0014 AU 483  USD 1,681,433 1,505,801 0.0 g 195 01/07/2027 Usb 3,708,000 3,611,602 0.02
25/09/2047 (aesars Entertainment, Inc., 1444
Benchnark Mortgage Trust, Series USD 9 670,000 L 407,648 0.01 4.625% 15/10/2029 USD 5, 867, 000 5,303, 470 0.03
2018-B1 D", 1444 2.75% 15/01/2051 B T ' (aesars Entertainment, Inc., 1444 T4 USD 9. 150, 000 8,988, 010 0.05
Big River Steel LLC, 144A 6.625% 15/02/2030 T Y ’
USD 7,536, 000 7,210,919 0.04 .
31/01/2029 (aesars Entertainment, Inc., 144A UsD 11 055. 000 10.714. 664 0.06

Block, Inc., 1444 6.5% 15/05/2032  USD 14, 241, 000 13,873,921 0.08

6. 5% 15/02/2032
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California Resources Corp., 144A Central Garden & Pet Co., 1444 4. 125%
71955 01/02/20% UsD 4,698, 000 4,531, 682 0.03 /04/2031 UsD 500, 000 426,572 0.00
H PIx! ’r‘ ’r‘f) 9| 0, Y
Calpmf: Corp., 1444 5.25% 01/06/2026  USD 1,657, 000 1,595, 885 0.01  Central Garden & Pet Co. 5.125% USD 13,811, 000 13,014,703 0.07
Calpine Corp., 144A 4.625% 01/02/2028
UsD 2,865, 000 2,615,616 0.01
01/02/2029 Central Garden & Pet Co. 4.125% USD 12. 088. 000 10, 476. 993 0.06
Calpine Corp., 1444 5% 01/02/2031  USD 8,178, 000 7,419,233 0.04  15/10/2030 Y Y ’
CCO Holdings LLC, 144A 5.125% Century Communities, Inc. 6.75%
01/05/2027 UsD 17, 414, 000 16, 483, 699 0.09 01/06/2027 UsD 63, 000 60, 794 0.00
CCO Holdings LLC, 144A 5% CFCRE Comnercial Mortgage Trust,
01/02/2028 UsD 54,794, 000 50,943, 855 0.29 FRY, Series 2016-C6 D', 1444 4.169%  USD 1,900, 000 1,341,237 0.01
CCO Holdings LLC, 144A 5.375% 10/11/2049
01/06/2029 UsD 29, 678, 000 27,369, 111 0.15 (S Commercial Mortgage Trust,
(CCO Holdings LLC, 144A 4.75% FRY, Series 2017-B1 ‘E’, 14443.3%  USD 1,500, 000 833, 168 0.00
01/03/2030 UsD 64,988, 000 57,263, 920 0.32 15/08/2050
CCO Holdings LLC, 144A 4.5% Chart Industries, Inc., 144A7.5%
15/08/2030 USD 61, 177,000 52,984, 985 0.30 01/01/2030 [IN)] 17, 326, 000 17, 280, 497 0.10
CCO Holdings LLC, 144A 4.25% Chart Industries, Inc., 144A9.5%
01/02/2031 UsD 64,214, 000 54,045, 020 0.31 0L/0L/2031 UsD 1,522,000 1,577, 466 0.01
CCO Holdings LLC, 144A 4.75% Charter Communications Operating
01/02/2032 UsD 170, 000 143,975 0.00 LLC 6,659 01/02/2031 UsD 1, 360, 000 1,365,973 0.01
(C0 Holdings LLC 4. 5% 01/05/‘2032 UsD 4,735, 000 3,930, 557 0.02  Chase Fun‘dmgy Trust,’ S?EP, Series USD 124,551 115,332 0.00
(D Mortgage Trust, FRN, Series 20034 ‘145" 4.9% 25/05/2033
o - USD 750, 000 399,999 0.00 ) .
2016-CD2 ‘C’ 3.976% 10/11/2049 Chase Funding Trust, Series 2004-1
. e e UsD 955, 089 854,203 0.00
(D Mortgage Trust, FRN, Series M 4.725% 25/05/2033
. ) _ USD 1, 370, 690 1,202, 696 0.01 . . .
2017-CD6 ‘C" 4.271% 13/11/2050 Chase Funding Trust, FRN, Series
) o ; _ UsD 1,082, 889 996, 681 0.01
(D Mortgage Trust, Series 2017-CD3 2004-2 ‘IM1” 5.7% 26/02/2035
o [, UsD 3, 100, 000 613,957 0.00 . . .
D™, 1444 3.25% 10/02/2050 Chase Funding Trust, FRN, Series
. S v - USD 55, 463 46, 532 0.00
(D Mortgage Trust, Series 2017-CD4 20035 “IM2° 5.641% 25/09/2032
o A UsD 1,000, 000 800, 834 0.00 .
D™, 1444 3.3% 10/05/2050 Chase Mortgage Finance Trust, Series
. - yo? . Ush 1,148, 482 436, 117 0.00
(D Mortgage Trust, Series 2017-CD5 2006-S3 ‘142" 6% 25/11/2036
. ! ) USD 2,026, 000 1,648, 293 0.01 . .
D", 1447 3.35% 15/08/2050 (hase Nortgage Finance Trust, Series UsD 37739 19.419 0.00
(D Mortgage Trust, FRN, Series 2007-52 ‘148 6% 25/03/2037 ’ ’ :
2018-CD7 ‘D™, 144A 3.092% UsD 2,000, 000 1,490, 871 0.01  Chase Mortgage Finance Trust, FRY,
15/08/2051 Series 2007-A2 ‘341" 6.446% UsD 2,818, 748 2,637,228 0.01
5y 106/2035
CI?&R Smokey Buyer, Inc., 144A 9. 5% UsD 9,957, 000 9, 460, 976 0.05 25/06/2035 ‘ .
15/10/2029 Chase Yortgage Finance Trust, Series USD 677,455 970, 396 0.00
Cedar Fair LP 5.25% 15/07/2029  USD 4,858, 000 4,503, 666 0.03  2006-4 ‘A5 6% 25/12/2036 ’ : ’
Centene Corp. 4.625% 15/12/2029 USD 31,819, 000 29, 082, 386 0.16  CHEC Loan Trust, FRY, Series 2004-1
Centex Home Equity Loan Trust, FRY, N3, 1444 5.503% 25/07/2034 Usb 76,510 73, 697 0.00
Series 2004-C 2" 4.564% UsD 261,770 244,815 0.00  Chemours Co. (The), 144A 5.75%
95/06/2031 15/11/2028 UsD 26,909, 000 24,049,576 0.14
Centex Home Equity Loan Trust, STEP, Chemours Co. (The), 144A 4. 625%
Series 2004-D WF2" 6. 06% UsD 147,875 141,749 0.00  15/11/2029 UsD 760,000 631,119 0.00
25/09/2034 Chemours Co. (The), 144A 8%
Centex Home Equity Loan Trust, FRY, 15/01/2033 Usb 4,656, 000 4,390, 455 0.02
Series 2004-D “WV2' 5. 488% USD 11, 694 10, 728 0.00  Cheniere Energy Partners LP 4.5%
95/09/2031 01/10/2029 UsD 9,710, 000 9,069, 735 0.05
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N ) _
g‘;jg;%gi“rgy Partners LP 4y 538,000 4,804,612  0.03 g:];ifzrgoggfzfaﬁ;’ﬁ“’?@&;ﬁ;/,2035 UsD 4224652 2,133,930  0.01
i 5 (L Yortgage Pass-Through Trust,
?;;31;;3@““” Partners LPS.250 gy 4,266,000 3,569,281 0,02 Seriezr9§g§floanA4,’“;g5% 2%7"9037 USD 154, 515 60,671 0.00
’ = S CHL Mortgage Pass-Through Trust,
Ezigzriiéliﬁ“f11?0”22 ;Ufzz"zosa tsh 41,821 BA 00 oy g s U 92, 665 218 0.0
’ _ . CHL Mortgage Pass-Through Trust,
Egigzrggggzsz&%@gg%zg?5,5m usb 1,074, 625 BT 000 ooy 5 SR B U 106,286 o018 000
CHL Nortgage Pass-Through Trust, CHLlMor;LgafgeoPas‘s*Tyhr(zugl? T;“St' ) 32, 065 18, 155 0.00
FRY, Series 2003-58 ‘241" 6.69%  USD 161, 752 152,331 0.00 Series 2005-20 AT 5.25 25/13/
19/02/2034 g}l‘%: /EZ”;;:Y Corpey LUAG.5T8h o g o700 17,380,530 0.10
CHL Mortgage Pass-Through Trust, ; ‘
B, Series 20005 A 5.13%  USD 1,059, 478 918,147 0,01 CienaCorp., 1444 4431/01/2030  USD 4,300, 000 3,826,784 0.02
25/02/2035 Cinenark USA, Tne., LMAS.25h o) 5,930,000 557,628  0.03
CHL Nortgage Pass-Through Trust, 15/07/2028 U T
TRY, Series 2006-045 ‘A1 4853  USD 6,576,202 5,347,391  0.03 gi?ggj;ggg% Ine., ATH o)) 3,230,000 3,179,912 0.02
25/04/2046
CHL Mortgage Pass-Through Trust Citigrow Comerciel m’”g‘"‘ge Trust,
Series 2007-18 ‘U 6,54 %5/11/2037 UsD 89,611 30,961 0.00 T?gf%lzs 011-PT B 4.137% UsD 1,445, 000 1,267, 656 0.01
(HL Mortgage Pass-Through Trust, Ct ' uo Comerci] Yorteace Trust
. w0 fo11n! ' itigroup Commercial Mortgage Trust,
FRY, Series 2006-11B2 ‘418" 462  USD 542, 046 158,890 0.00 : e
20;04;;;25 . B, Series NG00 C 420%  USD 2,558,000 2,399,102 0.0l
ChL Hortgage Pass-Through Trust, é?i?zigig%mmercial Nlortgage Trust
es 006-HIBL ‘290" 4,50 . '
I, Sevies 0GB 2 45 USD 1,253, 379 LI 0.00 ol e ¢ 4 1sh 2 45, 000 236,53 0.0l
20/03/2036 .
CHL Mortgage Pass-Through Trust W
b8 o g“ o USD 2,552, 954 1, 344, 898 0.01  Citigroup Comnercial Mortgage Trust,
Series 2006-18 “2M" 64 25/12/2030 R, Series 2012-68 ‘D, 1444 UsD 2,317, 000 1L541, 134 0.01
(HL Mortgage Pas‘s*Th)rough ‘Trt-ls’t, ’ USD 3,541,288 9,084, 270 0.01 &M% 10/09/2045
Series 2005-J2 "348" 5.5% 25/08/2035 (itigroup Commercial Nortgage Trust,
(HL Nortgage Pass Through Trust, ;) 1,787, 806 720,755 0,00 R Series 5627 D, 1) UsD 3,000, 000 2,759,646 0.02
Series 2007-16 “Al 6‘ 5% 25/10/2037 4' 389% 10/’02/’2048
CHL.‘vlortgage Pa(ss*Tyhrol{gh ?r”ft! UsD 1,198, 752 559, 479 0.00 Citigroup Comercial Nortgage Trust,
Series 2007-3 “AI8" 6% 25/04/2037 Series 0156029 D', 1444 3.11% UsD 2,000, 000 1,769,365 0.01
CHL Mortgage Pass-Through Trust, 10/04/2048
FRY, Series 200422 ‘42’ 5,168 USD 568, 528 518,082 0.00  (itigroup Comercial lortgage Trist,
2/11/2034 FRY, Serfes 2016:C1 ‘D', 1444 4.939%  USD 2,750, 000 2,550,339 0.0l
CHL Mortgage Pass-Through Trust, 10/05/2049
FRY, Series 2004-HYB6 ‘42’ 6.028%  USD 163, 256 149,897 0.0 Citigroup Comercial Uortgage Trust,
20/11/2034 BRY, Series 2016-¢2 ‘D, 144 3.25%  USD 2,863, 000 2,476,877 0.01
CHL Nortgage Pass-Through Trust, 10/08/2049
_ S oten s USD 136, 260 185,674 0.00 ‘
Series 2006-17 A2" 6% 25/12/2036 (itigroup Commercial Nortgage Trust,
CHL Nortgage Pass-Through Trust, Series 201676 ‘D', 1444 3.25% USD 1,335, 000 947,897 0.0l
Series 20012 A2 68 25/0/2087 LoD 174,620 68,858 0.00 g g
CHL Mortgage Pass-Through Trust, (itigroup Commercial Nortgage Trust,
FRY, Series 2004-22 ‘A3’ 5.165%  USD 347,882 317,014 0,00 Series 017PT D, 1444 3.95% USD 5,897, 000 3,914,369 0.02

25/11/2034

14/04/2030
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Citigroup Mortgage Loan Trust, FRN, (leveland-Cliffs, Inc., 144A 4.625%
Series 2007-6 ‘1A24° 4. 248% USD 4,811, 534 3,463, 372 0.02  01/03/2029 USD 1,994, 000 1,195, 701 0.04
2@’93/2037 ‘ Cle/vel/and*Chffs, Inc., 1444 6.875% UsD 7,580, 000 7,234,989 0.04
(itigroup Mortgage Loan Trust, Series USD 11076 8 463 0.00 01/11/2029
20059 ‘242" 5.5% 25/11/203 ’ ’ ’ Cleveland-Cliffs, Inc., 144A 6.75%
(itigroup Mortgage Loan Trust, Inc., 15/04/2030 Usb 5, 460, 000 5,150,902 0.03
FRY, Series 2003-6 ‘A" 6.08% UsD 159, 689 152,131 0.00  Cleveland-Cliffs, Inc., 1444 4.875%
25/00/2055 01/03/2031 UsD 3,593, 000 3,119, 431 0.02
(itigroup Mortgage Loan Trust, Inc., CMS Energy Corp., FRN 4.75%
FRY, Series 2006-8 ‘A3", 1444 5.31%  USD 804, 795 354,517 0.00  01/06/2050 UsD 10,164, 000 9,204,971 0.05
25/10/2035 CNX Midstream Partners LP, 144A
(itigroup Mortgage Loan Trust, Inc., 4.75% 15/04/2030 Usb 1, 662, 000 1, 467, 930 0.01
STEP, Series 2005-WF2 ‘AFT 5.74%  USD 9,731 8,408 0.00  ONX Resources Corp., 144A 6%
25/08/2055 15/01/2029 UsD 8,731, 000 8,253, 364 0.05
(itigroup Mortgage Loan Trust, Inc., CNX Resources Corp., 1444 7.375%
FRY, Series 2003-0PTL ‘W4’ 5.503% UsD 25,259 21,644 0.00  15/01/2031 UsD 4,524,000 4,876, 542 0.03
25/02/2035 Coherent Corp., 1444 5% 15/12/2029  USD 21,956, 000 25,757, 354 0.15
Citigroup, Inc., FRN 2.014% Coinbase Global, Inc., 144A 3.375%
95,/01/2026 USD 984, 000 946, 231 0.01 01/10/2028 [IN)] 7,437,000 6, 456, 927 0.04
Citigroup, Inc., FRN 2.572% Coinbase Global, Inc., 144A 3.625%
03/06/2031 UsD 2,121, 000 1, 786, 059 0.01 01/10/2031 UsD 2,762, 000 2,254,074 0.01
iti 9. 5% 03/11/2032 \, Seri
C1.‘L1g.1roup, Inc., FRN 2.52% 93,11, 208 USD 1, 060, 000 855,910 0.00  com Mortgaga Trus_t, FRY, Serlef USD 6,000, 000 5,606,530 0.03
Citigroup, Inc., FRN3.057% 2014-UBS5 ‘B™ 4. 514% 10/09/2047
UsD 1, 786, 000 1, 485, 391 0.01 . .
25/01/2033 COMM Mortgage Trust, FRY, Series USD 3. 000. 000 9 640. 790 "
Citigroup, Inc., FRN 3.785% 2014-UBS5 “C" 4. 868% 10/09/2047 T T ’
UsD 2,290, 000 1,991, 231 0.01 .
17/03/2033 COMM Mortgage Trust, FRN, Series USD 7178, 000 6. 198, 634 0.04
Citigroup, Inc., FRY 6.75% Perpetual ~ USD 10, 000, 000 9,578, 029 0.05  2016-CR28 ‘C’ 4.586% 10/02/2049 Y Y ’
(itigroup, Inc., FRY 5.95% Perpetual USD 6, 045, 000 5,831, 659 0.03  COMM Mortgage Trust, FRY, Series
Citigroup, Inc., FRY 6.25% Perpetual USD 1, 815, 000 1,753, 959 0.01  2013-CR8 D", 144A 3.52% 10/06/2046 USD 1, 500, 000 1,424,570 0.01
(ivitas Resources, Inc., 1447 8.375% COMM Mortgage Trust, FRN, Series
01/07/2028 UsD 10,270, 000 10,296, 684 0.06 2014-CR19 ‘D’ , 1444 4.512% UsD 2,766, 323 2,540, 894 0.01
Civitas Resources, Inc., 1441 8,625% 10/08/2047
01/11/2030 usb 7, 580, 000 7, 638, 886 0.01 COMM Mortgage Trust, FRN, Series
Civitas Resources, Inc., 1444 8.75% 2014-CR21 ‘D’ , 1444 4.19T% UsD 723,534 662, 950 0.00
0L/07/2031 Usb 11, 641, 000 11, 682, 227 0.07 10/12/2047
(larivate Science Holdings Corp., 1444 COMM Mortgage Trust, FRN, Series
3.875% 01/07/2028 UsD 6, 126, 000 5,512,598 0.03 2014-1C15 ‘D’ , 1444 4.76T% UsD 2,107, 865 1,958, 188 0.01
(larivate Science Holdings Corp., 144A 10/04/2047
4,875% 01/07/2029 UsD 6,907, 000 6,212, 415 0.04 COMM Mortgage Trust, Series
(lear Channel Outdoor Holdings, Inc., 2014-LC17T D’ , 144A 3.687%  USD 14, 874, 167 13, 469, 796 0.08
1444 5. 125% 15/08/2021 UsD 29,272, 000 27,182, 181 0.15 10/10/2047
(lear Channel Outdoor Holdings, Inc., COMM Mortgage Trust, Series
1444 7.75% 15/04/2028 UsD 10, 365, 000 §, 050, 261 0.05 2014-UBS5 ‘D’ , 144A 3.495%  USD 5,389, 000 3,471,940 0.02
(lear Channel Outdoor Holdings, Inc., 10/09/2047
1444 9% 15/09/2028 Ush 8,025, 000 8,131, 286 0.05 COMM Mortgage Trust, FRN, Series
(lear Channel Outdoor Holdings, Inc., USD 17,379, 000 14, 674, 362 0.08 2015-CR22 D", 144 4.07% UsD 1,000, 000 725,430 0.00

