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BEMR BE HBE/EESE Bl CKEL) EE (%) BERNR BE BE/EESE KBl CREL) EE (%)
£ al - a8 ; \ 2= % N o3 ”E =l =} 3 L1
HE#AHXEIPEI LEERRBINTWIRENBEASS L VRHERTIEES AerCap/ Ireland Capital DACE. T oo 3,610, 000 3,680,855 .08
it 15/01/2027
hF L AerCap Ireland Capital DAC 5. 1%
Brookfield Finance, Inc. 4.85% 19/01/2029 USD 765,000 778,412 0.01
29/03/2029 tsh 1,089,000 1,099,045 0.02 AerCap Ireland Capital DAC 3. 3%
Canadian Pacific Railvay Co. 5.75% 30/01/2032 Usb 4,695,000 4,245,062 0.09
15/03/2033 tsb 405, 000 320,539 001 Bank of Treland Group ple, FRN, 144A
Enbridge, Inc. 5.7% 08/03/2033  USD 2,120,000 2,194,995  0.05 0294 30/09/2027 USD 1,132, 000 109,983 0.02
Bnbridge, Inc. 5.625% 05/04/2034  USD 2,605,000 2,669,185 0.05 7648 030
Enbridge, Inc. 5.95% 05/04/2054 USD 2, 140, 000 2,113,458 0.04
Fortis, Inc. 3.055% 04/10/2026  USD 962, 000 944, 807 0.02 A A
Nutrien Ltd. 4.9% 27/03/2028  USD 2,000, 000 2,026, 885 0.04 s I
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Nutrien Ltd. 5% 01/04/2049  USD 400, 000 357,224 0.01 M.izuho Financial Groun, Inc.. FRN
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ansCanada PipeLines i ’ o [IN)] 1, 640, 000 1,485, 811 0.03
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13,051, 263 0.27 57164 14/09/2008 USh 4,605, 000 4,786, 866 0.10
Fy 2”3;;(";'2 Eﬂfgg;maml o e 2,200,000 2,169,584  0.04
.U 10701/
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W 002 5.71% 13/01/2030
_— : Takeda Pharmaceutical Co. Ltd. 5.65%
o [IN)] 796, 000 789, 699 0.02
S5v= 05/07/2044 -
TotalEnergies Capital International SA M 0.36
3.461% 12/07/2049 USD 1,450, 000 1,029, 539 0.02 T
TotalEnergies Capital International SA U4 /_7/ 7
3. 127% 29/05/2050 USD 2,565,000 1,679,407 _ 0,04 DiBurope Finance IESIRLS.256 o)) 2,600,000  2,08,903  0.04
2,708, 946 0.06 15/11/2039 o
2084908  0.04
KA .
Deutsche Bank AG 5. 4144 10/05/209  USD 2,235,000 231412 0.05 ¥ \
2’3]4’ ”2 0 05 America Movil SAB de CV 3. 625
99/04/2029 Ush 1,405, 000 1,361, 844 0.03
FEile America Movil SAB de CV 4. 375% USD 966, 000 788, 140 0.02
ATAGroup Lid., 1441325 16/09/2040  USD 1, 475, 000 L132,718  0.0p 2204 21049 ; \
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01/09/2032 UsD 1,500, 000 1,226, 353 0.02
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15/07/2025 USD 743,000 743, 452 0.0 11/01/2028
ferCap Treland Capital DAC 4.45% Mexico Government Bond 2. 659% UsD 9 763. 000 9 394 692 0.05
01/10/2025 USD 958, 000 956, 891 0.02 24/05/2031 ’ ’ ’ ’
NexCap Treland Capital DAC 2. 45% . 5900, 000 5905, 828 0.0 Mexico Government Bond 6. 625% UsD 9,193, 000 9,22, 606 0.04
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Mexico Government Bond 4. 75% Banco Santander SA, FRN 1.722%
05/05 /2044 UsD 648, 000 59,80 001 Usb 800, 000 2,721 0.02
Mexico Government Bond 4. 35% 11,196, 782 0.23
/0172087 UsDh 36,000 25,928 0.00 1,196, 762
Mexico Government Bond 4. 6% UsD 1,282, 000 952,045 002 TFURA
10/02/2018 Barclays ple, FRVS.829% 09/05/207  USD 1,500,000 1,515,562  0.03
Yexico Government Bond 4. 4%,y 3,900, 000 9.736,727  0.06 Barclays ple, FRV6.496% 13/09/2027  USD 1,045, 000 1,068,300 0.02
12/02/2052 Barclays ple, FRY4.942% 10/09/2030  USD 740, 000 745,067 0.02
Yexico Governnent Bond 6. 338% .\ 389, 000 356,616 0,01 Barclays ple, FAVE.3674 25/02/2031  USD 1,695, 000 1,730,066 0.04
04/05/2053 Barclags ple, FRV2.894% 24/11/2032  USD 3,471,000 3,077,932 0.06
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ING Groep NV 3.95% 29/03/2027  USD 650, 000 647,060 0.01 .
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R—=F K . /
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—_— /UL/ 0
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A= i m o
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5. 3% 19/05/2053 usb 4,210, 000 4,017,987 0.08 TS%;;O@?“”M“’ FRVTATZ 2,510, 000 9,534,817 0.05
76' 315, 138 0.13 NatWest Group ple, FRN 5.847%
/03207 UsD 1, 265, 000 1,216,156 0.03
A
NatWest Group ple, FRN 4.892%
g;;;;/szzztgandcr SA5.588% o 6,000, 000 6l4se 013 1806200 UsD 667, 000 673,316 0.02
NatWest Group ple, FRN 5.808%
g;;iT/ZZZEander SA 6.607% ) 2,800, 000 2,984,511 0.06 13/09/2029 Ush 7,540, 000 7,826, 876 0.16
Banco Santander SA 5. 565% Natlest Group ple, FRVS.076% o 1,750,000 1,773,223 0.04
) UsD 1,200, 000 1,244,642 0.02  27/01/2030 T Y ’

17/01/2030
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NatWest Group plc, FRN 4.445% Alexandria Real Estate Equities, Inc.,
08/05/2030 UsD 3,048, 000 3,021,218 0.06 REIT 4.9% 15/12/2080 UsD 2,000, 000 2,011,609 0.04
NatWest Group plc, FRN 5. 115% Alexandria Real Estate Equities, Inc.,
93/05/2031 UsD 1, 625, 000 1, 649, 629 0.04 REIT 44 01/02/2050 UsD 1,016, 000 750, 633 0. 02
NatWest Markets ple, 144A 5. 41% Mlstate Corp. (The) 5.35% 01/06/2033  USD 805, 000 831,105 0. 02
17/05/2029 UsD 2,750,000 2,838, 85T 0.06 Aneren [11inois Co. 5.55% 01/07/2054 USh 3,250, 000 3,193, 453 0.07
\atlest 6% 29/09/ , 420, , 313, . Ameri i Ly . 3751
Nat csL.Markcts _1’1“ §°a 29/09 202§ UsD 1, 420, 000 1,373,214 0.03  American Tower Corp., REIT 3.375% USD 137,000 131,498 0.01
Prudential Funding Asia plc 3.125% 15/10/2026
P UsD 2,000, 000 1,890, 241 0.04 . ,
14/04/2030 American Tower Corp., REIT 1. 5%
. . UsD 2,820, 000 2,624, 494 0.05
Santander UK Group Holdings ple, FRN 31/01/2028
e UsD 1,485, 000 1,442, 546 0.03 . ,
1.673% 14/06/2027 American Tower Corp., REIT 2. 1%
. . UsD 1,440, 000 1,278,102 0.03
Santander UK Group Holdings ple, FRN 15/06/2030
o UsD 7,200, 000 7,512,878 0.16 .
6.534% 10/01/2029 Anmerican Tower Corp., REIT 1.875%
. . UsD 2,740, 000 2,379, 850 0.05
Santander UK Group Holdings ple, FRN 15/10/2030
ot 11 USD 655, 000 653, 603 0.01 . ,
4,858% 11/09/2030 American Tower Corp., REIT 3. 7%
. . UsD 1,995, 000 1,454, 532 0.03
Santander UK Group Holdings ple, FRN 15/10/2049
o USD 4, 385, 000 4,517,319 0.09 . ,
5.694% 15/04/2031 American Tower Corp., REIT 3. 1%
- UsD 1,231,000 802, 493 0.02
Standard Chartered ple, FRN, 144A 15/06/2050
oy UsD 3,601, 000 3,542, 852 0.07 .
1.456% 14/01/2027 Anmerican Tower Corp., REIT 2.95%
UsD 804, 000 508, 136 0.01
Standard Chartered ple, FRN, 144A 15/01/2051
) USD 2,895, 000 2,939, 155 0. 06 . ) . -
6.187% 06/07/2027 American Water Capital Corp. 3.45%
o UsD 365, 000 353,578 0.01
Standard Chartered ple, FRN, 144A 01/06/2029
_ ) _ UsD 1,512,000 1,542, 431 0.03 . . ou
5. 688% 14/05/2028 Anerican Water Capital Corp. 6.593%
L UsD 125,000 140, 299 0.00
Standard Chartered ple, FRN, 144A 15/10/2037
) USD 2,000, 000 2,139,931 0.05 . ) . .