144 7.5% 01/06/2029

10/03/2048
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COMM Mortgage Trust, FRN, Series Comstock Resources, Inc., 1444 6.75%
015-CR23 D’ 4. 332% 10/05,/2048 Ush 2, 258, 000 1,766, 047 0.01 01/03/20%8 [IN)] 26,021, 000 24,481, 263 0.14
COMY Nortgage Trust, FRN, Series Comstock Resources, Inc., 144A
W5 D 346 10/08/2018 LoD 50,00 ATELES 008 ol UsD 5,819,000 5,235,276 0.03
COMM Mortgage Trust, FRN, Series Concentra Escrow Issuer Corp., 144A
015-CR5 ‘D’ 3. T66% 10/08/2048 USD 2,000, 000 1, 784, 856 0.01 8. 4756 15/07/2032 USD 3,071, 000 3,019, 184 0.02
COMF Nortgage Trust, FRY, Series Conduent Business Services LLC, 1444
R ke oy USD 12,665,000  1L,641,015  0.07
CO“\_‘] \‘lortgag‘e)Trust, FRY, _S’eries Connecticut Avenue Securities Trust,
?3?052318 U USD 500,000 400, 458 0.00 FRY, Series 2018-R07T ‘IBI’, 1444 [IN)] 5,709, 820 5,820, 495 0.03
COMM Nortgage Trust, FRY, Seri .
I Mortgage Trust, FRN, Series o "
N1 D 4100072008 D 6,466,000 5,54, 994 0.03 Eﬁgnefigi?t A}iﬂfﬁ;ﬁﬁ”g;;ﬁ:; Usb 2,21, 111 2,219,38  0.01
COMM Mortgage Trust, FRN, Series o R 2
0151023 D, 1444 3. 544% USD 2,750,000 2,273,204 0,01  Comeeticut Avene Securities Trust,
10/10/2048 FRN, Series 2023-R08 °1B1" , 1444 usb 8, 450, 000 8, 542, 048 0.05
COMM Mortgage Trust, FRY, Series 8.119 ?5"’10"’2043 )
2018-COR3 ‘D", 1444 2.814% UsD 2,000, 000 649,104 0,00  Comectiout Aveme Securities Trust,
10/03/2051 B, Series 00001 W, 144 USD 7,659,872 7,378,308 0.04
COMM Mortgage Trust, Series 5.569% 25/12/2041
2015-CR22 ‘E’, 1444 3% 10/03/2048 Usb 2,500, 000 1,637, 364 0.01 Connecticut Avenue Securities Trust,
COMM Mortgage Trust, FRN, Series FRY, Series 2022-R06 ‘1M1’ , 1444 usb 1,596, 762 1, 580, 608 0.01
2015-1623 E’, 144A 3.544% USD 4,000, 000 3,130,878 0.02  7.319% 25/05/2042
10/10/2048 Comnecticut Avenue Securities Trust,
COMM Mortgage Trust, FRN, Series FRY, Series 2023-R08 ‘LI’ , 1444 usb 9,198,919 8,911, 451 0.05
2016-CR28 ‘E’, 144A 4.086% USD 5,000, 000 3,625, 968 0.02 6,069 25/10/2043
10/02/2049 Connecticut Avenue Securities Trust,
ComScope Techmologies LLC, 144 po) 9 614, 000 9956627 0.0 AN Series 2024802 M, 144 USD 5,849, 841 5,657,212 0.03
B 15/03/2021 T o 668 25/00/204
CommScope, Inc., 144A 6% usD 19,921, 000 19, 100, 995 0.11  Comnecticut Avenue Securities Trust,
(C)l/ 033/ 20261 s 25 B, Series 2025006 ‘2, 144 USD 3,000,000 3,007,492 0,02
0?';'3328;7 e 0USD 25,465,000 23,491,915 0.13 1269 25/07/2013
Connecticut Avenue Securities Trust,

gi%:;ggzg fne., MRLTE 14,267,000 12,264,510 0.07 FRY Series 224-R01 ', 144 USD 8,380,000 8,159,190  0.05
Comnunity Health Systems, Inc., 1444 63608 25/01/ 2044
5 605 1)5J03J7097 e Ush 3, 140, 000 2,907, 545 0.02  Connecticut Avenue Securities Trust,
Coummity Bealth Srstens. Tc... 1404 FRY, Series 2024-R04 ‘12, 1444 USD 11,547,000 11,189,250  0.06
6 15f01'f9029 e e Ush 10, 495, 000 9,067, 294 0.05  §.919% 25/05/2044
S Connecticut Avenue Securities Trust,
Comnunity Health Systems, Inc., 1444 d
6,125 01/04/2030 usb 2004000 L3055 000 Ry Wy ol e 5,990,000 8 TI98% 0.0
Comunity Health Systems, Inc., 1444 Connecticut Avenue Securities Trust,
5950 15/05/2000 USD 26,340,000 20,872,678 012y qes 303 A, M4 USD 7,655, 321 7,505,533 0.04
Community Health Systems, Inc., 144 7.069% 25/04/2043
4.75% 15/02/2031 usb 7,653, 000 5,728, 866 0.03 Connecticut Avenue Securities Trust,
Comnunity Health Systems, Inc., 1444 USD 8 643, 000 8 604 085 0.05 FRY, Series 2023-R0T ‘21", 1444 [IN)] 7,168, 402 6,974, 107 0.04

10.875% 15/01/2032

6.51% 25/09/2043
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Connecticut Avenue Securities Trust, CSC Holdings LLC, 144A 6.5%
FRY, Series 2023-R07 ‘22", 1444 UsD 10,900, 000 11,074, 377 0.06 01/02/2029 Usb 26, 563, 000 21,59, 863 0.12
7.81% 2?/09/2043 B CSC Holdings LLC, 144A 3.375% USD 4,130,000 2,810, 372 0.02
Connecticut Avenue Securities Trust, USD 6 100, 000 5 953 245 0.03 15/02/2031
FRY2M2" , 1444 6.51% 25/03/2044 T T ' (SC Holdings LLC, 144A 4.5%
. o UsD 10, 223, 000 7,165, 442 0.04
Connecticut Avenue Securities Trust, USD 9 060, 000 L 998,017 0,01 15/11/2031
FRY ‘22", 144A 6. 269% 25/07/2044 T B ' (SFB Nortgage-Backed Pass-Through
Consunmer Loan Underlying Bond Club Certificates Trust, Series 2005-10 5.5% ush 134, 375 17, 664 0.00
Certificate Issuer Trust I, FRY, Series ~ USD 92,737 83,125 0.00  25/11/2020
2020-9 P’ 1444 6.63% 15/04/2045 (SFB Mortgage-Backed Pass-Through
Cooper-Standard Automotive, Inc., Certificates Trust, Series 2005-9 ‘142’ usDh 1, 258, 261 1,074,130 0.01
1444 13. 5% 31/03/2027 usb 30,013, 189 30,880, 510 0.17 5. 25% 25/10/2035
Cooper-Standard Automotive, Inc., CSFB Mortgage-Backed Pass-Through
1444 5.625% 15/05/2027 usb 16,927, 996 13,793, 133 0.08 Certificates Trust, Series 2003-27 ‘1M’ USD 552, 751 532,671 0.00
Corebridge Financial, Inc., FRN 6. 875% 5. 5% 25/11/2033
15/12/2052 UsD 7, 678, 000 7, 616, 616 0.04 (SFB Mortgage-Backed Pass-Through
Coty, Inc., 144A 5% 15/04/2026  USD 1,791, 000 1,723,908 0.01  Certificates Trust, FRY, Series [IN)} 108, 504 104, 035 0.00
Coty, Tnc., 144A4.75%15/01/2029  USD 6, 390, 000 5,873, 609 0.03  2004-AR4 ‘2AL" 5.669% 25/05/2034
Credit Suisse First Boston Nortgage CSFB Mortgage-Backed Pass-Through
Securities Corp., FRY, Series 2004-ART  USD 24,764 24,211 0.00  Certificates Trust, FRY, Series 2003-4 ~ USD 1,932,107 1,258, 307 0.01
AL T 1% 26/11/2034 ‘245" 5.003% 25/06/2035
(redit Suisse First Boston Mortgage (SFB Nortgage-Backed Pass-Through
Securities Corp., FRN, Series 2004-AR3 ~ USD 3,902 3,639 0.00  Certificates Trust, Series 2004-4 ‘441’ usDh 422,901 408, 644 0.00
AL 6,013 25/04/2034 5. 5% 25/08/2034
(Credit-Based Asset Servicing and CSFB Nortgage-Backed Pass-Through
Securitization LLC, FRN, Series ~ USD 126, 630 114, 388 0.00  Certificates Trust, FRY, Series UsD 687,944 670,412 0.00
2004-CB6 ‘M2" 4. 783% 25/07/2035 2004-AR4 “4AL" 6. 65T 25/05/2034
Crescent Energy Finance LLC, 144A (SFB Nortgage-Backed Pass-Through
9.25% 15/02/2028 UsD 19,650, 000 19,803, 244 0.1 Certificates Trust, Series 2004-8 5A1"  USD 331,506 318,344 0.00
Crescent Energy Finance LLC, 144A % 25/12/2034
, USD 9, 124, 000 8,748,572 0.05
7.625% 01/04/2032 CSFB Mortgage-Backed Pass-Through
Crescent Energy Finance LLC, 144A Certificates Trust, Series 2005-10 ‘543 ush 47,835 33,181 0.00
7.375% 15/01/2033 UsD 5, 525, 000 5 115, 997 0.03 5.5% 25/11/2035
CSAIL Commercial Mortgage Trust, (SFB Mortgage-Backed Pass-Through
FRY, Series 2015-C2 ‘B’ 4.208%  USD 4,000, 000 3,592,108 0.02  Certificates Trust, FRY, Series [IN)} 88, 462 83, 768 0.00
15/06/2057 2004-AR5 ‘6A1" 6.291% 25/06/2034
CSAIL Commercial Mortgage Trust, CSFB Mortgage-Backed Trust, FRY,
FRY, Series 2015-C4 ‘C’ 4.553%  USD 2,500, 000 2,358, 777 0.01  Series 2004-AR6 ‘7AL" 6. 36% UsD 147, 254 143, 059 0.00
15/11/2048 25/10/2034
CSAIL Commercial Mortgage Trust, CSMC Mortgage-Backed Trust, Series
FRY, Series 2015-C4 ‘B’ 3.553%  USD 5,000, 000 4,494, 527 0.03  2006-6 ‘IA4’ 6% 25/07/2036 UsD 631,726 296, 397 0.00
15/11/2048 (SMC Mortgage-Backed Trust, Series
(SC Holdings LLC, 144A 5.375% USD 8 931. 000 7 434852 0.04 2007-2 ‘3A18" 5.5% 25/03/2037 UsD 63,925 28, 146 0.00
01/02/2028 B T ’ (SMC Mortgage-Backed Trust, FRN,
(SC Holdings LLC, 144A 11.25% USD 4,187, 000 3,987,013 0.0 Series 2006-8 ‘BAL" 5.489% Ush 17,537 15,779 0.00

15/05/2028

25/10/2026
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CVR Partners LP, 144A 6.125% Deutsche Alt-A Securities, Inc.
15/06/2028 usb 11,651, 000 10,938, 789 0.06 Mortgage Loan Trust, FRN, Series UsD 3,328, 080 3,096, 641 0.02
CWABS Asset-Backed Certificates Trust, 2006-AR1 ‘143" 5. 113% 25/02/2036
FRY, Series 2003-AB4 ‘241" 4.993% UsD 864, 791 729, 468 0.00  Deutsche Alt-A Securities, Inc.
25/03/2036 Mortgage Loan Trust, FRN, Series ~ USD 22,010 21, 157 0.00
CWABS Asset-Backed Certificates Trust, 2005-1 ‘2A17 3.404% 25/02/2020
FRY, Series 2003-11 ‘AF6’ 5. 03% USD 704 665 0.00  Diebold Nixdorf, Inc., 144A 7.75%
%5/00/20% 31/03/2030 UsD 2,561, 000 2,534, 443 0.01
CWABS Asset-Backed Certificates Trust, Directv Financing LLC, 144A 5.875%
FRY, Series 2004-BC4 ‘M1’ 5.503% USD 10, 137 10,414 0.00  15/08/2027 Usb 29,093, 000 27,342, 068 0.15
25/11/2034 Discovery Communications LLC 3. 625%
(WABS, Inc. Asset-Backed Certificates 15/05/2030 Usb 57,000 48,980 0.00
Trust, FRY, Series 2007-801 ‘A", 1444 USD 2,244,233 1, 650, 969 0.01  DISHDBS Corp., 144A 5.25%
5% 050304 01/12/2026 UsD 29, 655, 000 26,027,913 0.15
CWABS, Inc. Asset-Backed Certificates DISH DBS Corp., 144A 5. 75%
Trust, FRY, Series 2004-3 ‘WI" 5.203%  USD 382,230 370, 682 0.00 01/12/2028 Usb 6, 060, 000 5,004,220 0.03
25/06/2034 DISH DBS Corp. 7.75% 01/07/2026  USD 24, 373, 000 19, 784, 454 0.11
CWABS, Inc. Asset-Backed Certificates DISH Network Corp., 144A 11.75%
Trust, FRY, Series 2004-4 ‘WI” 5.173%  USD 540, 889 528,557 0.00  15/11/2027 UsD 34,081,000 34,829,225 0.20
25/07/2034 Dominion Energy, Inc., FRN 7%
CWABS, Inc. Asset-Backed Certificates 01/06/2054 UsD 7,585, 000 1,736, 998 0.04
Trust, FRY, Series 2004-1 2’ 5.278%  USD 52,109 53,852 0.00  Dominion Energy, Inc., FRN6.875%
25032034 01/02/2055 Ush 3,310, 000 3,321,536 0.02
DaVita, Inc., 1444 4.625% 01/06/2030  USD 25, 430, 000 22,493, 894 0.13  Dominion Energy, Inc., FRN6.625%
DaVita, Inc., 1444 3.75% 15/02/2031  USD 26, 172, 000 21,764, 337 0.12  15/05/2055 UsD 5,500, 000 5, 406, 387 0.03
DaVita, Inc., 144A 6.875% 01/09/2032 USD 4,841, 000 4,707,272 0.03  Domino’ s Pizza Master Issuer LLC,
DBJPN Nortgage Trust, FRY, Series Series 2015-14 ‘A21T", 144A 4.474%  USD 1,344,875 1,292, 595 0.01
2016-C3 D", 144 3.477% 10/08/2049 usb 2,000, 000 1,354,078 0.01 25/10/2045
DBJPM Mortgage Trust, FRN, Series Dornoch Debt Merger Sub, Inc., 144A
W6 D, 14 5.228% 10/06/2050 USD 4,857,000 3,437,452 0.02 6. 6258 15/10/2029 UsD 9, 257, 000 7,220,011 0.04
DBJPM Mortgage Trust, FRN, Series DSLA Mortgage Loan Trust, FRY, Series
2016-C3 B, 144 4.227% 10/08/2049 usb 1,250, 000 646, 328 0.00 2005-4R4 “2A1A" 5.001% 19/08/2045 Usb 2,673,216 2,164,753 0.01
DCP Midstream Operating LP 5. 375% DT Midstream, Inc., 144A4.125%
15/07/20%5 USD 2,975, 000 2,872, 560 0.02 15/06/2029 UsD 10, 801, 000 9,728,219 0. 06
Deutsche Alt-A Securities Nortgage DT Midstream, Inc., 144A4.375%
Loan Trust, FRY, Series 2007-0A4 USD 7,016, 555 6,091, 034 0.03  15/06/2031 Usb 4,282, 000 3, 768, 198 0.02
TAIA 4.833% 25/08/2047 Duke Energy Corp., FRN 6. 45%
Deutsche Alt-A Securities Mortgage 01/09/2054 USD 11,995, 000 11,764, 985 0.07
Loan Trust, FRN, Series 2007-0A4 USD 1,277,801 1, 111, 908 0.01  Dun & Bradstreet Corp. (The), 1444 5%
‘IAIB’ 4.713% 25/08/2047 15/12/2029 Usb 2 546, 000 2,339,010 0.01
Deutsche Alt-A Securities Nortgage Dycom Industries, Inc., 1444 4. 5%
Loan Trust, FRY, Series 2006-4R2 ‘142" USD 1,443,797 1,308, 136 0.01  15/04/2029 Usb 12,546, 000 1,299, 431 0.06
4,813k 25/05/2036 EchoStar Corp. 10.75% 30/11/2029  USD 6, 220, 000 6,457, 548 0.04
Deutsche Alt-A Securities Mortgage EchoStar Corp. 6.75% 30/11/2030 ush 6, 330, 877 5, 565, 729 0.03
Loan Trust, FRY, Series 2007-3 ‘24l USD 8,299,923 6,227, 831 0.04  Edgevell Personal Care Co., 1444 5.5% UsD 10,919, 000 10,967, 289 0.06

5.203% 25/10/2047

01/06/2028
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Fdgewell Personal Care Co., 144A EQU Midstream Partners LP, 144A
’ ) N UsD 3,782, 000 3,474, 881 0. 02
4.125% 01/04/2029 usb 4,310, 000 3, 838, 935 0.02 4.5% 15/01/2029
Edison International, FRN 7.875% EQM Midstream Partners LP, 1444
! ' [IN)] 4, 545, 000 4,676, 289 0.03
16/06/2051 UsD 3,670, 000 3,661, 663 0.02 7.5% 01/06/2030
i A EQV Midstream Partners LP, 144A
ng(r)g/UzSo;name RS v 5,000 43462000y 75y 15/01/2031 D RO T 007
Enmergent BioSolutions, Inc., 144A Ush 1157 000 1981 18 0.02 EQT Corp., 144A 3.625% 15/05/2031  USD 2,991, 000 2,574, 300 0.01
3, 875% 15/08/2028 1o P00 : EquipmentShare. com, Inc., 144A 9% UsD 19, 403. 000 19, 416. 092 011
EMRLD Borrower LP, 144A 6.625% 15/05/2028 Y Y '
_ ’ UsD 28,182, 000 27,220,976 0.15 ;
15/12/2030 EquipnentShare. con, Inc., 1k o, 9,377,000 2,396,812 0.0l
BURLD Borrower L, MUAG.T56 o e oo 16/05/2082
15/07/2031 o o ' fg%g“;;g;ihare oom, Tnce, WALy 3,822,000 3,743,961 002
Encino Acquisition Partners Holdings
LG 1444 8.5% 01/05/2028 Usb 19, 150, 000 18, 847, 607 0.11 Equitable Financial Life Global UsD 755, 000 733876 0.00
- ol Funding, 1444 5.5% 02/12/2025 ’ ’ ’
Encino Acquisition Partners Holdings ’
LLC 1448 8,754 01/05/2001 Usb 5,957,000 6,062,672 0.03  Esab Corp., 1444 6.25% 15/04/2029  USD 6, 263, 000 6,107,373 0.03
S T Expand Energy Corp., 144A 5.875%
gngz Fll5n/don40/e2:§11dlngs Ine., A ep 9,959, 000 3,024, 257 0.02 01/02/202 IN)] 1,000, 000 953,269 0.0l
Bnergizer foldings, Ine., 14446, Expand Energy Corp., IHAB 750 e 31,291,000 30,508,691 0.17
9 o UsD 4,043, 000 3,914, 551 0.02  15/04/2029 T .
o . P Expand Energy Corp. 5.375%
]i;ef;gl;;gBHoldmgs, Inc., 1447 4.75% USD 13, 167, 000 12, 100, 190 0.07  15/03/2030 USD 14, 231, 000 13,429, 454 0.08
Brergier oldings, I, 144 4.95% Expand Energy Corp. 4.T8% g 4,112,000 3,684,522  0.02
31"0?"9079 L ) 29,231, 000 26, 187, 342 0.15  01/02/2032 T U ’
E/ ”“T Fer LP. 14445 6258 Fair Isaac Corp., 1444 4% 15/06/2028 ~ USD 5,519, 000 5,021, 529 0.03
nergy Transfer LP, 144A 5. 625 . )
USD 5, 585, 000 5,396, 338 0.03  Fertitta Entertainment LLC, 144A
21/05/2;)27 el 1.625% 15,/01/2029 UsD 3,056, 000 2,745, 063 0.02
nergy Transfer LP, 1444 7. 375 e
UsD 3,191, 000 3,218, 744 0.02  FRMLT Trust, FRY, Series 2004-FF3
21/02/2()?1 o WU 52784 25/05/2034 UsD 220, 505 208,234 0. 00
nergy Transfer LP, C vice 4
15,/05,/2054 USD 7,759, 000 7,857,314 0.04 gl;%ing;les f1sz AU 8T o 9,304, 623 9,120,168 0.01
EnLink Midstream LLC, 144A 6. 5% ; qar o
’ USD 7,752, 000 7,833, 307 0.04 FHLMC, Series K-161 “AL" 5. 076%
01/09/2030 95,/07/2032 UsD 2,160, 000 2,107,570 0.01
Enpro, Inc. 5.75% 15/10/2026  USD LS00 ATIBIOT  0.08 puag, 10 A Series T K g e g I,
Entegris, Inc., 144A 4.375% ) 5 691 000 5 954 658 0.03 0.281% 25/11/2027 » 09l ’ .
15/04/2028 B T ' \ ; a1
FHLMC, 10, FRY, Series K083 ‘X1 USD 188, 304. 020 505. 507 0.00
Entegris, Inc., 1444 4.75% 15/04/2029  USD 10, 175, 000 9,397, 669 0.05  0,034% 25/11/2051 e ’ :
Entegris, Inc., 144A 3.625% FHLMC, 10, FRY, Series K154 ‘X1’
01/05/2029 UsD 9,147, 000 7,992,292 0.05 0291k 28/11/2032 USD 63,490, 859 993,276 0.01
Entegris, Inc., 1444 5.95% 15/06/2030  USD 27,251, 000 26,072, 509 0.15  FHLMC, 10, FRY, SeriesKC06 ‘X1’
Bntergy Corp., FRN 7. 1964 01/12/205¢  USD 2,900,000 2,852,822 0.02  0.883% 25/06/2026 USD 71,381,226 408,923 0.00
Enterprise Products Operating LLC, FHLMC, 10, FRY, Series K070 ‘X3’
RN 5,254 16/08/2077 UsD 6, 118, 000 5,776, 469 0.03 9,041 25/12/2044 [IN)] 3, 585, 000 185, 958 0.00
EQU Midstream Partners LP, 144A FHLIC, 10, FRY, Series K071 “X3" 2.01%
7.5 01/06/207 UsD 6, 762, 000 6,653, 788 0.04 /115 UsD 13,000, 000 659, 926 0.00
EQM Midstream Partners LP, 144A USD 4,800, 000 4,688, 993 0.03 FHLMC, 10, FRN, Series K072 “X3 UsD 14,932, 031 191,453 0.00

6.5% 01/07/2027

2.14% 25/12/2045
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FHLAC, 10, FRY, Series K079 ‘X3’ FNVA, FRN, Series 2018-C03 ‘1B’
9. 955% 25/07/2046 UsD 25, 266, 000 1,651, 836 0.01 8433 25/10/2030 UsD 4,989, 000 5,251,499 0.03
FHLAC, 10, FRY, Series K081 ‘X3’ FNVA, FRN, Series 2018-C06 ‘1B’
9. 235% 25/09/2016 UsD 30, 732, 340 2,158,917 0.01 84335 25/03/2031 UsD 13,861, 000 14, 377, 896 0.08
FHLAC, 10, FRY, Series K083 ‘X3’ FNVA, FRN, Series 2017-C07 ‘IN2C’
9.292% 25/11/2046 UsD 22,188,916 1,651,074 0.01 7. 083% 25/05/2030 UsD 8,703, 844 8, 564, 061 0.05
FHLAC, 10, FRY, Series K084 ‘X3’ FNVA, FRN, Series 2017-C02 ‘2B’
9. 243% 25/11/2028 UsD 40, 198, 684 2,983, 969 0.02 10, 183% 25/09/2029 UsD 2,870, 000 3,015,598 0.02
FHLAC Multicless Certificates, 10, FRY, FNVA, FRN, Series 2018-C06 ‘2B1’
Series 2020-RR14 Y 2.126% USD 5,900, 000 767, 348 0.00  8.783% 25/03/2031 Usb 2,145,000 2,213,978 0.01
27/03/2034 FNMA, FRN “2B17 , 144A 7.869%
FHINC Seasoned Credit Risk Transfer 25/11/2041 Usb 10, 350, 000 10,310, 144 0.06
Trust, 10, FRY, Series 20173 ‘A" 0% USD 173, 166, 967 3,241,718 0.02  FNMA, FRY, Series 2016-C05 ‘2\2’
95072066 139 25/01/2029 UsD 2,793,991 2,780,615 0.02
FHLNC STACR Debt Notes, FRY, Series FNVA, FRN, Series 2018-C04 ‘22’
0N BL 9. 1934 25/03/2030 USD 5,000, 000 5,261, 479 0.03 7,939 25/12/200 UsD 4,676, 259 4,630, 705 0.03
FHLMC STACR Trust, FRN, Series FNVA, FRN, Series 2016-C05 2M2B’
2018-HQA2  “BI’, 1444 8.933%  USD 465, 000 483, 765 0.00  9.133% 25/01/2029 Usb 413,301 411,200 0.00
2:?/10/20.48 ‘ FNVA, ‘IO, FKN,’ Series 2020-37 °X USD 55, 448, 962 9,150,816 0.01
Fifth Third Bancorp, FRN 6. 361% USD 715. 000 713,302 0.00 1.021% 25/04/2032
27/10/2028 ’ ’ ' FXMA, 10, FRY, Series 2020-N31 X1’
. . - , i UsD 32,027, 154 591, 468 0.00
Fifth Third Bancorp, FRN 5. 631% USD 938, 000 017 544 0.01 0.841% 25/10/2032
29/01/2032 ’ ’ ' FNVA, 10, FRY, Series 2016-W4 ‘X2’ USD 4098, 248 90,718 0.00
Finance America Nortgage Loan Trust, 2.Th 25/01/2039 T ’ ’
FRY, Series 20043 2" 5.398% USD 115,983 99,904 0.00  FMA, 10, FRY, Series 2020-M10 X3’
%5/11/2001 L3024 25/11/208 UsD 20, 879, 434 704, 848 0.00
First Horizon Alternative Mortgage Ford Motor Credit Co. LLC, FRN 7.424%
Securities Trust, FRY, Series 2007-#1  USD 983, 342 599, 985 0.00  06/03/2026 Usb 8,750, 000 8,597,739 0.05
A2 4, TAI% 25/05/2037 FREMF Mortgage Trust, FRN, 144A
First Horizon Alternative Jortgage 7. 464% 25/09/2049 USD 290,938 280,063 000
Securities Trust, Series 2006-FA6 ‘341" USD 2,031 591 0.00  FREMF Mortgage Trust, FRN, Series
5,754 24/11/2042 1T-KF40 “B, 1444 7.48% 25/11/2027 Usb 786,416 718, 683 0.00
First Student Bidco, Inc., 144A 4% FREMF Mortgage Trust, FRN, Series
31/07/2029 usb 10,548, 000 9, 338, 786 0.05 2018-KC02 ‘B’ , 1444 4.095% UsD 3,035, 000 2,872,756 0.02
FNC Issuer Trust-FMSR ‘A", 144A 25/07/2025
6.559% 25/09/2029 usb 12,175, 000 11, 665, 444 0.07 FREMF Mortgage Trust, FRY, Series
FNMA 3% 01/03/2052 USD 113,457 93, 250 0.00  2018-KF47 ‘B’ , 144A 6.964% Ush 554,007 533,906 0.00
FNMA 6. 5% 01/08/2054 USD 2,022,100 2,001,191 0.01  25/05/2025
FNMA, FRN, Series 2017-C03 ‘1BI’ FREMF Mortgage Trust, FRN, Series
9.533% 25/10/2029 usb 1,370, 000 1 416,971 0.01 2018-KF48 ‘B’ , 1444 6.83% Ush 631, 756 574,714 0.00
FNVA, RN, Series 2017-C05 ‘181’ 25/06/2028
8.283% 25/01/2030 usb 8, 500, 000 8,551, 034 0.05 FREMF Mortgage Trust, FRY, Series
FNVA, RN, Series 2017-C07 ‘181’ 2018-KF50 ‘B’ , 1444 6.68% Ush 379, 690 350, 562 0.00
8.683% 25/05/2030 usb 1, 000, 000 1,046, 472 0.01 25/07/2028
FNMA, FRN, Series 2018-C01 “1B1 UsD 560,912 583, 426 0.00 FREMF Mortgage Trust, FRN, Series UsD 104,715 381,769 0.00

8.233% 25/07/2030

2018-KF53 ‘B 6.83% 25/10/2025
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FREMF Mortgage Trust, FRN, Series GMACM Mortgage Loan Trust, FRN,
2017-K69 °C’, 1444 3, 727% 25/10/2049 UsD 1,415, 000 1, 295, 600 0.01 Series 2005-AR6 ‘241" 3.789%  USD 1,679, 802 1,265, 358 0.01
FREMF Mortgage Trust, PO, Series 19/11/2035
2017-K724 ‘D", 144A0% 25/12/2049 UsD 1,015,112 964,700 0.01 GMACM Mortgage Loan Trust, FRN,
FRENF Mortgage Trust, 10, Series Series 2004-AR2  ‘3A" 5.141%  USD 293,672 253,707 0.00
2017-K724  X2B’, 144A 0.1% UsD 1,015,112 2 0.00  19/08/2034
25/12/2049 . GML\, IO, FRY, Series 2012-89 0. 021% UsD 6,933, 447 150 0.00
Fremont Home Loan Trust, FRY, Series USD 631, 364 562533 0.00 16/12/2053
2004-C M 5. 428% 25/08/2034 ’ ’ ' GNMA, 10, FRY, Series 2019-67 0. 907%
e Uush 5,503, 924 296, 561 0.00
Fremont Home Loan Trust, FRY, Series USD L 112211 018, 687 0.01 16/02/2060
2004-D M’ 5.323% 25/11/2034 T ’ ' GNMA, 10, FRY, Series 2020-169 0. 85%
- P UsD 17,406, 683 1,051, 093 0.01
Fremont Home Loan Trust, FRN, Series USD 52740 19899 0.00 16/07/2062
2004-B W2’ 5.398% 25/05/2034 ! ! ' GNMA, 10, FRN0.912% 16/11/2060  USD 1,820, 814 115,830 0.00
Fremont Home Loan Trust, FRY, Series GNVA, 10, FRY, Series 2020-54 0.919%
004D N2 5353 25/11/2034 USD 160, 265 141,482 0.00 16/04/2062 UsD 35, 484, 264 2,153, 818 0.01
Fremont Home Loan Trust, FRY, Series GNMA, 10, FRN, Series 2020-64 1. 203%
0054 W3 5. 198 25/01/2035 USD 893, 597 844, 595 0.00 16/07/2062 UsD 5,307, 962 431,044 0.00
Frontier Communications Holdings GNMA, 10, FRN, Series 2020-72 1. 002%
LLC, 1444 5.875% 15/10/2027 USD 2,989, 000 2,875,281 0.02 16/05/2082 Ush 11,931, 468 730, 159 0.00
Frontier Communications Holdings GNVA, 10, FRY, Series 2021-10 0. 987%
LLC, 1444 5% 01/03/2028 USD 24, 375, 000 22,990, 279 0.13 16/05/2063 UsD 11, 680, 818 796, 998 0.00
Frontier Communrlcanons Holdings USD 6, 126, 000 5,943, 049 0.03 GNMA, 10, FRN 0‘86",.6 16/04/2063  USD 29, 304, 696 1,875,212 0.01
LLC, 144A 6.75% 01/05/2029 GNMA, 10, FRY, Series 2021-147
. L ) ‘ UsD 12,185,314 855, 143 0.00
Frontier Comnunications Holdings USD 4 199 000 4 078 490 0.02 0.986% 16/06/2061
LLC, 144A 6% 15/01/2030 T T ' GNMA, T0, FRN 1. 113% 16/06/2061  USD 33,212, 059 2,614, 567 0.01
Frontier Communications Holdings GNVA, 10, FRY, Series 2021-33 0. 842%
LLC, 1443 8. T5% 15/05/2030 USD 7,141, 000 7,280,173 0. 04 16/10/2062 UsD 9,322, 087 572,414 0.00
Frontier Communications Holdings LLC GNMA, 10, FRN, Series 2021-88 0. 789%
58755 01/11/2008 USD 3,174,796 3,045, 279 0.02 16/08/2062 UsD 23, 526, 370 1, 385, 658 0.01
Gap, Inc. (The), 144A 3.625% GNMA, 10, FRY, Series 2022-199
01/10/2029 USD 7,180, 000 6,218, 501 0.04 0.750% 16/07/2061 Ush 11,912, 267 701,723 0.00
Gartner, Inc., 1444 4.5% 01/07/2028  USD 3,927, 000 3,692, 596 0.02  GNMA, T0, FR, Series 2022-210 0.7%
Gartner, Inc., 144 3.625% 15/06/2029 ~ USD 2,474, 000 2,216, 751 0.01  16/07/2064 UsD 14, 620, 903 903, 681 0.01
Gartner, Inc., 1444 3.75% 01/10/203_0 USD 1,521, 000 1, 340, 069 0.01 GML\, ‘IO, FRY, Series 2022-52 0.7T% UsD 31,068, 215 1,554, 051 0.01
Gates Corp. (The), 144A 6.875% 16/06/2064
USD 2,436, 000 2,390, 754 0.01 : . -
01/07/2029 GNMA, 10, FRY, Series 2023-28 0. 855% UsD 19,988,315 1978, 155 0.01
GCT LLC, 144A 4.75% 15/10/2028  USD 21,923, 000 19, 766, 044 0.11  16/02/2065 T T ’
GEO Group, Inc. (The) 8.625% GNMA, 10, FRN0.807% 16/07/2066  USD 15, 825, 251 1,311, 695 0.01
15/04/2029 UsD 6,892, 000 7, 021, 945 0.04 GNMA, 10, FRN 0. 743% 16/06/2064  USD 24,319,908 1,292, 452 0.01
Glencore Funding LLC, 1444 2. 625% GNMA, 10, FRY, Series 2024-32 0. 706%
23/09/2031 USD 1, 855, 000 1,514,477 0.01 16/06/2063 UsD 54, 348, 393 2,606, 790 0.01
(lobal Infrastructure Solutions, Inc., ONMA, FRY, Series 2023-15 ‘AB" 4%
1444 5. 625% 01/06/2009 USD 12, 338, 000 11,489, 638 0. 06 16/08/2063 Ush 2,539, 626 2,316, 558 0.01
Global Infrastructure Solutions, Inc., GNMA, FRY, Series 2014-88 “AJ 2.99%
10 7.5 15042032 USD 5,275, 000 5, 065, 404 0.03 16/03/2055 UsD 2,429, 422 2,042,920 0.01
. o 918 p
(lobal Medical Response, Inc., 1444 USD 5, 068, 406 4,904, 238 0.03 G, 10, FRN, Series 2021-153 “SA UsD 16, 906, 370 663, 866 0.00

10% 31/10/2028

0% 16/08/2061
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Goat Holdco LLC, 144A 6.75% (S Mortgage Securities Trust, FRY,
01/02/2032 UsD 3,384, 000 3,232, 134 0.02 Series 2012-6CJ9 ‘D", 144A4.601%  USD 6, 176, 056 5,444, 884 0.03
Goldman Sachs Group, Inc. (The), FRN 10/11/2045
1.542% 10/09/2027 UsD 1,129, 000 1,029,618 0.01 6S Mortgage Securities Trust, FRY,
Goldman Sachs Group, Inc. (The), FRN Series 2015-628 ‘D", 144A4.337%  USD 2,500, 000 2,284, 362 0.01
1.948% 21/10/2027 usb 24,000 21,969 0.00 10/02/2048
Goldman Sachs Group, Inc. (The), FRN GS Nortgage Securities Trust, Series
2.64% 24/02/2028 UsD 31,000 2,520 0.00 2015-6630 ‘D" 3. 384% 10/05/2050 USD 1, 260, 000 945, 168 0.01
Goldman Sachs Group, Inc. (The), FRN GS Nortgage Securities Trust, Series
36154 15/03/2008 UsD 1,908, 000 1,789, 893 0.01 WECC D 2079 10/10/2048 UsD 1,990, 243 1,181, 598 0.01
Goldman Sachs Group, Inc. (The), FRN (S Mortgage Securities Trust, FRY,
2.615% 22/04/2032 usb 1, 116, 000 920,109 0.01 Series 2017-685 ‘D", 1444 3.509%  USD 5,156, 000 1,557,579 0.01
Goldman Sachs Group, Inc. (The), FRN 10/03/2050
2.383% 21/07/2032 UsD 1, 060, 000 865,836 0.00 (S Nortgage Securities Trust, Series
Goldman Sachs Group, Inc. (The), FRN 17686 D", 1444 3. 243% UsD 1,750, 000 1,127,622 0.01
2.65% 21/10/2032 UsD 19,000 15,538 0.00 10/05/2050
Goldman Sachs Group, Inc. (The), FRN GSAWP Trust, FRN, Series 2007-SEAL
5331 23/07/20% UsD 343,000 326, 232 0.00 WL T 25/12/20% UsD 1,080, 308 1,025, 599 0.01
Goldman Sachs Group, Inc. (The), FRN GSAMP Trust, FRN, Series 2006-FM1
5. 0164 23/10/20%5 USD 4,220, 000 3,920, 579 0.02 WO 47T 25/04/20% [IN)] 2,035, 606 1,274,213 0.01
Goldman Sachs Group, Inc. (The), FRN GSAMP Trust, FRN, Series 2006-NC2
3,654 Perpetual UsD 6, 456, 000 5,959, 896 0.03 O 49334 5/06/203% UsD 3,585, 739 1,892, 321 0.01
Goldman Sachs Group, Inc. (The), FRN GSAMP Trust, FRN, Series 2003-HEL
3,84 Perpetual UsD 6,681, 000 6, 218, 006 0.04 W5 73% 20/06/2033 UsD 229,796 227,809 0.00
Goodyear Tire & Rubber Co. (The) 5% GSNSC Pass-Through Trust, FRN,
31/05/2026 UsD 2,989, 000 2,836, 638 0.02 Series 2008-2R ‘21", 144A7.5%  USD 1,074, 357 121, 343 0.00
Goo/dye/ar Tire & Rubber Co. (The) 5% USD 12,859, 000 11,387, 520 0.06 25/10/2036 .
15/07/2029 GSR Mortgage Loan Trust, Series UsD 73995 47192 0.00
Goodyear Tire & Rubber Co. (The) 2004-15F  ‘1A2" 5.5% 25/12/2034 ’ ’ .
o Usb 4, 144, 000 3,564, 071 0.02 .
5. 25% 30/04/2031 GSR Mortgage Loan Trust, Series
) o . USD 212,098 201,102 0.00
Goodyear Tire & Rubber Co. (The) USD 4 750, 000 7 677 167 0.04 2005-6F ‘145" 5. 25% 25/07/2035
5. 25% 15/07/2031 T B ' GSR Mortgage Loan Trust, Series
) PR UsD 266, 403 111,417 0.00
Grahan Packaging Co., Inc., 144A UsD 1512 000 | 443, 918 0.01 2006-1F ‘2A16° 6% 25/02/2036
7.125% 15/08/2028 T T ' GSR Mortgage Loan Trust, Series
.. PN _ USD 68, 905 45,520 0.00
Gray Television, Inc., 144A T% 2005-1F ‘243 6% 25/02/2035
R UsD 17, 845, 000 16, 710, 409 0.09 .
15/05/2027 GSR Mortgage Loan Trust, Series
- - oo R UsD 471,695 197,275 0.00
Gray Television, Inc., 144A 10.5% 2006-1F ‘249 6% 25/02/2036
i UsD 23,314, 000 22,492, 088 0.13 .
15/07/2029 GSR Mortgage Loan Trust, Series UsD 350351 304, 496 0.00
Gray Television, Inc., 1444 4.75% USD 6 562 000 3 493731 0.02 2006-9F ‘3A1" 6. 25% 25/10/2036 ’ ’ ’
15/10/2030 T T ' GSR Mortgage Loan Trust, Series USD 106, 865 62 099 0.00
Gray Television, Inc., 1444 5. 375% 2007-1F ‘3A13° 6% 25/01/2037 ’ ’ ’
S UsD 6, 366, 000 3,278,728 0.02 .
15/11/2031 (SR Mortgage Loan Trust, FRN, Series USD 748,203 47,888 0.00
Griffon Corp. 5.75% 01/03/2028  USD 11, 600, 000 10, 982, 325 0.06  2005-AR4 305" 5.665% 25/07/2035 ’ ’ ’
Group 1 Automotive, Inc., 1444 6.375% USD 3, 451, 000 3,340, 742 0.02 GSR Mortgage Loan Trust, FRY, Series UsD 19,109 30,481 0.00