7.767% 16/11/2028 American Water Capital Corp. 4%
UsD 375,000 297, 204 0.01
Standard Chartered ple, FRN, 144A 01/12/2046
RN Ush 1,925, 000 1,943, 410 0.04 . ) . -
5.005% 15/10/2030 American Water Capital Corp. 3.45% UsD 9 181 000 1533, 997 0.03
IR 8 S0
Anheuser-Busch Cos. LLC 4.7%
T 01/02/2036 UsD 3,903, 000 3,799, 035 0.08
AbbVie, Inc. 5.05% 15/03/2034  USD 3,005, 000 3,051, 965 0.06 AT&T, Inc. 1.65% 01/02/2028  USD 485, 000 454, 765 0.01
AbbVie, Inc. 4.5% 14/05/2035  USD 1, 624, 000 1, 565, 256 0.03 AT&T, Inc. 2.25%01/02/2032  USD 3,220, 000 2,765,023 0.06
AbbVie, Inc. 4.05%21/11/2039  USD 4,929, 000 4,305, 193 0.09 AT&T, Inc. 5.4% 15/02/2034  USD 1, 840, 000 1,887, 014 0.04
AbbVie, Inc. 4.4% 06/11/2042  USD 1, 200, 000 1,052, 685 0.02 AT&T, Inc. 3.5% 01/06/2041  USD 1,382, 000 1,080, 146 0.02
AbbVie, Inc. 4.25%21/11/2049  USD 1, 560, 000 1,278,701 0.03 AT&T, Inc. 3.65% 01/06/2051  USD 3,168, 000 2,236, 007 0.05
Accenture Capital, Inc. 4.25% AT&T, Inc. 3.55% 15/09/2055  USD 1,332, 000 894,011 0.02
04/10/2031 UsD 2,160,000 2138, 14T 000 yper pne 385 01/12/2057  USD 246, 000 17,397 0.00
i Atnos Energy Corp. 4.15% 15/01/2043  USD 690, 000 578,975 0.01
Accenture Capital, Inc. 4.5% ) 1, 615, 000 1, 567, 667 0.03 mos tnergy Lorp. :
04/10/2034 Atmos Energy Corp. 4.125%
UsD 780, 000 621, 404 0.01
AES Corp. (The) 5. 8% 15/03/2032  USD 2,865, 000 2,906, 897 0.06 15/03/2049
Aetna, Inc. 6.75% 15/12/2037  USD 300, 000 323,724 0.01 AutoZone, Inc. 1.65% 15/01/2031  USD 1, 740, 000 1,490, 252 0.03
Aetna, Inc. 4.5% 15/05/2042  USD 147, 000 121, 337 0.00 Bank of America NA 6% 15/10/2036  USD 1, 800, 000 1,898,773 0.04
Alexandria Real Estate Equities, Inc. Berkshire Hathavay Energy Co. 6. 125%
e o UsD 1,437,000 1, 540, 096 0.03
RELT 3. 8% 15/04/2006 UsD 214,000 212,502 0.00 01/04/2036
e Btate Bt Ty ) gg g0 g o 0.0n L O g 312,000 24,156 0.01

REIT 3.95% 15/01/2028

4.3% 15/05/2043
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Berkshire Hathaway Finance Corp. ConocoPhillips Co. 5.3% 15/05/2053  USD 1,470, 000 1, 350, 234 0.03
3.85% 15/03/2052 usb 2640, 000 2,033,891 0.0 ConocoPhillips Co. 5.5% 15/01/2055  USD 2,825, 000 2,673,820 0. 06
Boardwalk Pipelines LP 3. 4% Consolidated Edison Co. of New York,
15/02/2031 UsD 1,610, 000 1, 489, 854 0.03 e, 5.7 15/06/2040 UsD 173,000 177, 164 0.00
Boston Scientific Corp. 4.55% Constellation Brands, Inc. 4.75%
01/03/2039 UsD 721, 000 680, 570 0.01 00/05/2022 UsD 390, 000 386, 761 0.01
BP Capital Markets America, Inc. Constellation Brands, Inc. 4.5%
0,719 10/11/2030 UsD 2,000, 000 1,214,899 0.02 00/05/2047 UsD 490, 000 407, 442 0.01
BP Capital Markets America, Inc. Constellation Brands, Inc. b5.25%
2,934 04/06/2051 UsD 2,200, 000 1,372, 084 0.03 15/11/2088 UsD 260, 000 239, 065 0.00
Bristol-Myers Squibb Co. 3. 7% Consumers Energy Co. 3.25%
15/03/2052 UsD 1,692, 000 1,228,575 0.03 15/08/2046 UsD 190, 000 139, 060 0.00
Bristol-Myers Squibb Co. 5.55% COPT Defense Properties LP, REIT 2%
92/02/2054 UsD 266, 000 258, 555 0.01 15/01/2029 UsD 660, 000 599, 810 0.01
Bristol-Myers Squibb Co. 5.65% COPT Defense Properties LP, REIT
92/02/2064 UsD 2, 440, 000 2,363, 960 0.05 9,759 15/04/2031 UsD 3,203, 000 2,829, 697 0. 06
Brookfield Finance LLC 3.45% USD 1, 080, 000 730,576 0.01 Corning, Inc. 3.9%15/11/2049  USD 2,044, 000 1,549, 515 0.03
15/04/2050 Crown Castle, Inc., REIT 4% USD 998, 000 996, 735 0.00
Brown & Brown, Inc. 2.375% 01/03/2027 ’ ’ ’

UsD 4,620, 000 4,070, 207 0.08
15/03/2031 Crown Castle, Inc., REIT 5.6% USD L 765. 000 L 891 961 0.04
Bunge Ltd. Finance Corp. 4.2% 01/06/2029 Y Y !