15/01/2030

2005-AR3 “6AL" 4.484% 25/05/2035
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SR Mortgage Loan Trust, FRY, Series Hilcorp Energy I LP, 144A 6%
4T BN . 61S% 25/11/2035 UsD 369, 322 309, 424 0.00 15/04/2030 UsD 3,451, 000 3,146, 110 0. 02
Gulfport Energy Operating Corp., 1444 Hilcorp Energy I LP, 144A 6. 25%
6.75% 01/09/2029 USD 7,958, 000 7,733, 555 0.04 15/04/2032 [IN)] 2,817,000 2,563,976 0.01
Hanesbrands, Inc., 144A 4.875% Hilcorp Energy I LP, 144A 6.875%
15/05/20%6 UsD 5,626, 000 5, 336, 080 0.03 15/05,/2031 UsD 1, 744,000 1,572,699 0.01
Hanesbrands, Inc., 144A 9% Hilton Domestic Operating Co., Inc.,
15,/02/2031 UsD 3,896, 000 4,001, 713 0.02 440 5.75% 01/05/2008 UsD 3,598, 000 3,467, 859 0.02
HarborView Mortgage Loan Trust, FRN, Hilton Domestic Operating Co., Inc.
Series 2006-14 “TAIA 4.841% UsD 5,928, 403 5,189, 044 0.03  144) 5.875% 01/04/2029 UsD 3, 599, 000 3,464,931 0.02
25/01/2047 Hilton Domestic Operating Co., Inc.,
HarborView Mortgage Loan Trust, FRY, 1444 3. 75% 01/05/2029 Usb 3,958, 000 3,517,289 0.02
Series 2005-11 “241A" 5.101% USD 113,597 101, 422 0.00  Hilton Domestic Operating Co., Inc.,
19/08/2045 1441 4% 01/05/2031 USD 2,208, 000 1,910,710 0.01
HarborView Mortgage Loan Trust, FRN, Hilton Domestic Operating Co., Inc.
Series 2006-4 2A1Y" 4.881% UsD 12,713, 334 7,138, 769 0.04 1441 6.125% 01/04/2032 UsD 3, 696, 000 3, 593, 169 0.02
19/05/2046 Hilton Domestic Operating Co., Inc.,
Harvest Midstream I LP, 144A 7.5% 1441 5. 875% 15/03/2033 UsD 1,673,000 7,281,314 0.01
15/05/2032 UsD 4,993, 000 4,916, 448 0.03 Hilton Domestic Operating Co., Inc
. i N V)] 3,734, 000 3,455, 920 0.02
HealthEquity, Inc., 144A4.5% USD 1818, 000 L 644 717 0.01 4.875% 15/01/2030
01/10/2029 Y Y ' Hologic, Inc., 1444 4.625% 01/02/208  USD 1,816, 000 1,706, 332 0.01
i 5. 5% i 25% 15/02/202 .
HéETC Holdings, Inc., 144A 5.5% UsD 91,773, 000 90,798, 625 0.12 Hologic, Inc., 1444 3.25% 15/02/2029 ush 16, 281, 000 14, 253, 861 0.08
15/07/2027 Home Equity Loan Trust, FRN, Series USD 6. 099, 985 5 603, 426 0.03
Here Holdings, Inc., 144A 6.625% USD 6 409, 000 6 961 012 0.04 2007-FREL “2AV3" 4. 683% 25/04/2037 Y Y ’
15/06/2029 Y Y ’ Home Bquity Mortgage Loan
Hertz Corp. (The), 144A 5.5% Asset-Backed Trust, FRN, Series [IN)] 191, 008 157,051 0.00
15/04/2025 § tsb 25,617, 000 1,63, 379 0.01 2004-C ‘M2 4.356% 25/03/2035
Hertz Corp. (The), 144A 4.625% Home Equity Mortgage Loan
01/12/2026 UsD 10,460, 000 8,528, 576 0.05 Asset-Backed Trust, FRN, Series [IN)] 332,699 268, 278 0.00
HéETtZ Corp. (The), 1444 12.625% USD 15, 956, 000 16,392, 418 0.00 2004-C ‘MS 4. 356% 25/03/2035
15/07/2029 Howard Midstream Energy Partners USD 9. 440, 000 9,570, 493 0.05
Hertz Corp. (The), 1444 5% 01/12/2029  USD 22,729, 000 14, 374, 156 0.08  LLC, 144A 8.875% 15/07/2028 T T :
2% 15/10/2022 i /
Hertz Corp. (The) 6. uo%ylo, 10/2022 § USD 2,690, 000 200, 911 0.00  Howard Mldstreelm’ Energy Partners UsD 4,040, 000 3,950, 630 0.02
Hertz Corp. (The) 6% LLC, 144A 7. 375% 15/07/2032
i Usb 10, 825, 000 2,008, 204 0.01 .
15/01/2028 § Hughes Satellite Systems Corp. 6.625%
Ly o UsD 7,516, 000 5, 765, 300 0.03
Hertz Corp. (The), Reg. S 7.125% (1/08/2026
USD 12, 215, 000 2,472,076 0.01 .
01/08/2026 § Huntington Bancshares, Inc., FRN
. ) UsD 2,405, 000 2,334,337 0.01
Hess Midstream Operations LP, 1444 USD 9. 490, 000 9. 139, 058 0.05 6. 141% 18/11/2039
5. 625% 15/02/2026 T B ’ Huntington Bank Auto Credit-Linked
Hess Midstream Operations LP, 144A Notes, FRN “B2", 1444 6.005% ush 1,111, 289 1,074, 485 0.01
6.5% 01/06/2029 UsD 4, 987, 000 4857, 15 0.05 20/05/2032
Hess Midstream Operations LP, 144A Hyundai Capital America, 1444 1.65%
1955 15/02/2030 USD 6, 762, 000 6,035, 982 0.03 17/08/20%6 [IN)] 21,000 19,172 0.00
Hilcorp Energy I LP, 144A 6. 25% Hyundai Capital America, 144A 2.1%
01/11/2028 UsD 933,000 871, 543 0.01 15/09/2028 UsD 26, 000 22,493 0.00
Hilcorp Energy I LP, 144A 5. 75% USD 3,045, 000 9,802, 255 0.02 Icahn Enterprises LP 6.25% UsD 1,784, 000 1,704, 884 0.01

01/02/2029

15/05/2026
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iHeartCommunications, Inc., 144A Insight Enterprises, Inc., 1444 6.625%
5.95% 15/08/2027 UsD 12, 679, 000 9, 255, 859 0.05 5050 UsD 2,502, 000 2,427,821 0.01
iHeartCommunications, Inc. 6.375% ) 30, 483 078 96, 650. 657 0.15 Interface, Inc., 14dA 5.5% 01/12/208 ~ USD 875,000 829, 135 0.00
01/05/2026 T T ’ TQVTA, Tnc., 144A 5% 15/10/2026  USD 20, 246, 000 19, 274, 330 0.11
iHieartConmunications, Inc. 8.375% Ush 10,002, 573 7 856,307 0.04 TQVIA, Inc., 144A 5% 15/05/2027  USD 8,942, 000 8,491, 041 0.05
01/03/2021 o T T IQVIA, Inc., 1444 6.5% 15/05/2030  USD 200, 000 196,319 0.00
ILFC E-Capital Trust I, FRN, 144 Tron Mountain, Inc., REIT, 1444 4.875%
6.149% 21/12/2065 Ush 6,809,000 540810 0.05 L USD 10,393,000 9,786,444 0.06
ILFCE-Capital Trust L1, FRY, 1444 Tron Yountain, Tnc., REIT, 1444 5.25%
_ UsD 7,077,000 5,726, 557 0.03 i y PG
6.399% 21/12/2065 50320 UsD 4,901, 000 4,636, 520 0.03
Imola Merger Corp., 144A 4.75% Tron M in, Inc., REIT. %
- Ush 31,715,000 29,044,605 0,16  Ironlountain, Inc., REIT, 14445
15/05/2029 15/07/208 UsD 6,993, 000 6,520, 315 0.04
Tmpac CMB Trust, FRY, Series 2004-5 ' ; VR
A5 1T 25/10/203 USD 31,228 29,747 0.00 gjg;;tg;am, Ine., REIT, MAAABH 5,370,000 L7099 0.03
Tnpac OWB Trust, FRY, Series 2003-1 R
WL 9T 5504205 usD 152, 495 140,175 0.00 E"gl“gggg‘““ fre, LT B30 gy 7,583,000 7,201,659  0.04
{Ti;,ﬁ C“f;éif;é Fflk;zggjles 20087 ush 188, 244 179, 437 0.00  J.P. Yorgan Alternative Loan Trust,
I‘ CVIET ' /FRk Series 2005-1 FRY, Series 2006-42 ‘1AL’ 4.813%  USD 1,845, 691 1,428, 116 0.01
Jopac G nust, B Serles 0Ly 166, 965 152,489 0.00  25/05/20%
1427 5.073% 25/04/2035 .
Tipac OO Trust, FRY, Series 2005-2 J.P. Morgan Alternative Loan Trust,
W 50T Z” ,04',203r UsD 172,835 160, 973 0.00  STEP, Series 2006-S3 ‘A4’ 6.81% [IN))] 3,412, 835 3,156, 509 0.02
A2 5.073% 25/04/2035 e/
Impac CYB Trust, FRN, Series 2004-5 B5/08/ 2086 .
WL 5393 95/10/20%4 UsD 64,479 61,038 0.00  J.P. Morgan Alternative Loan Trust,
npac C‘vlﬁ Trﬁst FRN’ Series 2004-10 STEP, Series 2006-52 ‘A5’ 6.88%  USD 1, 696, 239 1,413,372 0.01
o0 5. 03% 25/03/20% UsD 664, 536 589, 908 0.00 25}:0?;’2036 - »
Impac Secured Assets CMN Owner L. Yorgen .ase omercte .
Trust, Series 20032 ‘M’ 3.75%  USD 933 643 151 147 0.00 Nortgage Securities Trust, FRY, Series ~ USD 5,500, 000 4,087, 587 0.02
05/08/20%3 ’ ’ 216195 D", LA 3424 15/08/2049
Impac Secured Assets Trust, FRN, J.P. Yorgan Chase Comercial
Series 2007-3 ‘AR’ 4.933% UsD 1 333, 397 1,092, 197 0.01 Nortgage Securities Trust, FRY, Series  USD 6, 000, 000 5,037, 421 0.03
95/09/2037 ICI6 'E, 1444 374 15/12/2016
Impac Secured Assets Trust, FRN, J.P. Yorgen Chase Comercial
Series 2007-3 “AlC° 5.173% UsD 9,234,223 1,842, 485 0.01 Nortgage Securities Trust, FRY, Series ~ USD 3,320, 000 2,555, 524 0.01
95/09/2037 N15-JP1 ', 1444 4. 221% 15/01/2049
Indyllac INDX Mortgage Loan Trust, J.P. Morgan Mortgage Trust, FRY,
FRY, Series 2006-AR5 ‘241" 3.663%  USD 1,731, 724 1,582,361 0.01 Series 2004-A6 CIAI" 4.421% USD 31,281 27,442 0.00
25/05/2036 25/12/2034
IndyMac INDX Nortgage Loan Trust, J.P. Norgan Mortgage Trust, FRN,
FRY, Series 2003-AR14 ‘2414" 5.053%  USD 222,776 171,071 0.00 Series 2005-A8 ‘1AL’ 5.623% Usb 15,077 11,592 0.00
25/07/2035 25/11/2035
IndyMac INDX Mortgage Loan Trust, J.P. Morgan Mortgage Trust, FRN,
FRY, Series 2005-AR3 ‘3A1" 4.364%  USD 130, 187 117,290 0.00  Series 2006-A4 ‘1Al" 5.422% UsD 1,370, 740 915, 556 0.01
25/04/2035 25/06/2036
IndyMac INDX Mortgage Loan Trust, J.P. Morgan Mortgage Trust, FRN,
FRY, Series 2007-AR21 ‘6AL" 4.089% USD 7,665, 527 4,688, 991 0.03  Series 2005-A6 ‘A2’ 6.412% [IN))] 120,778 109, 274 0.00
25/09/2037 25/09/2035



49 | JPELAV-AVRRI AV T7UR =T O— NI AV AL T7UR

JPMorgan Investment Funds — Global Income Fund

RERMIFAEME ()

202451231 BHR#AE
WAREIC AR
aHsd aHsd
BERR BE BRE/EESE BE (-0) 8% BERR BE BE/EESE BE (1-0) 38(%)
J.P. Norgan Nortgage Trust, Series JPUBB Comnercial Nortgage
w15 e or ) USD 2,307,722 1,550,707 0.01 7 ; L
2005-52 “2A15" 6% 25/09/2035 Securities Trust, Series 2013-C15 'E, ush 2,000, 000 1,577,126 0.01
J.P. Morgan Mortgage Trust, FRY, 1441 3.5% 15/11/2045
Series 2007-S1 ‘2417 4.78%  USD 3,574,520 950,754 0.01  JPIC Comercial Vortgage
25/03/2037 Securities Trust, FRY, Series 2017-J%5  USD 5,000, 000 3,911,298 0.02
J.P. Morgan Mortgage Trust, FRY, D, 1444 4.488% 15/03/2050
Series 2006-A7 ‘244" 4.562% UsD 291, 280 217,920 0.00  JPUDB Comercial Vorigage
25/01/2037 Securities Trust, FRY, Series 2016¢4  USD 2,500, 000 1,851,494 0.01
J.P. Morgan Mortgage Trust, FRN, D, 1444 3,039 15/12/2049
Series 2006-A5 ‘345’ 5.067% UsD 801, 745 606,140 0.00  JpMorgan Chase & Co. 5. 5%
25/08/2036 25/08/2042 UsD 1,839 1,564 0.00
J.P. Norgan Nortgage Trust, FRY, Kaiser Aluminum Corp., 1444 4.5%
Series 2005-A8 ‘4" 5.358% UsD 882,071 705,581 0.0 g/06/2031 usb 4,395, 000 3,733,086 0.02
2%/11/20% Kennedy—1i3
y-Wilson, Inc. 4.75%
J.P. Morgan Mortgage Trust, FRN, 01/03/2029 ' Usp 602, 000 527,357 0.00
g?%S;ZigW’AI I 6.06%  USD 5,817 50,189 000 gornedbilson, Ine. 5% 01/03/2031  USD 3,546,000 3,003,970 0.02
0/ 07 0 . . .
Kinetik Holdings LP, 144A 6.625%
J.P. Morgan Mortgage Trust, FRY, 15/12/20%8 ¢ usb 2, 814, 000 2, 764, 697 0.02
Series 2005-A3 ‘66’ 5.659% UsD 58,108 55,68 0.00 . .. .
25/06/2035 f;;gé;;ozzldmgs U THAS.STh 6, 566, 000 6,233, 154 0.04
JELD-WEN, Inc., 144A 4.875% .
16/12/2097 USD 8,546, 000 7,834,145 0.04 g?}gg/lzlo\;elr Corp., WAT. TS Y- Do 00
JELDWEN, Inc., 1444 7% 01/09/2032  USD 4,860, 000 L3RT60 0.0 Ly
JPBB Comercial Yortgage I ER R ) 5,444, 000 5,355,833 0.03
Securities Trust, FRY, Series 2015-031  USD 980, 000 839,168 0.00 ' “ o
P46 150808 LABL, Tnc., 144A 10.5% 15/07/2027  USD 1,000, 000 933,790 0.0l
P LABL, Inc., 1444 5.875% 01/11/20%8  USD 3,965, 000 3,433,146 0.02
JPUBB Commercial Mortgage . o
Securities Trust, FRY, Series 2014-C26  USD 3,000,000 2,636,481 0.0l iam;““ e la;"f;; % lf/ 02/ 2123;2 USD 5,464,000 4,799,000 0.03
T 4268 15/01/2048 o %m” o1Ings, ne, Ay 17,966,000 15,837,210 0.09
JPUBB Commercial Mortgage 4125 31/01/2930
Securities Trust, FRY, Series 2015030 USD 3,000, 000 2,138,149 0,01 LBUBSComerciallortgage Trust,
LT 100 FRY, Series 2006-C6 ‘AJ’ 5.452%  USD 4,014, 572 1,346,380 0.0l
JPUBB Commercial Mortgage 15/09/2039
Securities Trust, FRY, Series 201533 USD 6, 370, 000 5,515,026 0.3 Lehmn dortgage rust, Series 0068 1,738, 360 830,652 0.00
‘C 4.636% 15/12/2048 142" 6% 25/07/2036
BB Comercial. o age e Mo st Srles 0Ty 7 si0505 3,354,155 0.02
Securities Trust, FRY, Series 2016C1  USD 5,000, 000 4,464,405 0,03 AT 6.5 25/08/2037
0 4,699% 17/03/2049 Lehman XS Trust, FRN, Series 2005-7N
o Co Ush 475,915 417,449 0.00
JPMBB Commercial Mortgage TATA" 4.993% 25/12/2035
Securities Trust, FRY, Series 2014-C26  USD 1,500, 000 1,183,912 0.01  Lehman XS Trust, FRY, Series 2007-2§
» I, el 1109, o o Ush 2,467, 819 2,089,981 0.01
D 1444 3768 15/01/208 1AIY 4.663% 25/02/2037
IPBB Comercial Jorgage betman I Trst, PRV Series 50—y, 217,932 265,709 0.00
Securities Trust, FRY, Series 2015-C33  USD 2,997, 000 2,564,048 0.01  ‘3AIN 4.753% 25/11/20%
D2, 1444 4, 136% 15/12/2048 Lehman XS Trust, FRN, Series
JPBB Comercial Vortgage Q0616 MY 48338 5/11/086 oD 3, 446,858 2,906,016 0.02
Securities Trust, FRY, Series 2016-C1  USD 1, 464, 500 1, 199, 656 0.01  Level 3 Financing, Inc., 144A4.875% UsD 6,808, 000 5,708, 052 0.03

D2, 1444 4. 199% 17/03/2049

15/06/2029
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Level 3 Financing, Inc., 144A 11% VASTR Alternative Loan Trust, Series
i Ush 10, 260, 147 11, 125, 252 0. 06 S X X .
16/11/2029 W55 1T 5.5 25/04/20% Usb 33,332 2,885 0.00
Level 3 Financing, Inc., 1444 3.875% VASTR Alternative Loan Trust, Series
i USD 3,123, 000 2,407,748 0.01 ! X
16/10/20%0 A6 I 5.5 25/12/2088 bsh 172, 145 108,082 0.00
Level 3 Financing, Inc., 1444 10,75} MASTR Alternative Loan Trust, Series
£ 1000 USD LER06) s 005 EE R DO USD 144,248 20166 0.00
Liberty Interactive LLC 8. 25% 1STR ) T :
USD 3,790, 000 1,702, 893 0.01  VASTR Alternative Loan Trust, Series
01/02/2030 - W55 N 5T 25/08/2085 Usb 52,102 2,49 0.00
Lithla fotors, Tnc., 1444 4. 375% UsD 4,092, 000 3,593, 428 0.02  Vastr Asset-Backed Securities Trust,
Eb_/oil‘/fpmh ainment. | m FRY, Series 2004-0PT2 U2’ 5.428% [IN)] 129, 660 134,177 0.00
e UsD 8,892,000 8593158  0.05  25/09/203
Lliv; ;lati;n Ent;rtainment Lo, 1444 Mastr Asset-Backed Securities Trust,
6.5 '15/,05/,2027 L UsD 33, 318, 000 32,467, 592 0.18  FRY, Series 2003-0PTL ‘U3’ 8.578% [IN)] 951, 843 877,003 0.01
PR ) %/12/20%2
e et 0 B sh 666,000 201805 012 astr el Seriies Tst,
B ; FRY, Series 2005-NC1 ‘M4" 5.213% [IN)] 431,413 415,812 0.00
Live Nation Entertainment, Inc., [44A d 4 4
o 158 1601/ UsD 5, 752, 000 5,241,300 0,03 g519/003s
Long Beach Yortgage Loan Trust, FRY, Matador Resources Co., 144A 6.5% USD 5552, 000 5998, 841 0.03
Sevies 2054 U 5ATN5/8/0% DD 8,519 8198 0.00 1504 903 o T
| . tador Res Co., 144A 6. 254
LongBeachMortgé‘ige)Loan TrU§t, FRY, Matador Resources Co 1] UsD 7,865, 000 7,367, 66 0.04
Series 2004-3 “M2° 5.353% Ush 563, 367 530,907 0.00 15/04/2033
25/07/2034 Mauser Packaging Solutions Holding
. - 1z i [IN)] 44, 886, 000 44,007,077 0.25
]il;]hl'llo/l;;;fs, Inc., 144A 4. 625% ) 2,393, 000 9,272,929 0.01 ;o., 14;A ; 875% 313,10;1{2027}[ y
) . cuser TACKGgng S ULons BOICIn -y 6, 545, 000 6,410,360  0.04
umen Technologies, Inc., 144A Co., 1444 9.25% 15/04/2027
, UsD 6,121, 348 5, 324, 631 0.03 ’ !
4.125% 15/04/2029 McGrav-Hill Education, Inc., 144
Lumen Technologies, Inc., 144A 5.75% 01/08/2028 UsD 9,525,000 8,962,209 0.05
i UsD 8,726, 000 6,993, 330 0.04 1
5. 3750 15/06/2029 Wedline Borrover LP, 1444 3.875%
Lumen Technologies, Inc., 144A 01/04/2029 USD 37,171,000 33,160, 537 0.19
, USD 6,121, 963 5,275,102 0.03
4.125% 15/04/2030 fod1: . "
L Teehnologd | " Medline Borrower LP, 144A 6. 25% USD 12 530. 000 12,194 524 0.07
umen fechnologies, Inc., 144y 00 g03,002 19,303,076 011 01/04/2029 » 530, 194, :
i' 1259; 1;/(14/20301 144 108 Veduine Borrover LP, LAS25% 4 o5 000 10,465,819 0.06
P " usp 3,312,825 3,181,419 0.02  01/10/2029 e 100 :
W Hones, Tnc. 4.95% 01/02/2098  USD 3,271,000 3,061,870 0.02 “T'mi“FE““: m”’;gé;"aggtejﬁf“ D s 555 111 o ts 0.0
Madison IAQ LLC, 1444 4.125% rust, T, vertes SRS 0% o :
30/06/2028 UsD 17,020, 000 15, 540, 801 0.09 3 83.3?,1 2L°"0;”\2{047 I T
Madison 1AQ LLC, 1444 5.875% errill Lynch Nortgage Investors Trust,
30/06/2029 Usb 15,096, 000 13,748,570 0.08 Ry, Series 2005-1 ‘42’ 5.512% UsD 125,530 107,963 0.00
Narriott Owership Resorts, Inc., 1444 25/04/20%
4.5% 15/06/2029 Usb 1, 337, 000 1,203, 571 0.01 Werrill Lynch Mortgage Investors Trust,
i i y Series 006-4F2 “AF" 6.25% [IN)] 34,173 12,951 0.00
M?r’rw’tt (wnership Resorts, Inc. 4.75% UsD 936,000 918,754 0.00 e
15/01/2028 /
WasTec, Inc., 144A 4.5% 15/08/2028  USD 11, 879, 000 11,123, 334 0.06  Merrill Lynch Mortgage Investors Trust,
Masterbrand, Inc., 144A 7% FRY, Series 2003-0PT1 “WI" 5.428% [IN)] 47,746 37,693 0.00

15/07/2032 USD 5,334, 000 5,171, 317 0.03
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Verrill Lynch Mortgage Investors Trust, Morgan Stanley ABS Capital I, Inc.
FRY, Series 2004-HE2 ‘M1 5.653% USD 43,079 40, 455 0.00  Trust, FRY, Series 2004-NC3 ‘NI’ [IN)] 1,025, 584 1,015, 789 0.01
25/08/2035 5. 248% 25/03/2034
M?I’Llf’e Cfpltal Trust IV, 1444 7.875% UsD 12,303, 000 13,031, 742 0.07 Norgan Stanley ABS Capital I, In?.
15/12/2067 Trust, FRY, Series 2004-NC5 ‘W' USD 1,043, 732 956,107 0.01
Vetlife Securitization Trust, FRN, 5.353% 25/05,/2034
Series 2017-1A ‘A", 1444 3% UsD 1,527, 438 1,391, 852 001 yiorgan Stanley ABS Capital 1, Inc.
25/04/2055 R Trust, FRY, Series 2004-MC2 W' USD 179,217 178,422 0.00
WMQMUMMJMMMW UsD 8,500, 000 9,651,934 0.05 5.368% 25/07/2034
g;dfg‘}g;};ggz“m"m“a“‘”‘s’ B ugp 6,340,000 6,282,201 0,04 lorgan Stanley MBS Capital I, Inc.
““,1 ) 1;1 Holdines LLC. 1444 6.5 Trust, FRY, Series 2004-HE6 N2’ USh 560, 270 524,272 0.00
we e s 5,885,000 5,713,359  0.03 5.3 35/08/2034
L R ) Morgan Stanley ABS Capital I, Inc.
Will City, FRY, Series 2018-1 Al", 14dA ,
) UsD 2,401, 292 2,284, 865 0.01  Trust, FRY, Series 2004-HET ‘Y2 USh 19, 365 19,432 0.00
Wil City ortgage Loan Trust, FRY, 3085 Lo/0/2034
Series 20182 ‘A, 144 3.5%  USD 196, 446 188,494 0,00 lorgen Stenley ABS Capital I, Inc.
95/05/2058 Trust, FRY, Series 2004-HES N2’ [IN))] 176, 097 169, 711 0.00
Miter Brands Acquisition Holdco, Inc., 5. 473 25/09/2034
1444 6,75% 01/04/2032 UsD 5, 509, 000 5, 340, 563 0.03 Norgan Stanley ABS Capital I, Inc.
MIWD Holdeo IT LLC, 144A 5.5% Trust, FRN, Series 2004-TMC2 ‘N2’ [IN))] 130,619 119, 581 0.00
01/02/2030 tsb 2,802,000 2,560,355 001 ggg 95/00/2034
?;%S';ﬁ?gs;“hmv e UsD 5, 09, 000 4,667, 822 0.05 q}iii?n lfl([;;n1Seetr14eBsSZf)?:)pjil-;villC;Y ‘\Ilg? USh 1,681, 595 1,453, 195 0.01
Voog, ITnc., 144A4.25%15/12/2027  USD 2,896, 000 2,673,124 0.02  3.646% 25/01/2035
Morgan Stanley, FRN 2.63% USD 1, 886, 000 1,812,445 0.01 Norgan Stanley éBS Capital 1, (In?.
18/02/2026 Trust, FRY, Series 2005-E1 ‘J2"  USD 287,026 266,036 0.00
Morgan Stanley, FRN 1.512% USD 78,000 70,489 0.00 5158 95/12/2034
20/07/2027 Morgan Stanley ABS Capital I, Inc.
gg;gzl/lzzzznle% FRN 4216 o 97,000 95,672 0.00 Trust, FRY, Series 200416 W' USD 142,696 132,795 0.00
5. 408% 25/08/2034
?g;g?;zzggnle% FR'5.1736 o 1,875, 000 1,812,746 0.01  Vorgan Stanley ABS Capital I, Inc.
y Stanl FRN 2.511% Trust, FRY, Series 2004-HES N3’ [IN))] 365, 121 377,098 0.00
28;?3‘;203;“ o : UsD 1,094, 000 888,640 0.01  5.578% 25/09/2034
Vorgan Stanley, FRN 5. 466% Morgan Stanley éBS Capital I, (In?.
18/01/2035 USD 1,927, 000 1,855, 148 0.01  Trust, FRY, Series 2004-NC8 ‘i3 [IN))] 32,867 32, 662 0.00
5.563% 25/09/2034
Morgan Stanley, FRN 5.32% o !
19/07/2035 Usb 288,000 274,794 0.00  Norgan Stanley ABS Capital I, Inc.
Trust, FRY, Series 2005-NC1 ‘N3’ [IN))] 72,377 68, 878 0.00
Morgan Stanley, FRN 5.948% r T g )
19/01/2038 USD 13, 030, 000 12, 636, 720 0.07 5.918% 95/01/2035 .
Vorgan Stanley ABS Capital I, Inc. Yorgan Stanley Bank of America
Trust, FRN, Series 2003-HE3 ‘W1’ USD 5,877 5, 663 0.00 Merrill Lynch Trust, FRN, Series  USD 2,675,000 2,383, 306 0.01
5. 473% 25/10/2033 2014-C16 ‘C’ 4.707% 15/06/2047
Norgan Stanley ABS Capital I, Inc. Morgan Stanley Bank of America
Trust, FRY, Series 2003-NC10 ‘W1’ UsD 244,613 234, 850 0.00  Merrill Lynch Trust, FRN, Series ~ USD 4,522,000 4,074, 689 0.02

5.473% 25/10/2033

2015025 “C’ 4.516% 15/10/2048
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Morgan Stanley Bank of America Nationstar Mortgage Holdings, Inc.,
Verrill Lynch Trust, FRN, Series ~ USD 6, 870, 000 5,973,984 0.03  144A 7.125% 01/02/2032 USD 5,09, 000 4973, 903 0.03
2016-C32 ‘C’ 4.267% 15/12/2049 NCR Atleos Corp., 144A 9.5%
Norgan Stanley Bank of Aerica 01/04/2029 Usb 13,978, 000 14,605, 740 0.08
Nerrill Lynch Trust, Series 2014-C19 USD 7,000, 000 5,684, 414 0.03  NCR Voyix Corp., 1444 5% 01/10/2028  USD 11, 375, 000 10,621, 178 0. 06
D', 1444 3.25% 15/12/2047 NCR Voyix Corp., 144A 5.125%
Norgan Stanley Bank of America 15/04/2029 Usb 6,858, 000 6,332, 087 0.04
Verrill Lynch Trust, Series 2015-C20 USD 5,000, 000 4,414, 134 0.03  NESCOHoldings IT, Inc., 1444 5.5%
D", 1444 3.071% 15/02/2048 15/04/2029 UsD 7, 446, 000 6, 668, 260 0.01
Nlorgan Stanley Bank of America New Albertsons LP 7.75% 15/06/2026  USD 4,930, 000 4,829, 630 0.03
Verrill Lynch Trust, FRN, Series USD 2,000, 000 1, 833, 859 0.01 New Albertsons LP 6.625%
2015-023 D", 1444 4. 13T% 15/07/2030 01/06/2028 UsD 1, 005,000 969,004 0.01
Nlorgan Stanley Bank of America New Albertsons LP 7.45% 01/08/2029  USD 1, 469, 000 1,472,136 0.01
Verrill Lynch Trust, Series 2015-C24 USD 5,000, 000 4,255,216 0.02  New Albertsons LP 8% 01/05/2031  USD 7,787,000 7,947, 258 0.04
D, 1444 3, 25T% 15/05/2048 New Century Home Equity Loan Trust,
Nlorgan Stanley Bank of America FRY, Series 2004-1 “M1" 5.338% ush 1,729,159 1,646, 751 0.01
Verrill Lynch Trust, Series 2015-C26 USD 1,000, 000 832, 446 0.00  25/05/2034
D, 1444 3.06% 15/10/2048 New Century Home Equity Loan Trust,
Yorgan Stanley Bank of America FRY, Series 2004-4 ‘M1” 5.218% ush 1,963, 591 1,845,179 0.01
Werril] Lynch Trust, Series 2012-C5 G, USD 2,000, 000 1,635, 232 0.01  25/02/2035
1444 4.5% 15/08/2045 New Century Home Equity Loan Trust,
Vorgan Stanley Capital I Trust, FRY, FRY, Series 2004-2 ‘N2" 5. 383% UsD 18, 169 18, 555 0.00
Series 2018-WP D, 144 4.276% USD 1, 160, 000 806, 061 0.00  25/08/2034
11/07/2040 New Century Home Equity Loan Trust,
Nlorgan Stanley Capital I Trust, Series FRY, Series 2004-3 ‘M2’ 5.428% ush 29, 900 31,735 0.00
018-L1 E’, 1444 3% 15/10/2051 UsD 5,200,000 3,617, 661 0.02 25/11/2034
Norgan Stanley Mortgage Loan Trust, New Century Home Equity Loan Trust,
FRY, Series 2004-9 ‘14" 5.307% Usb 82, 162 76, 844 0.00  FRY, Series 2004-4 ‘M2" 5.248% UsD 14, 489 15, 046 0.00
25/11/2034 25/02/2035
Norgan Stanley Mortgage Loan Trust, New Residential Nortgage Loan Trust,
Series 2005-4 ‘14" 5% 25/08/2035 UsD 5,103 4,706 0.00 FRY, Series 2018-24 ‘A", 1444 45%  USD 2,085,579 1,952, 871 0.01
Norgan Stanley Mortgage Loan Trust, 25/02/2058
Series 20062 ‘14" 5.25% 25/02/2021 Ush 255,910 220,685 0.00 New Residential Mortgage Loan Trust,
Norgan Stanley Mortgage Loan Trust, FRY, Series 2018-14 ‘AIA, 144A 4% Uush 1,798, 493 1,659, 792 0.01
FRY, Series 2007-5AK ‘242" 4.753%  USD 2,682, 086 5217, 160 0.00  25/12/2037
25/02/2037 New Residential Mortgage Loan Trust,
NortgagelT Mortgage Loan Trust, FRY, FRY, Series 2018-34 “ALC", 14443%  USD 7,082, 544 6, 260, 064 0.04
Series 2006-1 ‘142" 4.853% USD 3,196, 405 2,269,717 0.01  25/05/2038
25/04/2036 New Residential Mortgage Loan Trust,
Nationstar Nortgage Holdings, Inc., 10, FRY, Series 2018-34 ‘ALIC’ , 1444 USD 2, 450, 560 103, 609 0.00
1444 6% 15/01/2027 UsD 2,656,000 2,548, 150 0.01 1.5% 25/05/2038
Nationstar Nortgage Holdings, Inc., Newell Brands, Inc. 6.375%
1444 5,56 15/08/2028 USD 9, 165, 000 8,574,945 0. 05 15/09/2027 [IN)] 3,270, 000 3,171,590 0.02
Nationstar Mortgage Holdings, Inc., Newell Brands, Inc. 6.625%
V44 5. 125% 15/12/20%0 UsD 5,316, 000 4,784,376 0.03 15/09/2020 UsD 2,531, 000 2,484,988 0.01
Nationstar Nortgage Holdings, Inc., USD 8,660, 000 7,991, 709 0.05 Newell Brands, Inc. 6.375% UsD 3,692, 000 3,566, 312 0.02

1444 5.75% 15/11/2031

15/05/2030
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Newell Brands, Inc. 6.625% NRZ Excess Spread-Collateralized
15/05/2032 UsD 2,461, 000 2,386, 121 0.01 Notes, Series 2021-FHTI ‘A", 1444 USD 515,951 479,918 0.00
Newell Brands, Inc., STEP 5.7% 3.104% 25/07/2026
01/04/2026 UsD 14,030, 000 13,513, 041 0.08 NRZ Excess Spread-Collateralized
Newell Brands, Inc., STEP 6.875% Notes, Series 2021-FNT2 ‘A", 1444 USD 2,567,951 2,400, 423 0.01
01/04/20% UsD 9,847, 000 9,617, 093 0.05 3,984 25/05/2006
News Corp., 1444 3.875% 15/05/2029  USD 14, 872, 000 13,274, 887 0.08  ONSemiconductor Corp., 144A 3.875%
News Corp., 144A 5.125% 15/02/2082  USD 5,033, 000 4,607, 862 0.03  01/09/2028 UsD 16,819, 000 15,241,999 0.09
Nexstar Media, Inc., 144A 5.625% OneMain Finance Corp. 7.125%
15/07/2007 [IN)) 37,084, 000 34,877,253 0.20 15/03/2026 [IN)} 11, 624, 000 11, 409, 468 0. 06
Nexstar Media, Inc., 144A 4. 75% Opteun Mortgage Acceptance Corp.
01/11/2028 UsD 18,989, 000 17,027, 336 0.10 Trust, FRY, Series 2006-1 ‘1AC1’ UsD 1,101, 820 1,001, 156 0.01
.‘lexEEr‘a En’erg’y (apital Holdings, Inc. USD 826,000 797, 644 0.00 0.0.53% 25/04/2036 .
6.051% 01/03/2025 Option Care Health, Inc., 1447 4.375%
. . I UsD 245,000 218,013 0.00
NextEra Energy Capital Holdings, Inc., USD 7741000 7 657 767 0.04 31/10/2029
FRY 6. 75% 15/06/2054 Y Y ' Option One Mortgage Acceptance
NextEra Energy Capital Holdings, Inc., Corp., FRY, Series 20035 ‘A" 5.093%  USD 135,413 131, 152 0.00
Y 6,75 01/08/2054 UsD 5, 000, 000 4,916, 058 0.03 %5/08/20%
NextEra Energy Capital Holdings, Inc., Option One Mortgage Acceptance
FRY 5. 65% 01/05/2079 UsD 7,816, 000 7, 384, 006 0.04 Corp., FRY, Series 20035 ‘WI" 5.428%  USD 134,685 178,682 0.00
X 1 i 25/08/
VextEra-Energy Operftmg Partners LP, USD 9,286, 000 9,111,853 0.01 25 (.J& 2033
1444 4. 5% 15/09/2027 Option One Mortgage Loan Trust, FRY,
. . o) L or 11/ Ush 302, 262 295,411 0.00
NGL Energy Operating LLC, 144A Series 2004-3 W2 5. 308% 25/11/2034
) UsD 7,599, 000 7,426, 613 0.04
8.125% 15/02/2029 Organon & Co., 144A 4.125%
. Uush 10, 000, 000 9,061, 864 0.05
NGL Energy Operating LLC, 144A 30/04/2028
UsD 6,477, 000 6, 295, 673 0.04
8.375% 15/02/2032 Organon & Co., 144A 5. 125% USD 97 901 000 93 581 625 013
NiSource, Inc., FRN 6.95% 30/11/208¢  USD 5,674, 000 5,580, 815 0.03  30/04/2031 e e ’
f U 91/03/9 ol : oy
NiSource, .Inc., FRY 6. 375% 31/03/2085  USD 8,810, 000 8,469, 390 0.05 OuFfrgnL Nedia Capital LLC, 144A 5% USD 617, 000 530,033 0.00
Noble Finance IT LLC, 144A 8% 15/08/2027
UsD 5, 183, 000 5,049, 791 0.03 . .
15/04/2030 Outfront Media Capital LLC, 144A USD 9 499, 000 9 173,500 0.01
Nomura Asset Acceptance Corp. 4.25% 15/01/2029 T T ’
Alternative Loan Trust, STEP, Series USD 218 209 0.00  Outfront Media Capital LLC, 144A
2005-F1 ‘245 5.659% 25/03/2035 4.625% 15/03/2030 UsD 4,457, 000 3,978, 013 0.02
Novelis Corp., 1444 3.26% 15/11/2026  USD 5,931, 000 5,449, 418 0.03  Outfront Media Capital LLC, 144A
Novelis Corp., 1444 4.75% 30/01/2030  USD 9, 285, 000 8,269, 180 0.05  7.375% 15/02/2031 UsD 5,616,000 5,661,819 0.03
Novelis Corp., 144A 3.875% Owens & Minor, Inc., 144A4.5%
15/08/2031 [IN)) 2,755, 000 2,288,930 0.01 31/03/2029 [IN)} 10, 628, 000 9,151,831 0.05
NRG Energy, Inc., 144A 3.375% Ovens & Minor, Inc., 144A 6.625%
15/02/2029 UsD 7,765, 000 6,796, 206 0. 04 01/04/2030 UsD 6,978, 000 6,312,152 0.04
NRG Energy, Inc., 144A 5.25% Owens-Brockway Glass Container, Inc.,
15/06/2029 UsD 16, 654, 000 15, 564, 607 0.09 441 6. 625% 13/05/007 UsD 5,519, 000 5, 320, 555 0.03
NRG Energy, Inc., 144A 3.875% Pactiv Evergreen Group Issuer, Inc.,
15/02/2032 [IN)) 3,617,000 3,053, 883 0.02 L T30 [IN)} 15, 894, 000 15, 209, 930 0.09
NRG Energy, Inc., 144A 6%01/02/2083  USD 6,512, 000 6, 089, 349 0.03  Paramount Global, FRN 6.25%
NRG Energy, Inc., 1444 7%15/03/2083  USD 4,414, 000 4,578,819 0.03  28/02/2057 UsD 6,511, 000 6,002,738 0.03
NRM FNTI Excess LLC, 144A 7. 398% USD 90,280, 308 19, 631, 460 011 Performance Food Group, Inc., 144A UsD 11, 576, 000 11,073, 225 0.06