UsD 2,583, 000 2,552, 793 0.05
17/09/2029 Crown Castle, Inc., REIT 5.8% USD L 455. 000 L 505. 039 0.03
Bunge Ltd. Finance Corp. 2.75% USD 3310, 000 9 991 959 0.06 01/03/2034 P T ’
14/05/2031 T e ' (VS Health Corp. 4.3% 25/03/2028  USD 285, 000 283,437 0.01
Bunge Ltd. Finance Corp. 4.65% CVS Health Corp. 5.125% 21/02/2030  USD 818, 000 833, 002 0.02
17/09/2034 usb 2,659, 000 2,578, 161 0.05 (VS Heal th Corp. 5.25% 21/02/2033  USD 2,600, 000 2,611,110 0.05
Bur%mgton Northern Santa Fe LLC USD 950, 000 292, 020 0.01 Danaher Corp. 2. 6%01/10/205(3 USD 932, 000 558, 710 0.01
7.95% 15/08/2030 Darden Restaurants, Inc. 4.55% USD 3. 060. 000 3, 039, 551 0.06
Burlington Northern Santa Fe LLC 15/10/2029 Y T :
_ . UsD 870, 000 948, 293 0.02 .
6. 15% 01/05/2037 Dell International LLC 6.02% USD 1 388, 000 1 409,916 0.0
Burlington Northern Santa Fe LLC 15/06/2026 i e .
oo . UsD 700, 000 731,595 0.02 .
5.75% 01/05/2040 Dell International LLC 5. 3% USD 5 735 000 5 848 246 012
Burlington Northern Santa Fe LLC UsD 1397 000 L 024, 653 0.02 01/04/2032 T Y ’
3.55% 15/02/2050 T e ' Devon Energy Corp. 5.75% 15/09/2054  USD 2,400, 000 2,152,834 0.04
Capital One Financial Corp. 4.2% Dominion Energy, Inc. 2.85%
90/10/20%5 UsD 350,000 349, 345 0.01 15/08/2026 UsD 183,000 179,904 0.00
Cencorai Inc. 5.15% 15/02/2035  USD 4, 335, 000 4, 366, 052 0.09 Dominion Energy, Inc. 4.9% USD 111,000 9, 870 0.00
CenterPoint Energy Resources Corp. USD 950, 000 o 0,01 01/08/2041
5. 85% 15/01/2041 ’ ’ ' Dominion Energy, Inc. 5.25%
) . UsD 785, 000 790, 155 0.02

Cleveland Electric I11uninating Co. USD 495 000 49,971 0,01 01/08/2033
(The) 5.95% 15/12/2036 ’ ’ ' DTE Electric Co. 3.7% 15/03/2045  USD 308, 000 238, 730 0.00
CMS Energy Corp. 3% 15/05/2026  USD 219,000 216, 394 0.00  Duke Energy Carolinas LLC 6. 45%
CMS Energy Corp. 2.95% 15/02/2027  USD 387,000 377,984 0.01  15/10/2032 USD 100,000 109, 761 0.00
Columbia Pipeline Group, Inc. 5.8% Duke Energy Corp. 2.65% 01/09/2026  USD 810, 000 794, 582 0.02
01/06/2045 UsD 1,650, 000 1, 490, 08¢ 0.03 Duke Energy Corp. 6. 1% 15/09/2053  USD 3,190, 000 3,238, 198 0.07
Conagra Brands, Inc. 5.3k 01/11/2038  USD 330,000 315,092 0.01  Duke Energy Corp. 5.8% 15/06/2054  USD 2,150, 000 2,097, 547 0.04
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Duke Energy Ohio, Inc. 3.7% Entergy Mississippi LLC 5. 85%
15,/06,/2016 UsD 265, 000 197, 467 0.00 01/06/2054 UsD 1,010, 000 1,013, 058 0.02
Duke Energy Progress LLC 4. 1% Enterprise Products Operating LLC
15/05,/2042 UsD 189, 000 156, 847 0.00 755 15/04/2038 UsD 847,000 1,007, 038 0.02
Duke Energy Progress LLC 3. T% Enterprise Products Operating LLC
15/10/2046 UsD 431,000 324,408 0.01 3,94 15/02/2052 UsD 3,000, 000 1,949, 968 0.04
Duke Energy Progress LLC 2. 9% Enterprise Products Operating LLC
15/08/2051 UsD 1, 255, 000 777, 586 0.02 5,750 01/03/2035 UsD 1,245, 000 1,305, 945 0.03
DuPont de Nemours, Inc. 5.319% Essex Portfolio LP, REIT 2.65%
15/11/2038 UsD 1, 828, 000 1, 883, 467 0.04 15/03/2032 UsD 4,000, 000 3,494, 277 0.07
Eastern Energy Gas Holdings LLC Exxon Nobil Corp. 2.995% 16/08/2039  USD 1,615, 000 1, 256, 903 0.03
5.65% 15/10/2054 UsD 2,310,000 2,204, 654 0.05 Exxon Mobil Corp. 3.095% 16/08/2049 ~ USD 2,010, 000 1, 337, 700 0.03
Eastern Energy Gas Holdings LLC 6. 2% F&G Annuities & Life, Inc. 6.5%
15/01/205 UsD 1,295, 000 1,338, 112 0.03 04/06/2029 UsD 305, 000 314,371 0.01
Eaton Corp. 5.8% 15/03/2037  USD 100, 000 105,175 0.00  Fidelity National Information Services,
Edison International 5.25% 15/11/2028  USD 2,225,000 2,199, 877 0.05  Inc. 4.5% 15/08/2046 USD 2,360, 000 1, 935, 017 0.04
EIDP, Inc. 5.125% 15/05/2032  USD 3,745, 000 3,816, 329 0.08 Fiserv, Inc. 3.2% 01/07/2026  USD 690, 000 682, 362 0.01
Elevance Health, Inc. 4.101% USD 885, 000 882, 207 0.02 FlSeI.‘V, Inc. 4. 4% 01/07/2049  USD 660, 000 537,970 0.01
01/03/2028 Florida Power & Light Co. 3.3%
UsD 670, 000 659, 726 0.01
Elevance Health, Inc. 4.625% 30/05/2027
USD 344, 000 300, 616 0.01 . .