25/11/2031

5.5% 15/10/2027
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Performance Food Group, Inc., 1444 Primo Water Holdings, Inc., 144A
1.25% 01/08/2029 Ush 15, 987, 000 14, 320, 482 0.08 1.375% 30/04/2029 usb 1, 374, 000 1,232,592 0.01
Performance Food Group, Inc., 144A Prudential Financial, Inc., FRY 5. 125%
6.125% 15/09/20%2 usD 3.203,000 3,087,982 0.02 usD 3,395,000 3,117,700 0.02
Permian Resources Operating LLC, Prudential Financial, Inc., FRN 6%
1440 8% 15/04/2027 USD 6,715,000 6,672,090  0.04 e USD 5,000,000 4,832,000  0.03
Permian Resources Operating LLC, Prudential Financial, Inc., FRY 6.75%
1444 9,875 15/07/2031 UsD 17,873, 000 18,953,270 0.11 01/03/2058 USD 10, 214, 000 10,287,264 0.06
Permian Resources Operating LLC, Prudential Financial, Inc., FRN 6.5%
1444 T 15/01/2032 USD nALOO IS0l 0.4 USD 3,740,000 3,716,179 0.02
Pernian Resources Operating LLC, Radiology Partners, Inc., 144A 7.775%
1440 6,955 01/02/2033 UsD 5,823,000 5,541,899 0.0 . USD 6,912,380 6,569,975  0.04
PetSmart, Inc., 144A 4.75% ; "
’ ’ Ush 30, 687, 000 27,877,273 0.16  RALI Trust, Series 2003-Q520 5%
;E{SZ/ZSZSI 144A 7.75% s/ o . ! 0.00
etSmart, Inc., . N . Gy
15/02/2029 USD 10,910, 000 10,176, 383 0.06 5";;3;12?65235}”1‘?3 20007141 USD 1,749, 491 1,601, 279 0.01
3 L JAINT |
PGEE Corp. , FRN 7. 375% 15/03/2055  USD 8, 950, 000 8,873,190  0.05 . -
’ o P RALI Trust, Series 2006-QS3 °1A10° 6%
Pike Corp., 144A 5.5% 01/09/2028  USD 5, 783, 000 5, 364, 929 0.03 95/03/9036 UsD 718, 367 606, 890 0.00
Pike Corp., 144A 8.625% 31/01/2031  USD 3,833, 000 3,901, 248 0.02  ,iis . P
' 099 e RALT Trust, Series 2006-082 ‘149" 5.5%
I 4449, 5% o usb 2,032, 082 1, 546, 593 0.01
?EGI;“;BZ; Purchaser LLC, THAS.56 gy, 6, 741, 000 6,458,047 0.04  B/00/%
INC Firanel Services o, | LI st 1R Seres 2060007 1,302, 428 1L135,746  0.01
(The>1“;;;12 woos . USD 491,000 477,500 0.00 4633 2304206 e s '
Lo RALT Trust, FRY, Series 2005-01 ‘A1’
}Zﬁgegmgﬁilgl Siz‘aze? ZG/;‘;;‘; e ysp 329,000 321,855 0.00 LTS3 25/08/20% bsh LAOTT0E L6603 0,01
PNC Financial Services Group, Inc. USD 1918, 000 1878, 952 0.01 5:%:?0832 Series G516 ML0" 64 UsD 3,761, 121 2,813,508 0.02
(The), FRN 5.676% 22/01/2035 T B ’ iAJLIJT o R\, Series 2006-G510
L . rust, FRN, Series -
(g il ﬁ;;‘egiuﬁ"”"’ TEUUSD 18,685,000 16,948,008 0.0 ‘uy’ 45586 25/08/2006 UsD - L168 s394 0.00
QD e : RALL Trust, Series 2006-G514 ‘A13’
PNAC FMSR Issuer Trust, FRN, Series oo USD 9,567, 837 2,022, 761 0.01
WALV, WSS 1200, 000", 466, 945 0.01 m ?5"“”2236_ .
: £ ALL Trust, Series N ! b
Post Holdings, Tne., WWAS.50  yop 19 480,000 16,350,155 0.09 g5/pymm USD 184, 369 142,355 0.00
15/12/2029 b o
Post Holdings, IHC., 1444 4. 625% RALI Trust, FRV, Series 2001'050 A2
15/04/2030 S 11,525,000 10,252,970 0.06 g7y 35032057 ' USD 1,109, 437 817,247 0.00
P(Est Holdings, Inc., 14446.25% 1,16, 000 305,21 0.02 RALL Trust, PR, Series 2005047 W22 ooy 1611, 273 L429.726 0,01
15/02/2032 /
Prairie Acquiror LP, 144A 9% RALL Trust, Series 2007086 ‘429" 6% UsD
’ R 1,800, 935 1,402, 304 0.01
01/08/2029 UsD 3,202, 000 3,199, 707 0.02 95/04/2037
Prestige Brands, Inc., 1444 5.125% RALL Trust, Series 2005-0517 *A3" 6%
15/01/208 UsD 2, 065, 000 1,941, 967 0.01 %/19/%0% UsD 79, 805 64, 750 0.00
Prestige Brands, Inc., 144A 3.75% RALL Trust, Series 2006-Q57 ‘A3’ 6%
! ! . usb 2,034, 648 1,515,183 0.01
01/04/2031 USD 6,083, 000 5,151,396 0.03  poucnne
Prime Security Services Borrower LLC, RALI Trust, Series 2006-9517 ‘A5" 6%
1444 5.75% 15/04/20% UsD 23, 554, 000 22,707, 080 0.13 95/19/20% usb 1, 302, 359 1,016, 323 0.01
Prine Security Services Borrower LLC, UsD 10,209, 000 9, 909, 862 0.05 RAFI Trust, Series 2007-GS3 A5 6.25% UsD 3,485, 853 9,700, 501 0.02

1444 3. 375% 31/08/2027

35/03/2037
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RALT Trust, Series 2006-0S1 ‘A7 5.75% RHP Hotel Properties LP, REIT, 144A
o Ush 2,037, 308 1,504, 770 0.01 ) ,511, , 497, .
25/01/2036 7.25% 15/07/2028 Usb 2,511, 000 2,497,291 0.01
RALI Trust, Series 2007-Q58 ‘A7" 6% RHP Hotel Properties LP, REIT, 144A
o UsD 1,899, 505 1,434,534 0.01 fote? 1 o 464, 273, )
25/08/2001 154 15/02/2029 UsD 13,464, 000 12,273,117 0.07
RALT Trust, Series 2007-QS8 ‘A8" 6% RHP Hotel Properties LP, REIT, 144A
o Ush 2, 468, 366 1, 864, 051 0.01 ! ’ X
95/06/2037 6.5 0L/04/2032 UsD 11,419, 000 11,069, 194 0. 06
RAWP Trust, FRN, Series 2002-RS2 i 5
S UsD 68,755 65,251 0.00 ‘f‘;ﬁl?fzzlz;”pe“m IRITLEY usp o3038.00 22,330,560  0.13
Range Resources Corp., 1444 4.75% Ri’n Eentral Inc., 1444 8.5%
_ UsD 2,638, 000 2, 386,493 0.01 s > ANt .
15/02/20% 5/08/20% USD 10,735,000 10,958,735 0.06
Range Resources Corp. 8.25% : Holdings 16 T
15/01/2029 Usb 10,977,000 10,908,163 0.06 T;IEZIEOB?;% foldings, Tne., WAB.TSH | o 4,206,000 L1930 0.02
Raven Acquisition Holdings LLC, 1444 o L7 7
pplsigtype USD 10,545,000 10,085,848 0.06 T;téglso}ﬂgrlos boldings, ne., WAT.TSH Sa000 L4 0.02
Regal Rexnord Corp. 6.05% L '
15/02/2026 USD 4,780, 000 4,646,022 0.03 ng;lfg;gg;gtgage LLC, 144A 2.875% USD 6,295, 000 5760513 0.03
Regal Rexnord Corp. 6.05% '
15/04/2028 UsD 9, 735, 000 9, 542, 726 0.05 g‘;;g§>2gggtgﬁge LLC, 144A 3.625% UsD 8, 606, 000 7,511, 016 0.04
Regal Rexnord Corp. 6. 3% 15/02/2030  USD 4,127,000 4,092, 746 0.02
Rocket Mort LLC, 144A 4
Renaissance Home Equity Loan Trust, 1;;13/2022 gage b usb 1, 085, 000 874, 630 0.01
FRY, Series 2003-1 ‘M1’ 5.953% UsD 176, 358 153,812 0.00 Rockies Express Pipeline LLC, 1443
;Zrllg(j/sigiie Home Equity Loan Trust 484 15/05/2030 . B B e
) ‘ e
FRY, Series 20034 U 5,728 UsD 665, 871 539, 862 0.00 RX0, Inc., 144A 7 5% 15/11/2027  USD 5,980, 000 5,937, 356 0.03
95/03/204 Saks Global Enterprises LLC, 1444 11% USD 5. 993, 000 5. 496,910 0.03
Kerllai/ssance Home Equity Loan Trust 19/12/208 o T '
STEP, Series 2003-1 I0F° 6.248%  USD 312,281 215,601 0.0 Sentender Benk duto Credit-Linked 98,032 94,928 0.00
25/03/2034 Notes ‘B’ , 144A 6.451% 15/12/2032
- Santander Bank Auto Credit-Linked
Residential Asset Securitization Trust, ¢ 15 /10 /s USD 87,995 85,277 0.00
Sres -6 20 66 50 OO0 6,450,308 3,197,421 0.02 gmes dC : 11{44;\ 6.956%d{5, iziozz
Residential Asset Securitization Trust, antander Bank Auto Lredit-Linke USD 1,604, 072 1.560. 356 0.01
Soies 068 W 68 B0 D BOGLME L1058 001 Notes C", 144k 5. 9838 15/12/203
Residential Asset Securitization Trust, Santander Bank Auto Credit-Linked Ush 81,227 78. 906 0.00
Seres A A BN BME O 193 7865 0.00 Notes 0", 14sn8.197% 15/12/202
Residential Asset Securitization Trust, Samander)Bank Auto Credit-Linked UsD 45 515 4715 0.00
Series 005480 ‘411" 65 Ush 197,827 290,651 0,00 Yotes 'E, LA TL366H 15/12/2032
035 Saxon Asset Securities Trust, FRY,
Resideo Funding, Inc., 144A 6.5% Series 2003-3 WI" 4. 008% 25/12/2033 Usb 898, 905 843,843 0.00
& e ) 8,076, 000 7,802, 592 0. 04
15/07/2032 e e ' Saxon Asset Securities Trust, FRN,
RRMSI Trust, Series 2006-S10 ‘IAL" 6% Series 2004-2 W2 0.312% [IN))] 63, 648 66, 203 0.00
95/10/20% USD 2,350, 417 1,731, 940 0.01 95/08/2035
REMSI Trust, FRY, Series 2006-SA4 SBA Communications Corp., REIT
S . I UsD 2,415, 000 2,235, 845 0.01
A" 5.69% 25/11/2036 tsb 692, 492 28,008 0.00 5 grsy 15/00/2021
E:“;;Ero”gz[ Serles JNGSE AL B gy 1, 076, 502 884,526 0.01 §%Ti%;?§§;§ Corp-o BEIT 3,393,000 2,945,848 0,02
S AP ‘ .
ES“?{TZ’O“;; Srles TEST A6 35 yqp) 72,669 53,40 0.00 iﬁi‘ﬁzzﬁiéﬁgszgzzs Iestwent (5.1 L270,950 1,237,081 0.01
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SBA Small Business Investment Cos. ‘1’ Six Flags Theme Parks, Inc., 144A T%
o UsD 1,411, 893 1,394, 094 0.01 . B © USD 840, 000 811,473 0.00
5, 688% 10/09/2033 01/07/2025
Scotts Miracle-Gro Co. (The) 4.5% SM Energy Co., 144A 6. 75%
USD 12, 826, 000 11, 382, 935 0. 06 ! [IN)] 5,769, 000 5,518, 326 0.03
15/10/2029 T T 01/08/2029 T T
Scotts Miracle-Gro Co. (The) 4% SM Energy Co., 144A T4 01/08/2032  USD 4,947, 000 4,694, 233 0.03
UsD 10, 092, 000 8,491, 204 0.05 onersy Lo -
01/04/2031 Sonic Automotive, Inc., 144A 4. 625%
. , 1 USh 10, 521, 000 9, 389, 839 0.05
Scotts Miracle-Gro Co. (The) 4. 375% 15/11/2029
P UsD 6, 908, 000 5,821, 669 0.03 . . .
01/02/2032 Sonic Automotive, Inc., 144A 4,875%
) -y o UsD 3, 750, 000 3,245,871 0.02
Scripps Escrow, Inc., 144A 5.875% 15/11/2031
_ UsD 7,930, 000 6, 160, 279 0.03 .
15/07/2027 Sotera Health Holdings LLC, 144A USD 7,991 000 7157, 192 0.04
Securitized Asset-Backed Receivables 7.375% 01/06/2031 T Y :
LLC Trust, FRN, Series 2005-0P1 ‘Y2’ USD 721, 847 601, 350 0.00  Soundview Home Loan Trust, FRN,
5. 128% 25/01/2035 Series 2004-WMC1 ‘M2’ 5.248%  USD 111, 382 89, 323 0.00
Sempra, FRN 4. 125%01/04/2052  USD 8,774, 000 8,073, 508 0.05  25/01/2035
Sempra, FRN 6.4% 01/10/2054  USD 4,900, 000 4,685, 580 0.03  Southern Co. (The), FRN 3.75%
i . [IN)] 5,100, 000 4,710, 063 0.03
Sensata Technologies, Inc., 144A 15/09/2051
. UsD 2,561, 000 2,160, 234 0.01 -
3.75% 15/02/2031 Spectrunm Brands, Inc., 144A 3.875%
. P UsD 1, 340, 000 1,114, 520 0.01
Sensata Technologies, Inc., 144A 15/03/2031
s UsD 1,200, 000 1, 160, 503 0.01 L -
6.625% 15/07/2032 Spirit AeroSystems, Inc., 1444 9.375%
. ) o UsD 6, 063, 000 6, 262, 197 0.04
Sequoia Mortgage Trust, FRN, Series UsD 38,620 366,713 0.00 30/11/2029
2007-3 “1AL" 4.885% 20/07/2036 ’ ’ SSEC Technologies, Inc., 144A 5. 5%
. y P USh 30, 985, 000 29,602, 202 0.17
Shift4 Payments LLC, 144A 6. T5% 30/09/2027
- UsD 7,038, 000 6,902, 447 0.04 .
15/08/2032 STACR Trust, FRN, Series 2018-HRP1
. oy o s UsD 696, 399 692, 449 0.00
Shutterfly Finance LLC, 144A 8. 5% BI", 144A 8.433% 25/04/2043
USD 27,371,532 23,212,979 0.13 .
01/10/2027 STACR Trust, FRN, Series 2018-HRP2
. , . o oz o ) UsD 16, 995, 000 18, 262, 599 0.10
Shutterfly Finance LLC, 144A 9.75% BL", 1447 8.883% 25/02/2047
o UsD 3,411,333 3,336, 870 0.02 .
01/10/2027 Stagwell Global LLC, 144A 5.625%
Lo . USD 15, 809, 000 14, 525, 061 0.08
Sinclair Television Group, Inc., 1444 15/08/2029
o e UsD 5, 465, 000 4,799, 288 0.03 .
5, 125% 15/02/2027 Standard Building Solutions, Inc., 1444
L . e UsD 9,930, 000 9,614, 334 0.05
Sinclair Television Group, Inc., 1444 6.5% 15/08/2032
o USD 2,892, 000 1,884, 754 0.01 . .
5.5% 01/03/2030 Standard Industries, Inc., 144A 5%
. . o UsD 5,463, 000 5,156, 475 0.03
Sirius XM Radio LLC, 144A 5% 15/02/2027
UsD 20, 136, 000 18, 888, 237 0.11 . -
01/08/2027 Standard Industries, Inc., 1444 4.75%
L. . P [IN))] 27,088, 000 24,995, 381 0.14
Sirius XM Radio LLC, 144A 4% 15/01/2028
Usb 55,712, 000 49, 464, 438 0.28 -
15/07/2028 Standard Industries, Inc., 144A 3, 375%
L . P UsD 3,563, 000 2,944, 462 0.02
Sirius XMRadio LLC, 144A5. 5% USD 18. 408, 000 17,048, 390 010 15/01/2031
01/07/2029 o T Staples, Inc., 1444 10.75% 01/09/2029  USD 26, 360, 000 24,980, 823 0.14
Sirius XM Radio LLC, 144A 4.125% Staples, Inc., 1444 12.75% 15/01/2030  USD 14, 303, 326 10, 788, 475 0. 06
UsD 100, 000 84,200 0.00 L7
01/07/2030 Starwood Property Trust, Inc., REIT,
L . - e [IN))] 5,249, 000 5,194, 378 0.03
Sirius XM Radio LLC, 144A 3.875% 144 7. 25% 01/04/2029
UsD 2,449, 000 1,978, 280 0.01
01/09/2031 State Street Corp., FRN 2.203%
) . UsD 99, 000 90, 745 0.00
Six Flags Entertainment Corp., 1444 07/02/2028
! 1c fng UsD 536, 000 514, 588 0.00 ,
5. 5% 15/04/2027 State Street Corp., FRN 4.821%
) . UsD 1,487, 000 1,395, 376 0.01
Six Flags Entertainment Corp., 1444 USD 7584 000 7479, 563 0.04 26/01/2034
7.25% 15/05/2031 T T ’ Structured Adjustable Rate Nortgage
Six Flags Entertainment Corp., 1444 Loan Trust, FRY, Series 2005-1 ‘1417 ush 354,911 323,188 0.00

66250 01/05/2032 USD 11, 034, 000 10, 785, 969 0.06

4.676% 25/02/2035
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Structured Adjustable Rate Nortgage Tallgrass Energy Partners LP, 1444 6%
o e UsD 5,001, 000 4,567,959 0,03
Loan Trust, FRY, Series 200420 ‘341" USD 11,718 1,195 0.00  31/12/20%
4.078% 25/01/2035 Tallgrass Energy Partners LP, 1444 6%
Structured Adjustable Rate Nortgage 01/09/2031 UsD 9,809, 000 8,923,515 0.05
Loan Trust, FRY, Series 2005-1 ‘51" USD 107,519 97,976 0.00  Targa Resources Partners LP 6.5%
5 156 25/0305 5002 USD 12,703,000 12,336,344 0.07
Structured Asset Mortgage Targa Resources Partners LP 5%
Investnents 11 Trust, FRY, Series  USD 1,306, 287 L136,293  0.01  15/01/2028 USD 3,710, 000 350,010 0.02
2005-403“IAL" 49935 25/08/2035 Targa Resources Partners LP 6.875%
Structured Asset Nortgage 15/01/2029 USD 5,351,000 5,288, 055 0.03
Investments II Trust, FRN, Series USDh 9,073, 759 6,879,913 0.04 Targa Resources Partners LP 4%
200T-ART ‘1AL’ 5.303% 25/05/2047 15/01/2032 USD 2,881,000 2,528,090  0.01
Structured Asset Nortgage Taylor Morrison Communities, Inc.
Investment? H)Trust, ERK, /Selfies USD 2,273,962 1,551, 770 0.01 1444 5. 125% 01/08/2030 usDh 4,501, 000 4,159, 997 0.02
2006-4R6 241" 4.833% 25/07/2046 TEGNA, Inc., 1444 4.75% 15/03/20%6  USD 1,259, 000 1,200,524 0.01
Structured Asset ortgage TEGNA, Tnc. 4.625% 15/03/2028  USD 4,010,000 3,676,964  0.02
Inv?stment‘s I)I Trust, FRN, Series ~ USD 266, 135 243,945 0.00 TEGNA, Tne. 5% 15/09/2029  USD 7,902, 000 7,115, 486 0.04
2005-AR5 °A3" 4. 981%19/07/2035 Tempur Sealy International, Inc., 1444
Structured Asset Securities Corp. 0 15/04/2028 UsD 21, 363, 000 18,988, 791 0.11
Mortgage Loan Trust, FRN, Series ~ USD 3,073,113 2,525, 082 0.01 Témpu; S;al\' International. Tne.. 14
2006-BC3 “A3” 4.773% 25/10/2036 1 g7 15f1'0f9031 T USD 6, 478, 000 5,452,103 0.03
Structured Asset Securities Corp. e
Tenet Healthcare Corp. 6.25
Vortgage Loan Trust, FRY, Series  USD 236, 254 225,613 0.00 0332 /2;;7 care Corp. 6.25% o)) 16,009,000 15,421,805  0.09
2007-WF2 ‘43" 6. 253% 25/08/2037 Tonst: Hoalthcare Corn. 5. 125%
Structured Asset Securities Corp. oj;; /5027 care torp. o Usb 38,205,000 36,141,132 0.20
Mortgage Loan Trust, FRN, Series ~ USD 570, 805 533, 355 0.00 Tenet Heal the C 4,954
2006-BC ‘A 4. 793%25/12/2036 0;”/1;6 /;029 care torp. & UsD 2,101, 000 1,898,409 0.01
Subway Funding LLC “A23" , 144A USD 4 700, 000 4 672 T64 0.02  Tenot Hoaltheare C 6. 125
6.505% 30/07/2054 P e ' 1;;36 /;OZO care Lorp. 0. USD 13,489,000 12,913,353 0.07
Sumit aterials LLC, 144 5.25% o 455000 L3029 001 Tt touliheare Coro. 6,754
15/01/2029 s o ' 1;;3; /2‘(’):1‘ care Lorp. 6. USD 12,482,000 12,166,226  0.07
Sumit Naterials LLC, 1444 7.25%
15/01/2031 UsD 3, 155, 000 3,231,667 0.02  Terex Corp., 1444 5% 15/05/2029  USD 19, 723, 000 18,084,552 0.10
Sunoco LP, 1444 7% 01/05/2029  USD 3,615, 000 3,579,316 0.02 lerer (o, MALGI 15/10/20%  USD 5,586, 000 5,283,157 0.03
Sunoco LP 5. 875% 15/03/2028 ~ USD 1, 469, 000 1,411,126 0.01 TopBuild Corp., 144A4.125% 9,709, 000 9315364 0.01
Sunoco LP 4. 5% 15/05/2029  USD 6,867,000 6,246,309 0,04 15/02/2032 ,
Sunoco LP 4. 5% 30/04/2030  USD 9,905, 000 8,860,167 0,05  Toud Point Yortgage Trust, FR,
Surgery Center Holdings, Tne., 1444 Series 20185 ‘A, 14443.25%  USD 1,436, 387 1,364,416 0.0l
e USD 6,955, 000 6,845,708 0.04
7.25% 16/04/2032 25/07/208
Syneptics, Inc., 1444 43 15/06/2029  USD 6, 118, 000 5,406,928 0,03 Trillas Corp., 1444 4.125% 15/04/209  USD 9,419, 000 8,381,621 0.0
Motace Frerey P g TriNet Group, Inc., 144A 7. 1259
Ei{éiﬁ;g;f”“gy Parners L, WALy 1,175,000 1,122,896 0,01 1;02 /20?1”"' e b usp 5,519,000 5,480,834 0.03
Tallgrass Energy Partners LP, 1444 Trinity Industries, Inc., 1444 7.75%
556 15/01/20%8 USD 6, 115, 000 BOTLI0T 0.05 e USD 6,803, 000 6,802,430  0.04
, m Triton Water Holdings, Inc., 1444
Tallgrass Energy Partners LF, 14—y, 0,880,000 9,560,843 0,05 .o oer foiuns fne USD 7,083,000 7,645,286  0.04

7. 375% 15/02/2029

6. 25% 01/04/2029
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Triumph Group, Inc., 144A 9% Velocity Commercial Capital Loan
15/03/2028 usb 3, 206, 000 SAGLO 0020 B Series W82 X, W4 USD 1,497, 949 1,396,973 0.0
. . . v ¥ 96/10/2
Trullst’ Financial Corp., FRN 5.435% USD 915, 000 920, 351 0.01 4.05% 26/10/2048
24/01/2030 Velocity Commercial Capital Loan
Tru’m’ Financial Corp., FRN 5. 711% USD 9,006, 000 1,958, 780 0.01 Tn_lst, FRY, Series 2018-2 ‘M2’ , 1444  USD 174,813 154, 155 0.00
24/01/2035 4.51% 26/10/2048
Uber Technologies, Inc., 1444 T.5% UsD 3 995. 000 3 992 950 0.02 Velocity Comnercial Capital Loan
15/09/2021 o e Trust, FRY, Series 2018-2 ‘N3, 1444 USD 251,737 215,501 0.00
UMBS 2% 01/08/2051 UsD 2, 055, 702 1,553,606 0.01 4.7 96/10/2048
UMBS 2% 01/11/2051 USD 45,657 34,500 0.00  Yenture Global ING, Inc.. 1444 8 125%
UMBS 2.5% 01/02/2052  USD 16,584 13,073 0.0 gy6/2008 USD 11,592,000 11,630,015  0.07
UMBS 2.5% 01/03/2052  USD 52, 633 4,488 0.00  opeure Global LG, Tne.. 1444954
UMBS 3% 01/06/2052 UsD 131,273 107,762 0.0 ;592029 Usb 5,805,000 4,055,436 0.02
UMBS 4.5% 01/08/2052  USD 84,933 27T 0.00  yonure Clobal LG Tnc.. 1444 7%
UMBS 4. 5% 01/09/2052 USsD 179,220 163,153 0.00 1501 ;o USD 8,085, 000 7,920,244 0.04
FMBj :_5-15% 011/ 081/4 f«oim Usb 1,863,750 L8418 001 youiure lobal ING, Ine., 1444 8. 375% D 5 05,000 T,
piied Airbines, e, BRSSOV ysp 10,248,000 9,721,770 0.05  01/06/2031 e e '
501'04;2]?26 A fenture okl LN, I, 14 0.0 .
nite en[fis/or/t merica, Inc., USD 10, 185, 000 0,727,734 0.05  0L/02/20R2 , 019, , 248, .
1444 6. 125% 15/03/2034 , -
nivision Comunications, Tne,, 144h VICE Propetes UF, T, 1WA REESH o 5,270,000 5,065,988  0.03
o~ N ) 16,152,000 15,868,162  0.09  15/06/20% et e
B 16/08/2008 VICI Properties LP, RETT, 14444, 25
5 ) i
ivis ications, Tne., 144 - UsD 15,391,000 14,596,445  0.08
{nivision Comunications, lne., 1WA ey, 14,400,000 13,292,417 0.08  01/12/20%6
315 30/06208 VICI Properties LP, REIT, 1445, 75%
Upstart Pass-Through Trust, FRY, W s 8,746,000 8,504,559  0.05
Series 202-PT3 ‘1, 1UALT.6825  USD 1,237,728 LIS 000 L
P 1CT Properties LP, REIT, 144A 4.5}
20/04/2030 15,01,2028 *usp 1, 200, 000 1L13L,861  0.01
Upstart Pass-Through Trust, FRY, L -
Series 2022-PT4 A", 144N 18,1805 USD 1,419,718 1,368,205 001 ICl Proverties b EIL THASST o 8,070,000 7,333,076 0,04
20/05/2030 L6/02/2029
1S Bancorp, FRY 5.384% 23/01/2030  USD 182, 000 177,208 0,00 VIOL Properties LP, BEIL, MARAGE 10,179,000 9,406,781 0.0
S Bancorp, FRN 26775 27/01/2033  USD 2,490,000 2,035,734 001 VRS
1S Bancorp, FRY 5.678%23/01/2035  USD 1,915, 000 1,872,862 0.01 X;?é;i;ggr““ 1 REIT 1A 12% o 3,525, 000 3158884 0.02
US Foods, Inc., 144A 6.875% Al
UsD 4,051,000 3,999,436 0.02 - mr
15/09/2028 z)ﬁ(t);iztg;esrauons Co. LLC, 1444 5. 5% UsD 588, 000 565, 058 0.00
US Foods, Inc., 144A 4.625% It
UsD 4,237, 000 3,845,044 0.02 oy :
01/06/2030 \1st{zj Op_erat/lons Co. LLC, 144A UsD 15,999, 000 14,729, 133 0.08
Vail Resorts, Inc., IUA6.5h o)) 4,930,000 L83 00 o Gl 15700t
930, , 808, -03 yistraOperations Co. LLC, 14459
‘1’5105/2032 350220";;3 fons o LLC HASh g L270,000 1,201,918  0.01
alvoline, Inc., 1444 3.625% 500, 000 413,83 0.00 .. .
15/06/2031 Vistra Operations Co. LLC, 144A
: ) L therd! UsD 5, 181, 000 4,704,782 0.03
Varex Imaging Corp., 144A 7.875% 4.375% 01/05/2029
15/10/2027 UsD 80,000 78,988 0.0 yictra Operations Co. LLC, 144 7.75%
o o e ' UsD 19,527,000 19,759,326  0.11
Velocity Comnercial Capital Loan 15/10/2031
LN L350 .01 Vistra Operations Co. LLC, 1444
Trust, Series 2018-1 ‘Y, 14A3.50%  USD 1, 109, 226 1,038,505 0.01 Vistra Operations Co s 6 078, 000 b os 2l 0.0

25/04/2048

6.875% 15/04/2032
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Vital Energy, Inc., 144A7.875% WaMu Mortgage Pass-Through
15/04/2032 UsD 6,572, 000 6,100,221 0.05 Certificates Trust, FRN, Series ~ USD 1,720, 128 1,686, 140 0.01
VMware LLC 4.7% 15/05/2030  USD 53, 000 50, 136 0.00  2005-ART ‘A3" 6.275% 25/08/2035
Wabash National Corp., 144A 4.5% WaMu Mortgage Pass-Through
15/10/2028 UsD 10,434, 000 9195, 930 0.05 Certificates Trust, FRN, Series ~ USD 882, 608 834, 968 0.00
Wallu Nortgage Pass-Through 2005-AR5 ‘A6" 5. 737% 25/05/2035
Certificates Trust, FRN, Series USD 231,118 201,576 0.00  Vallu Yortgage Pass-Through
2005-AR16 ‘1AL’ 4. 756% 25/12/2035 Certificates Trust, Series 20054 ‘BT USD 79,429 66, 550 0.00
WaMu Mortgage Pass-Through 5.5% 25/06/2035
Certificates Trust, FRN, Series UsD 2,328, 752 1,877, 876 0.01  Wand NewCo 3, Inc., 144A7.625%
2006-AR10 “1AL" 4.86% 25/09/2036 30/01/2032 UsD 7, 108, 000 1,042, 884 0.01
WaMu Mortgage Pass-Through Warnermedia Holdings, Inc. 4.279%
Certificates Trust, FRN, Series UsD 211,466 187,936 0.00  15/03/2032 UsD 1, 100,000 939, 307 0.01
2006-AR2 “1A1" 4.563% 25/03/2036 Wayfair LLC, 144A 7.25% 31/10/2029  USD 3,510, 000 3,386,616 0.02
Wallu Nortgage Pass-Through Wells Fargo & Co., FRN 2. 164%
Certificates Trust, Series 2005-1 ‘143" UsD 76, 942 69, 409 0.00  11/02/2026 UsD 2,549,000 2,49, 218 0.0
5. 5% 25/03/2035 Wells Fargo & Co., FRN 3.526%
Wallu Nortgage Pass-Through 24/03/2028 Usb 1,908, 000 1,785, 578 0.01
Certificates Trust, FRN, Series UsD 926,599 820,433 0.00  Wells Fargo & Co., FRN5.198%
2005-AR14 “1A3" 5. 203% 25/12/2035 23/01/2030 UsD 1,233,000 1194, 304 0.01
Wallu Nortgage Pass-Through Wells Fargo & Co., FRN 4.897%
Certificates Trust, Series 2007-4 ‘143" UsD 2,028, 462 1, 464, 681 0.01  25/07/2033 UsD 1,371,000 1, 286, 867 0.0l
6% 25/06/2037 Wells Fargo & Co., FRN 5. 389%
Wallu Mortgage Pass-Through 24/04/2034 Usb 44,000 42,11 0.00
Certificates Trust, FRY, Series USD 46, 436 43, 056 0.00  Wells Fargo & Co., FRN 5.499%
2005-AR18 “1A34" 5. 008% 25/01/2036 23/01/2035 UsD 1,919,000 1,851,830 0.01
WaMlu Mortgage Pass-Through Wells Fargo Comercial Yortgage
Certificates Trust, FRN, Series Usb 683,523 605, 207 0.00  Trust, FRY, Series 2015-C28 ‘D" 4.076%  USD 7,736, 000 6, 206, 332 0.04
2005-AR14 “1A4° 5, 203% 25/12/2035 15/05/2048
Wallu Mortgage Pass-Through Wells Fargo Comercial Yortgage
Certificates Trust, FRY, Series 2007-1 ~ USD 2,244, 855 1,612,899 0.01  Trust, FRY, Series 2015-29 ‘D" 42135  USD 4,000, 000 3,484, 220 0.02
AT 5,033 25/02/2037 15/06/2048
Wallu Nortgage Pass-Through Wells Fargo Commercial Mortgage
Certificates Trust, Series 2005-10 ‘245" UsD 1, 370, 865 1,185,714 0.01  Trust, Series 2015-C31 ‘D 3.852%  USD 1,700, 000 1,390, 035 0.01
5.75% 25/11/203 15/11/2048
Wallu Nortgage Pass-Through Wells Fargo Commercial Mortgage
Certificates Trust, Series 2006-5 ‘2CB5’ UsD 32,406 22,946 0.00  Trust, FRY, Series 2015-LC22 ‘D’ UsD 362, 248 267,349 0.00
6.5% 25/07/2036 4.541% 15/09/2058
WaMu Mortgage Pass-Through Wells Fargo Commercial Mortgage
Certificates Trust, Series 2005-10  USD 115, 288 96, 522 0.00  Trust, Series 2015-NXS3 ‘D, 1444 USD 1,000, 000 904, 107 0.01
UCBLT 5. T3 25/12/2035 3,153 15/09/2057
Wallu Mortgage Pass-Through Wells Fargo Commercial Mortgage
Certificates Trust, FRN, Series ~ USD 204,430 190, 723 0.00  Trust, Series 2016-C35 ‘D", 1444  USD 5,000, 000 4,228,213 0.02
2004-ARIT ‘A" 6.961% 25/10/2034 3. 1425 15/07/2048
WaMlu Mortgage Pass-Through fiells Fargo Comnercial Mortgage
Certificates Trust, FRN, Series UsD 618,539 565, 101 0.00  Trust, Series 2017-C38 ‘D', 1444 3%  USD 8,690, 000 6,422, 902 0.04

2004-AR10 “ALB’ 5.293% 25/07/2044

15/07/2030
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Tiells Fargo Commercial Mortgage Williams Scotsman, Inc., 1444 7.375%
Trust, Series 2018-C43 D, 1444 3% USD 1, 250, 000 979,197 0.01  01/10/2031 UsD 8,574,000 8, 507, 400 0.05
15/03/2051 WG Acquisition Corp., 144A 3.75%
liells Fargo Commercial Nortgage 01/12/2029 UsD 15,700, 000 13,957, 526 0.08
Trust, Series 2018-C44 D", 1444 3%  USD 1,500, 000 1,099, 185 0.01  WRGrace Holdings LLC, 144A 4. 875%
15/05/2061 15/06/2007 UsD 10, 706, 000 10,011, 185 0. 06
Vells Fargo Comnercial Nortgage WR Grace Holdings LLC, 1444 5. 625%
Trust, Series 018046 D, 44 % USD 6,000, 000 4,502,414 0.03  15/08/2029 USD 8,217, 000 LALLM 0.0
15/08/2031 Wirangler Holdeo Corp., 144 6.625%
Tells Fargo Comnercial Mortgage 01/04/9032 USD 3,215, 000 3,159,313 0.02
Trust, PR, Series 2015051 ‘T, 144 USD 1,850, 000 1,588,770 0.01  fyny Resorts Finance LLC, 1440
2,881 15/05/2048 5. 195 01/10/2029 UsD 20,638, 000 19, 046, 009 0.11
Tells Fargo Home Equity Asset-Backed Wynn Resorts Finance LLC, 144A
Securities Trust, PR, Series 20002 USD 182, 680 175,928 0.00 7 1954 15/02/2031 USD 4,726,000 472,815 0.03
UBA", 144 8.953% 25/10/2034 1 :
’ Wynn Resorts Finance LLC, 144A
liells Fargo Home Equity Asset-Backed 6.95% 15/03/2033 USD 5,319,000 5,052, 339 0.03
Securities Trust, FRY, Series 2004-2 UsD 182, 680 160, 332 0.00 : /
) o ’ ’ Xerox Holdings Corp., 144A 8.875%
‘U8B’ , 1444 5% 25/10/2034 30/11/202 Usb 7,177,000 6,220, 139 0.04
Tiells Fargo Yortgage-Backed
; XHR LP, REIT, 144A 4. 875%
Securities Trust, Series 2007-15 ‘Al UsD 17,815 15,970 0.00 01/06/2029 o usD 348,000 316,675 0.00
W 95/11/2037
i W0, Tnc., 1444 6.25% 01/06/028 USD 4,945,000  4,807%  0.03
oL s TorigageSucie YPO, Tnc., 1440 7.125% 01/02/2032  USD 4,616,000 4,560,918  0.03
Securities Trust, FRY, Series UsD 62,274 58, 063 0.00 JH6F Davis, Tnc.. 1440 4. 625%
2006-AR19 “A3" 6. 944% 25/12/2036 15/10/2030’ v ’ UsD 1,361, 000 1,207, 624 0.01
‘Jvesc‘o AP1’rcr’aft Eloldlngs, Inc., 1444 USD 1, 828, 000 139,125 0.00 75,876, 252 605 —33' I
O 1055 § fEF4t 7,186 688Y 710 40.55
lacco Aitera 11 QU B Tal , 100, boo, .
l\?s‘co‘mcraft Holdings, Inc., 1444 9% USD 99,574, 000 9,680, 942 0.05 AR LT
15/11/2026 § S
Wesco Aircraft Holdings, Inc., 1444 o =
13.195% 15/11/2027 § UsD 956, 000 32, 246 0.00 2y
TESCO Distribution, Tnc., 1444 7.25% EchoStar Corp. 3.875% 30/11/2030  USD 3,896, 807 3,983,577 0.02
15/06/2008 UsD 13,904, 000 13, 635, 462 0.08 3,983,577 0.02
0 P Y el Fi - INZ]
WSO Distribution, Tne,, 1A 6.375% 14,582, 000 14,258,295 0.08 Rt rfE 53 3,983,577 0.02
15/03/2029
WESCO Distribution, Inc., 1444 6.625% B
503202 UsD 7,220, 000 7,080, 324 0.04 I
WERBS Commercial Mortgage Trust, China Yangtze Power Co. Ltd. ‘A’ CNH 2,617,900 10, 171, 104 0.06
FRY, Series 2014-C22 ‘C’ 3.632%  USD 1,000, 000 77,570 0.00  Haier Smert Home Co. Ltd. ‘A" CNH 262, 636 983,097 0.00
15/09/2057 Inner Nongolia Yili Industrial Group Co.
WFRBS Commercial Mortgage Trust, L CNH 2,754, 940 10,935, 393 0. 06
FRY, Series 2014-C22 ‘D", 144A3.713%  USD 10, 100, 000 4,948, 337 0.03 fiuliangye Yibin Co. Ltd. ‘A’ CNH 173, 790 3,200, 541 0.02
15/08/ 2087 o 2,290,135 0.14
li;é;‘f%g;”“ G (el WSERyoy iasso0 167886l 0.00 BRRARE 25,290,135 0.14
JADIAYA d) d) 1 E—G S35 30|
Williams Scotsman, Inc., 144} 6.625% TOMDRMATIZ TG & h & HMEIE 40.71