15/05/2042 Florida Power & Light Co. 5. 4%
UsD 700, 000 724, 232 0.01
Elevance Health, Inc. 4.375% 01/09/2035
USD 201, 000 163, 776 0.00 . .
01/12/2047 Florida Power & Light Co. 5. 3% USD 1. 540, 000 L 467,163 0.03
Eli Lilly & Co. 5% 09/02/2054  USD 1, 800, 000 1,675,074 0.03  01/04/2053 T T :
Eli Lilly & Co. 4.95% 27/02/2063  USD 1,720, 000 1,558, 473 0.03  Global Payments, Inc. 4.8%
Energy Transfer LP 5. 25% 01/07/2029  USD 2,900, 000 2,970, 437 0.06 01/04/2026 USD 1,880, 000 1,879, 074 0.04
Energy Transfer LP 4. 15% 15/09/2029  USD 744, 000 733,278 0.02 Global Payments, Inc. 3.2%
Energy Transfer LP 6.1% 15/02/2042  USD 800, 000 790, 697 0.02 15/08/2029 USD 4 145,000 3,916, 978 0.08
Energy Transfer LP 6% 15/06/2048  USD 2,490, 000 2,386, 171 0.05 Global Payments, Inc. 5.3%
Eni USA, Inc. 7.3%15/11/2027  USD 1,030, 000 1,094, 749 0.02 15/08/2029 USD 10,000 722,738 0.01
Entergy Corp. .24.95% 01/09/2026  USD 220, 000 216, 389 0.00 Global Payments, Inc. 2.9% USD 488, 000 147,929 0.01
Entergy Louisiana LLC 2.4% USD 539, 000 590 515 0.01 15/05/2030
01/10/2026 ’ ’ ' (lobal Paynents, Inc. 2.9% 15/11/2031  USD 937,000 827,557 0.02
Entergy Louisiana LLC 3. 12% Haleon US Capital LLC 3.375%
01/09/2027 USD 320, 000 312,824 0.01 24/03/2029 [IN)] 1,970, 000 1,903, 739 0.04
Entergy Louisiana LLC 3. 25% USD 188, 000 18,634 0.00 Halliburton Co. 4.75% 01/08/2043  USD 430, 000 373,951 0.01
01/04/2028 Hanover Insurance Group, Inc. (The)
. ) UsD 1,420, 000 1,263, 461 0.03
Entergy Louisiana LLC 3. 05% 2.5% 01/09/2030
USD 314, 000 289, 601 0.01
01/06/2031 Hartford Insurance Group, Inc. (The) UsD 600,000 621 907 0.01
Entergy Louisiana LLC 4% 15/03/2033  USD 330, 000 310, 681 0.01  6.1% 01/10/2041 ’ ’ ’
Entergy Louisiana LLC 2.9% Hartford Insurance Group, Inc. (The)
15/03/2051 UsD 1, 040, 000 643, 280 0.01 3% 15/04/208 UsD 500, 000 421,412 0.01
Entergy Louisiana LLC 5. 8% HCA, Tnc. 5.625% 01/09/2028  USD 7,000, 000 7,201, 800 0.15
15/03/2055 UsD 2,125,000 2,120,478 0.04 HCA, Inc. 4.125% 15/06/2029  USD 380, 000 372,955 0.01
Entergy Mississippi LLC 3. 85% HCA, TInc. 5.6% 01/04/2034  USD 2,000, 000 2,043,628 0.04
01/06/2049 UsD 1, 640, 000 217,612 0.03 HCA, Inc. 5.45% 15/09/2034  USD 565, 000 568, 358 0.01
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HCA, TIne. 5.75% 01/03/2035  USD 2,268, 000 2,325, 589 0.05  NiSource, Inc. 1.7%15/02/2031  USD 1,830, 000 1,562, 601 0.03
HCA, TInc. 5.125% 15/06/2039  USD 3,095, 000 2,902, 144 0.06  NiSource, Inc. 5.8%01/02/2042  USD 628, 000 618,941 0.01
HCA, Inc. 5.5% 15/06/2047  USD 190, 000 176, 039 0.00  NNN REIT, Inc. 4% 15/11/2025  USD 583, 000 581,909 0.01
HCA, Tnc. 3.5% 15/07/2051  USD 170, 000 112,211 0.00  NNNREIT, Inc. 3.6% 15/12/2026  USD 1,000, 000 987, 708 0. 02
HCA, Inc. 5.95% 15/09/2054  USD 1,100, 000 1,064,923 0.02 N REIT, Tnc. 5.6% 15/10/2033  USD 950, 000 980,479 0.02
. .
HCA, Tnc. 6.1% 01/04/2064  USD 2, 335, 000 2,270,434 0.05 Occidental Petroleum Corp. 3% USD 2,000, 000 1,950, 234 0.0
Healthpeak OP, LLC, REIT 3.5% 15/02/2027
UsD 1, 334, 000 1, 287, 606 0.03 . .
15/07/2029 Occidental Petroleum Corp. 5.2% USD 550.000 551 681 0.01
Hewlett Packard Enterprise Co. 5% 01/08/2029 ’ ’ ’
_ USD 3,920, 000 3,797, 252 0.08 . ’
15/10/2034 Occidental Petroleum Corp. 4.3% USD L 074, 000 875, 154 0.02
Home Depot, Inc. (The) 3.625% USD L 945 000 L 411 391 0.03 15/08/2039 Y ! !
15/04/2052 T T ' 0GE Energy Corp. 5.45% 15/05/2029  USD 720, 000 745,621 0.02
J M Smucker Co. (The) 6.2% 15/11/2033  USD 1, 180, 000 1,263, 318 0.03  Ohio Edison Co. 6.875% 15/07/2036  USD 350, 000 393, 422 0.01
Jersey Central Power & Light Co. 6. 15% ONE Gas, Inc. 2% 15/05/2030  USD 2,060, 000 1, 845, 210 0.04
01/06/2037 UsD 320,000 339,489 0.01 ONEOK Partners LP 6.65% 01/10/2036 ~ USD 910, 000 976, 243 0.02
Kinder Yorgan, Inc. 7.8%01/08/2031  USD 2, 400, 000 2,763, 000 0.06  ONEOK, Inc. 4.75% 15/10/2031  USD 3,875, 000 3,834,722 0.08
Kroger Co. (The) 2.2% 01/05/2030  USD 3,500, 000 3,162, 899 0.07  Oracle Corp. 4.9% 06/02/2033  USD 2,450, 000 2,446, 414 0.05
Kroger Co. (The) 5% 15/09/2034  USD 950, 000 942,152 0.02  Oracle Corp. 3.6% 01/04/2040  USD 1,800, 000 1,433,732 0.03
Kroger Co. (The) 5.4% 15/07/2040  USD 114, 000 111,414 0.00 Oracle Corp. 4% 15/07/2046  USD 1,070, 000 821, 462 0.02
Kroger Co. (The) 4.45% 01/02/2047  USD 1, 220, 000 1,008, 816 0.02  Oracle Corp. 3.6% 01/04/2050  USD 1,730, 000 1,203, 785 0.02
Kroger Co. (The) 5.5% 15/09/2054  USD 750, 000 709, 694 0.01  Oracle Corp. 4.375% 15/05/2055  USD 940, 000 728,931 0.01
LYB International Finance [11LLC 1. 25% Pacific Gas and Electric Co. 2.95%
NG USD 766, 000 7589, 427 0.02 01/03/20% [IN)] 4,765, 000 4,702, 650 0.10
Markel Gr.oup, Inc. .b% Ob/04/204§ USD 1, 000, 000 886, 159 0.02  Pacific Gas and Electric Co. 5.8% UsD 4,127, 000 4,117,910 0.08
Vartin Marietta Vaterials, Inc. 3.45% 15/05/2034
o UsD 666, 000 654, 566 0.01 . .
01/06/2027 Pacific Gas and Electric Co. 3.75% UsD 451000 390920 0.01
Masco Corp. 2% 01/10/2030  USD 840, 000 728,936 0.01  15/08/2042 ’ ’ ’
Masco Corp. 6.5% 15/08/2032  USD 1,000, 000 1,061, 316 0.02  Pacific Gas and Electric Co. 4.3%
VcDonald” s Corp. 4.7%09/12/2035  USD 547,000 532,730 0.01  15/03/2045 USD 770,000 579,382 0.01
McDonald” s Corp. 6.3%15/10/2037  USD 179, 000 195,974 0.00  Pacific Gas and Electric Co. 4%
McKesson Corp. 5. 1% 15/07/2033  USD 1, 540, 000 1,574, 328 0.03  01/12/2046 USD 1, 500, 000 1,074, 237 0.02
Verck & Co., Tnc. 2.9%10/12/2061  USD 1,955, 000 1, 134, 450 0.02  Pacific Gas and Electric Co. 6. 75%
MetLife, Inc. 6.5%15/12/2032  USD 616, 000 690, 580 0.01  15/01/2053 USD 1, 000, 000 1, 004, 205 0.02
\id-Anerica Apartments LP, REIT 1.7% Pacific Gas and Electric Co. 5. 9%
1500201 USD 1,470, 000 1,261, 865 0.03 01/10/2054 [IN)] 2,635, 000 2, 386, 804 0.05
Molson Coors Beverage Co. 4.2% Packaging Corp. of America 4.05%
15/07/2046 USD 930, 000 740, 186 0.02 15/12/2049 [IN)] 1, 565, 000 1,199, 467 0.02
Morgan Stanley 4.3% 27/01/2045  USD 1,125, 000 952, 823 0.02  Parker-Hannifin Corp. 4.1% USD 116,000 336, 131 0.01
Morgan Stanley, FRN 1.794% 01/03/2047
UsD 2,080, 000 1,776,019 0.04 [ )