15062029 USD 3, 155, 000 3,079, 522 0.02

WSS S CEHAERTIEER S

7,215,962, 422
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thOFEEEMEES S L VEHAERMTIEE M Rite Aid Corp., Reg. § 8% 18/10/2029"  USD 5,535, 634 5 0.0
5% 12,295,514 0.07
TANT R Eaat 12,295,514 0.07
ENDO DESIG 0% 15/04/2025°  USD 1,573, 000 0 0.00
0 000 fgst
TA v Uik
NIRRTV Telford Offshore Holdings Ltd.*  USD 63, 154 0 0.00
GCB144A ENDO, 144A 0% 0 0.00
01/04/2026" USD 4,240, 000 0 0.00
0 000 nyevr7r2
Claires Holdings SARL*  USD 7,867 7,582 0.00
TAYH Intelsat SA* USD 668,100 19,798,655 0.1
LendingClub Loan Certificate Issuer 19, 806, 237 0.1
Trust, Series 20222 IR, 1445 USD 100, 000 541,859 0.00
15/04/2037" no7
LendingClub Loan Certificate Issuer Noscow Exchange MICEX-RTS PJSC*  USD 6,325,619 0 0.00
Trust, Series 2022-NP3 “CERT”, 14408 USD 100, 000 807, 247 0.00  Severstal PJSC, GDR* USD 296, 798 0 0.00
15/05/2037 0 0.00
LendingClub Loan Certificate Issuer
Trust, Series 202005 IR, 1445 USD 100, 000 LOLSTO 0.0l _popy %
L/ Venator Materials plc*  USD 302 185,53 0.00
LendingClub Loan Certificate Issuer W 0.00
Trust, Series 202-P6 ‘CERT’ , 1444 USD 100, 000 1,048,080 0.01 e
25,4565 15/07/2037° T
LendingClub Loen Certificate Issuer Claire s Stores, Inc. Preference™  USD 8,013 9,518,68  0.05
Trust, Series 202272 ‘CER , 14405 USD 100, 000 126,936 0.0 pi e Trastt 1SD 579,590 20797 0.00
L6/04/ 2087 . Envision Healthcare Corp.”  USD 14,848 166,703 0.00
LendingClub L“;‘””CCT“{N“? Isster - Mallinckrodt, Inc.* USD 137,346 11,780,267 0,07
Trust, Serdes 20075 (AT, L4l USD 100, 000 BT, 307 000wy o ding LLC Preference 105 USD 5,736, 099 5,666,170 0.03
16/05/ 2081 B MYT Holding LLC ‘B’ *  USD 3,324, 083 800,868 0.01
LendingClub Loan Certificate Issuer NMG Holding Co., Inc.®  USD 5719 744, 051 0.01
Trust, Series 2022-P4 ‘CERT’ , 14440%  USD 100, 000 638,006 0.00 e g ’ USD 31’857 A 144’ 69 0.02
J6/06/2047 B Rite Aid Equity Bscrow’  USD 19,393 2 0.00
LendingClub Loan Certificate Issuer 733 357193 0.19
es 2020-P5 “CERT’ —_—
Trus?,ﬁScrl"cEfO“:*PS (R, 144 USD 100, 000 LOBLI9S 001y opsy 53296 030
12,8584 15/07/2037 _ 93,342,969 _ 0.30
Par Pharmac*cutlcal, Inc. 0% USD 15,641, 000 0 000 TSk
01/04/2027 R
Rite Aid Corp., 144A 12.057% AxY =
30/08/2031° v ' UsD 1,937,243 1,680, 257 0.01  NMG Research Ltd. 24/09/2027*  USD 110, 393 0 0.00
o R 0 0.00
Rite Aid Corp. 7.5%
00T 205" § USD 7,910, 000 8 0.00 |
Rite Aid Corp. 8% 15/11/20%6"  USD 11,767,000 oo ZAYA I
Rite Aid Corp. 15% 30/08/2031°  USD 2,701, 706 3 0.0 Iindsteeen Holdings, lnc. 3L/12/2049°  USD 7,696 _ 129793 0.0
Rite Aid Corp. 15% 30/08/2031°  USD 5,740,424 3,352,476 0.02 . _ 1918 000
Rite Aid Corp. 7.5% U7y MR 129,793 0.00
UsD LO9T699  LSI6L 001 g e IS S £ VEHSRAEERAH 66,768,276 0.31

31/12/2049° §
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UCITSERObntfza=y FFEIFMOERARESE TEHITEA
SEFAPEE A % — A — UCITS 7T A
st ./7 11/7 . BRED Banque Populaire 2. 89% BUR 78, 900, 000 78, 900, 000 0.44
JPMorgan USD Liquidity LYNAV Fund - USD 191, 545, 641 106, 950, 314 9 99 02/01/2025
JPMUSD Liquidity LWAVX (dist.) T T T ) 78,200,000 0.4
406, 250, 314 209 EMHEAeEE 78, 200, 000 0.44
EMFE A F— 2 - UCITSA R 406, 250, 314 2.9 RE 407,112,194 2.30
ZOMOEE” (AR (43,779,206)  (0.25)
G BRERE MEEST 17,724, 995,932 100.00
TANT R
JP\*I'hasdaq Bquity Premium' Incone USD 29, 194, 230 798, 484, 164 411 * HlEHTEBREDERICKYAEMETITHESNA TS,
Active Fund EIF - USD (dist) + FIZEEADTFUR
18484164 411 5 HIHEHGREBBRBITCT .
LS EREA A 728 484,164 411
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BEREE BErs FREL FRE pEls] R=F1— (a—n) L BEE (%)
AUD 584, 799 EUR 348, 356 02/01/2025 Barclays 1,036 —
AUD 3, 642 EUR 2,170 16/01/2025  Barclays 4 —
BRL 1,661,776 Ush 265, 087 04/02/2025  Citibank 2,168 —
CAD 16, 960 EUR 11, 291 02/01/2025 Barclays 75 —
CAD 100, 741 EUR 67, 475 15/01/2025 BNP Paribas 34 —
CAD 59, 100 EUR 39, 463 16/01/2025 Barclays 142 —
CAD 18, 781, 388 EUR 12, 585, 312 16/01/2025 HSBC b77 —
CNH 1,276, 118 EUR (166, 100) 15/01/2025  Merrill Lynch 1, 622 —
CNH 237,909, 187 EUR (31, 131, 719) 16/01/2025  BNP Paribas 136, 353 —
EUR 335, 733 AUD 554, 442 15/01/2025  Barclays 4, 635 —
EUR 781, 853 AUD 1, 284, 900 15/01/2025 HSBC 14, 546 —
EUR 2,977, 297 AUD 4,908, 844 16/01/2025 Barclays 45, 987 —
EUR 13, 462, 427 AUD 22,393, 163 16/01/2025 HSBC 90, 376 —
EUR 61, 956 CAD 92, 346 16/01/2025  BNP Paribas 72 —
EUR 65, 808 CAD 98, 160 16/01/2025  Merrill Lynch 28 —
EUR 230, 957 CHF 214, 206 15/01/2025  HSBC 2,612 —
EUR 14, 644 CHF 13,710 16/01/2025 Barclays 28 —
EUR 88, 696 CHF 82, 985 16/01/2025 BNP Paribas 227 —
EUR 293, 063 CHF 272,333 16/01/2025 HSBC 2,733 —
EUR 413, 559 CNH (3, 143, 578) 16/01/2025  Barclays 403 —
EUR 15, 805 CZK 397, 184 16/01/2025  BNP Paribas 29 —
EUR 4,616 CZK 115, 985 16/01/2025  Goldman Sachs 10 —
EUR 548, 678 GBP 452, 249 15/01/2025 BNP Paribas 2,985 —
EUR 279, 057 GBP 231, 088 16/01/2025 BNP Paribas 236 —
EUR 9, 465, 972 JPY 1, 508, 896, 117 15/01/2025 BNP Paribas 181, 683 —
EUR 5,174, 382 JPY 825, 087, 935 16/01/2025  BNP Paribas 97,171 —
EUR 10, 142, 792 JPY 1,631, 988, 234 16/01/2025  Citibank 100, 287 —
EUR 2, 075, 546 SGD 2,927, 381 15/01/2025  Barclays 6, 122 —
EUR 7,412,129 SGD 10, 475, 303 16/01/2025 Barclays 6,912 —
EUR 100, 256 SGD 141, 432 16/01/2025 BNP Paribas 274 —
EUR 7, 345, 769 SGD 10, 386, 947 16/01/2025 Citibank 3,013 —
EUR 19, 170, 649 SGD 27, 069, 350 16/01/2025  HSBC 34, 744 —
GBP 150, 091 EUR 180, 998 03/01/2025 Barclays 214 —
GBP 355,574 EUR 428, 743 15/01/2025  HSBC 301 —
GBP 67,213,272 EUR 80, 923, 347 16/01/2025 Barclays 173, 529 —
JPY 172,920 EUR (1,061) 06/01/2025 BNP Paribas 2 —
JPY 14, 025, 297 EUR 86, 209 16/01/2025 Barclays 97 —
JPY 12,214, 098 EUR 74,938 16/01/2025  BNP Paribas 222 —
JPY 51, 407, 623 EUR 312, 735 16/01/2025  HSBC 3, 604 —
SGD 1, 475, 760 EUR 1,041, 928 02/01/2025 Barclays 1, 286 —
SGD 10, 687, 995 EUR 7,546,474 15/01/2025 Citibank 9, 082 —
SGD 518, 487 EUR 366, 100 15/01/2025 HSBC 428 —
SGD 3,334 EUR 2, 353 16/01/2025 Barclays 4 —
SGD 861, 545 EUR 607, 627 16/01/2025  HSBC 1,418 —
USD 113,913, 734 AUD (178, 745, 773) 16/01/2025  HSBC 2,984, 168 0. 02
USD 53, 337, 687 BRL 328, 203, 661 02/01/2025  Citibank 204, 131 —
USD 1, 103, 998 BRL 6, 785, 156 04/02/2025 Citibank 11, 963 —
USD 189, 240, 348 CAD (268, 689, 199) 16/01/2025 HSBC 2,221, 268 0.01
USD 57,476, 665 CHF (51, 425, 758) 03/01/2025 BNP Paribas 619, 866 —
USD 173, 009, 620 CHF (153, 992, 143) 16/01/2025  Barclays 2,474,809 0. 02
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BEREE BErs EREE FRE pEls] R=F1— (a—n) L BEE (%)
USD 91, 885, 353 DKK (652, 096, 046) 16/01/2025  HSBC 1,051, 834 0.01
USD 246, 020, 048 EUR (233, 970, 297) 02/01/2025  BNP Paribas 3,123,179 0. 02
USD 662, 577 EUR 628, 026 02/01/2025  Citibank 10, 510 —
USD 52, 343, 350 EUR 49, 736, 608 02/01/2025  HSBC 707,521 0.01
USDh 3,311, 229 EUR 3, 153, 000 02/01/2025 Morgan Stanley 38, 084 —
USDh 182, 858, 868 EUR (173, 918, 220) 07/01/2025 BNP Paribas 2,277,095 0.01
USDh 4, 960 EUR 4, 700 15/01/2025 Barclays 78 —
USD 11,724, 788 EUR 11, 056, 519 15/01/2025  BNP Paribas 237, 292 —
USD 31,010,573 EUR 29, 278,219 15/01/2025  Citibank 592, 476 —
USD 35, 554, 277 EUR 33, 595,610 15/01/2025  HSBC 651, 773 —
USDh 107, 720, 420 EUR (92,992, 012) 16/01/2025 Barclays 1, 179, 336 —
USDh 227,968, 957 EUR (193, 042, 713) 16/01/2025 BNP Paribas 2,784, 322 0.01
USDh 83, 627,517 EUR (80, 220, 627) 16/01/2025 Goldman Sachs 329, 605 —
USD 5,922, 687,917 EUR 5, 469, 563, 267 16/01/2025  HSBC 65, 699, 067 0. 37
USD 52,433,077 EUR 50, 346, 661 04/02/2025  HSBC 117, 236 —
USD 534, 514, 095 GBP (422, 765, 070) 16/01/2025  HSBC 4, 753, 690 0.03
USDh 274,489, 314 JPY (41, 944, 261, 892) 16/01/2025 Toronto-Dominion Bank 6, 283, 082 0.04
USDh 63, 640, 197 NOK (706, 862, 476) 16/01/2025 Barclays 1, 331, 907 0.01
USDh 139, 104, 887 SEK (1, 524, 068, 682) 16/01/2025 BNP Paribas 841, 269 0.01
USD 86, 565, 102 SGD (116, 552, 379) 16/01/2025  HSBC 986, 343 0.01
REABZVRERABSE - BF 102, 439, 215 0.58
AUD 92, 133 EUR 55, 154 03/01/2025 Barclays (109) —
AUD 3, 644 EUR 2,202 15/01/2025 Barclays (26) —
AUD 5,614, 218 EUR 3,419, 050 15/01/2025 Goldman Sachs (66, 392) —
AUD 2,214 EUR 1, 342 15/01/2025  HSBC (20) -
AUD 1, 214, 091 EUR 731, 283 16/01/2025  Barclays (6, 290) -
AUD 896, 606, 924 EUR 543, 861, 506 16/01/2025  BNP Paribas (8,453, 764) (0. 05)
BRL 328, 203, 661 usDh 56, 299, 298 02/01/2025 Citibank (3, 058, 283) (0.02)
BRL 322,763, 218 usDh 52, 157, 767 04/02/2025 Citibank (224, 176) —
CAD 49, 590 EUR 33, 426 15/01/2025 Barclays (194) —
CHF 86, 485 EUR 93, 296 15/01/2025  Barclays (1, 103) -
CHF 16, 386, 369 EUR 17,521, 301 16/01/2025  Barclays (52, 063) -
CHF 51, 425, 758 Ush (57,784, 847) 03/01/2025  BNP Paribas (916, 866) (0.01)
CHF 51,425, 758 usDh (57,561, 220) 16/01/2025 BNP Paribas (618, 957) (0.01)
CZK 112,821 EUR 4,499 15/01/2025 Goldman Sachs (18) —
CZK 21,418,712 EUR 855, 129 16/01/2025 BNP Paribas (4, 402) —
EUR 1, 057 AUD 1,776 03/01/2025 Barclays (3) -
EUR 348, 151 AUD 584, 799 16/01/2025 Barclays (1, 061) -
EUR 250, 650 CAD 375, 722 16/01/2025  Barclays (1, 131) -
EUR 1, 058 CAD 1, 583 16/01/2025 HSBC 2) —
EUR 86, 547 CHF 81, 198 16/01/2025 HSBC 17 —
EUR 143, 745 CNH (1,099, 351) 16/01/2025 Barclays (741) —
EUR 325, 248 CNH (2, 488, 157) 16/01/2025  HSBC (1, 767) -
EUR 2,983 GBP 2,475 02/01/2025 Barclays (5) -
EUR 44, 304 GBP 36, 781 15/01/2025  HSBC (76) -
EUR 866, 102 GBP 718, 955 16/01/2025 Barclays (1, 362) —
EUR 1,418, 735 GBP 1,177, 868 16/01/2025 HSBC (2, 434) —
EUR 19, 357 JPY (3, 158, 652) 06/01/2025 Barclays (64) —
EUR 74, 877 JPY 12, 214, 098 06/01/2025  BNP Paribas (222) -

EUR 312, 486 JPY (51, 407, 623) 06/01/2025  HSBC (3,598) -
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EUR 1, 062 JPY 172, 920 16/01/2025  BNP Paribas (2) -
EUR 20, 818, 606 JPY 3, 387,903, 087 16/01/2025  HSBC (28, 993) -
EUR 888, 302 SGD 1, 258, 445 15/01/2025  HSBC (1, 317) -
EUR 1,434 SGD 2,030 15/01/2025  Merrill Lynch (1) -
EUR 9, 640, 384 SGD 13, 673, 284 16/01/2025 Barclays (25, 554) —
EUR 728, 877 SGD 1,032, 383 16/01/2025 HSBC (937) —
EUR 163, 707, 065 usDh (172, 232, 229) 02/01/2025 BNP Paribas (2,275, 903) (0.01)
EUR 73,753, 168 Ush 52, 942, 566 02/01/2025  HSBC (362, 130) -
EUR 58, 885, 339 Ush (62, 146, 215) 02/01/2025  State Street (1, 005, 967) (0.01)
EUR 3, 885, 733 UsD 4, 032, 358 03/01/2025  BNP Paribas (315) -
EUR 3, 083 UsDh 3,217 03/01/2025 HSBC 17) —
EUR 8, 389 UsDh 8,709 06/01/2025 Barclays 2) —
EUR 15, 236, 695 usDh (16, 061, 719) 07/01/2025 Barclays (239, 720) —
EUR 60, 228, 057 USsh (63, 454, 233) 07/01/2025  Goldman Sachs (913, 843) (0.01)
EUR 5, 648, 613, 008 Ush (5,961, 275, 035) 07/01/2025  HSBC (95, 427, 405) (0. 54)
EUR 15, 953, 269 USsh 16, 785, 443 15/01/2025  BNP Paribas (215, 179) -
EUR 8, 147,948 UsSDh 8, 555, 059 15/01/2025 HSBC (92, 647) —
EUR 7, 553 [IM)) 7,991 15/01/2025 Merrill Lynch (144) —
EUR 118, 948, 072 ush (124, 160, 744) 16/01/2025 Barclays (770, 781) —
EUR 28, 051, 527 USD 22,784,619 16/01/2025  BNP Paribas (354, 947) —
EUR 10, 141, 035, 661 USD (10, 384, 127, 121) 16/01/2025  HSBC (117,978, 967) (0. 66)
EUR 72,051, 082 USh (75, 210, 522) 30/01/2025  HSBC (349, 977) -
EUR 271,435 ush 285, 725 04/02/2025 Citibank (3, 559) —
EUR 793, 466 USD 826, 841 04/02/2025 HSBC (2,322) —
GBP 2,139 EUR 2,590 15/01/2025 Barclays (9) —
GBP 14, 873 EUR 17,959 16/01/2025 Barclays (15) -
GBP 29, 820 EUR 36, 051 16/01/2025  BNP Paribas (71) -
JPY 915, 357, 592 EUR 5, 750,614 15/01/2025  BNP Paribas (118, 387) -
JPY 65, 141, 941 EUR 411, 401 15/01/2025 Goldman Sachs (10, 580) —
JPY 7,691, 268 EUR 48, 585 15/01/2025 HSBC (1, 260) —
JPY 175, 776, 405, 477 EUR 1,094, 912, 201 16/01/2025 Barclays (13, 265, 006) (0. 08)
JPY 25, 195, 645 EUR 157,975 16/01/2025  BNP Paribas (2,932) -
JPY 124, 271, 587 EUR 772,748 16/01/2025  HSBC (8, 038) -
SGD 141, 432 EUR 100, 250 03/01/2025  BNP Paribas (272) -
SGD 25, 444 EUR 18,019 15/01/2025 Barclays (32) —
SGD 74, 364 EUR 52, 749 16/01/2025 Barclays (180) —
SGD 25,024 EUR 17,719 16/01/2025 HSBC (29) —
SGD 2,013,172, 086 EUR 1, 423, 204, 253 16/01/2025  Standard Chartered (49, 697) -
USD 193, 167, 340 EUR (186, 083, 154) 16/01/2025  Citibank (23, 893) -
USD 230, 551, 679 HKD (1,792,071, 514) 16/01/2025  Standard Chartered (221, 348) —
REABRZNRERBLEEH - AF (247,167, 524) (1. 40)
EEASZHRERMBEL - A (144, 728, 309) (0. 82)
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EURO STOXX 50 Index, 21/03/2025 165 EUR (667, 623, 180) 13, 049, 570 0.07
FTSE 100 Index, 21/03/2025 37 GBP 3, 654, 369 18, 762 —
EREMRHREEAESE 13, 068, 332 0.07
NASDAQ 100 Emini Index, 21/03/2025 2,478 USD 1,023, 731, 725 (31, 481, 392) 0.17)
S&P 500 Emini Index, 21/03/2025 699 USDh 201, 202, 903 (5,221, 875) (0.03)
US 10 Year Note, 20/03/2025 34, 628 USD 3, 641, 410, 815 (24, 507, 257) (0. 14)
EREMRNRERIELEGE (61, 210, 524) (0. 34)
EREYRHAREIRMB L (48, 142, 192) 0.27)
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