13/02/2032 PPL Electric Utilities Corp. 5.25% USD L 785. 000 1700215 0.04
MPLX LP 5. 5% 01/06/2034  USD 3,650, 000 3,657, 117 0.08  15/05/2053 T Y ’
MPLX LP 5. 4% 01/04/2035  USD 2,650, 000 2,621,979 0.05  Precision Castparts Corp. 4.2%
MPLX LP 5.95% 01/04/2055  USD 2,000, 000 1,897, 532 0.04  15/06/2035 USD 260, 000 241,730 0.00
Nevada Power Co. 3.7% 01/05/2029  USD 1, 600, 000 1, 566, 905 0.03  Precision Castparts Corp. 4.375%
Nevada Power Co. 6.65% 01/04/2036  USD 200, 000 220, 521 0.00  15/06/2045 UsD 260,000 212,112 0.00
Nevada Power Co. 5.375% 15/09/2040  USD 365, 000 368,075 0.01  Progress Energy, Inc. 7%30/10/2031  USD 300, 000 338,169 0.01
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Prologis LP, REIT 2.125% 15/10/2050  USD 525,000 278,402 0.01  Southern Power Co. 5.15% 15/09/2041  USD 871, 000 821, 585 0.02
Quanta Services, Inc. 2.35% ) 9, 295, 000 1,975, 651 0.04 Southwest Gas Corp. 3.8%29/09/2046  USD 442,000 324,671 0.01
15/01/2032 Targa Resources Corp. 4.9%
. . UsD 3,621, 000 3,649, 909 0.08
Quest Diagnostics, Inc. 6.4% 15/09/2030
USD 1, 300, 000 1,422,761 0.03
30/11/2033 Targa Resources Corp. 5. 5%
- UsD 5,550, 000 5,557, 304 0.11
Realty Income Corp., REIT 3. 25% 15/02/2035
- UsD 1, 480, 000 1, 386, 518 0.03 ) .
15/01/2031 Tennessee Valley Authority 5. 88%
) . UsD 2,548, 000 2,813, 756 0. 06
Resolution Funding Corp. 0% 01/04/2036
USD 4,000, 000 3,335,793 0.07 . .
15/01/2030 Tennessee Valley Authority 4. 625%
) . UsD 433,000 376, 296 0.01
Resolution Funding Corp. 0% 15/09/2060
USD 200, 000 164, 934 0.00 . .
15/04/2030 Tennessee Valley Authority 4. 25%
. , UsD 438,000 352, 556 0.01
Safehold GL Holdings LLC, REIT 2.8% 15/09/2065
P USD 5,000, 000 4,477,420 0.09 . L e ‘
15/06/2031 Thermo Fisher Scientific, Inc. 2.8%
. ) , o UsD 805, 000 575,015 0.01
San Diego Gas & Electric Co. 6.125% 15/10/2041
0/ UsD 150, 000 158, 090 0.00 .
15/09/2037 Toledo Edison Co. (The) 6. 15%
) ) - UsD 600, 000 649, 492 0.01
San Diego Gas & Electric Co. 3.95% USD 218000 174011 0.00 15/05/2037
15/11/2041 ’ ’ ' Tyson Foods, Inc. 5.7%15/03/2034  USD 1, 860, 000 1,921, 814 0.04
P 0 ]| " 1 "
Semp‘rd”5.‘46 01/08/20_2_6’ USD 2,220, 000 2,241, 445 0.05  Uber Technologies, Inc. 4.8% USD 1,345, 000 1,319, 924 0.03
Sherwin-Willians Co. (The) 4.55% USD L 821, 000 L 535, 969 0.03 15/09/2034
01/08/2045 B B ’ UDR, Inc., REIT 2.95% 01/09/2026  USD 276, 000 271,242 0.01
Simon Property Group LP, REIT 3. 25% UDR, Inc., REIT 3.5% 15/01/2028  USD 1, 380, 000 1,363, 175 0.03
13/09/2049 UsD 1,518, 000 1, 013, 362 0.02 UDR, Inc., REIT 3% 15/08/2031  USD 460, 000 418, 851 0.01
Southern California Edison Co. 3.65% UDR, Inc., REIT 2.1%01/08/2032  USD 1,520, 000 1,257,921 0.03
01/03/2028 UsD 800,000 77, 814 0.02 Union Carbide Corp. 7.75% 01/10/2096 [IN)] 650, 000 766, 236 0.02
. o g i ifi . 3.95% 15/08/205 g
S?uthcrn California Edison Co. 6% USD 150, 000 153, 567 0.00 Lm(.m Pacific Corp. 3.95% 15/08/2059 Ush 900, 000 660, 583 0.01
15/01/2034 UnitedHeal th Group, Inc. 3.5%
ISP oy USD 1,495, 000 1,203, 321 0.02
Southern California Edison Co. 5.55% 15/08/2039
. Usb 530, 000 519,370 0.01 . -
15/01/2036 UnitedHealth Group, Inc. 5.875%
ISP ! USD 1, 095, 000 1,092, 439 0.02
Southern California Edison Co. 4.05% 15/02/2053
o) Usb 900, 000 675, 280 0.01 . ,
15/03/2042 UnitedHealth Group, Inc. 5.05%
e o - _ [IN))] 2,890, 000 2,572,644 0.05
Southern California Edison Co. 5. 875% USD 9 797 000 9 556, 525 0.05 15/04/2053
01/12/2053 B B ’ US Treasury 0.75% 30/04/2026 ~ USD 980, 000 953, 449 0.02
Southern California Edison Co. 5.75% US Treasury 0% 15/05/2026  USD 1,000, 000 967, 383 0.02
15/04/2054 UsD 3,510,000 3,159,112 0.07 US Treasury 0% 15/08/2026  USD 100, 000 95, 817 0.00
Southern California Edison Co. 5. 9% US Treasury 3.75% 31/08/2026  USD 15, 350, 000 15, 315, 522 0.32
01/03/2055 UsD 1, 000, 000 914,513 0.02 US Treasury 4. 625% 15/09/2026 ~ USD 1, 720, 000 1,733,975 0.04
Southern California Gas Co. 2.55% US Treasury 1.75% 31/12/2026  USD 18,861, 000 18,290, 749 0.38
01/02/2030 UsD 2,260,000 2,05, 808 0.04 US Treasury 2.25% 15/02/2027  USD 1, 460, 000 1,424, 412 0.03
Southern Co. (The) 5.5% 15/03/2029  USD 4, 440, 000 4,620, 524 0.10  US Treasury 0. 5% 30/04/2027  USD 22,000, 000 20,741,016 0.43
Southern Co. (The) 5.7% 15/03/2034  USD 2,845, 000 2,967,074 0.06  US Treasury 2.75% 31/07/2027  USD 86, 658, 000 84,950, 228 1.76
Southern Co. Gas Capital Corp. 5.875h US Treasury 3. 125% 31/08/2027  USD 13, 825, 000 13, 653, 268 0.28
15/03/2041 UsD 550,000 561,519 0.01 US Treasury 2.25% 15/11/2027  USD 40, 000, 000 38, 670, 312 0.80
Southern Co. Gas Capital Corp. 4.4% US Treasury 3. 875% 30/11/2027  USD 15,000, 000 15, 053, 906 0.31
01/06/2043 UsD 167,000 139, 857 0.00 US Treasury 1.25% 31/03/2028  USD 20, 065, 000 18, 781, 154 0.39
Southern Co. Gas Capital Corp. 3.95% US Treasury 2. 875% 15/05/2028  USD 7,360, 400 7,193, 353 0.15
01/10/2046 UsD 188, 000 144,217 0.00 US Treasury 3.75% 31/12/2028 ~ USD 25,000, 000 25,011,719 0.52
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BEMR BE HBE/EESE BE CKEL) EE (%) BERNR BE BE/EESE Kl CREL) EE %)
US Treasury 2.75% 31/05/2029  USD 775,000 746, 876 0.02  USTreasury 2.375% 15/11/2049  USD 19, 005, 000 12,174, 336 0.25
US Treasury 3.25% 30/06/2029  USD 23,000, 000 22,564, 707 0.47  US Treasury 1. 625% 15/11/2050 ~ USD 14, 815, 000 7,112,088 0.16
US Treasury 2. 625% 31/07/2029  USD 12, 035, 000 11, 520, 692 0.24  USTreasury 1. 875% 15/02/2051  USD 30, 489, 000 17,057, 166 0.35
US Treasury 3. 125% 31/08/2029 ~ USD 11, 295, 000 11,015, 713 0.23  USTreasury 2. 375% 15/05/2051  USD 8,990, 000 5,679, 503 0.12
US Treasury 3. 5% 30/09/2029  USD 12, 500, 000 12, 366, 699 0.26  US Treasury 2% 15/08/2051  USD 9, 200, 000 5,282, 812 0.11
US Treasury 4% 31/10/2029  USD 15,195, 000 15, 328, 550 0.32  US Treasury 2.25% 15/02/2052  USD 50, 790, 000 30,908, 493 0. 64
US Treasury 3. 875% 30/11/2029 ~ USD 22,250, 000 22,330, 830 0.46  US Treasury 2. 875% 15/05/2052  USD 4,445, 000 3, 118, 098 0. 06
US Treasury 4% 31/03/2030  USD 10, 695, 000 10, 785, 657 0.22  US Treasury 3% 15/08/2052  USD 22,720, 000 16, 345, 087 0. 34
US Treasury 3. 875% 30/04/2030  USD 74, 640, 000 74,873, 250 1.55  US Treasury 3. 625% 15/02/2053  USD 4,900, 000 3,986, 418 0.08
US Treasury 0% 15/05/2030  USD 48, 670, 000 40, 283, 456 0.83  US Treasury 4. 5% 15/11/2054  USD 8,970, 000 8,522,902 0.18
US Treasury 0% 15/08/2030  USD 22,820, 000 18, 680, 429 0.39  US Treasury Inflation Indexed 1.75%
US Treasury 0% 15/11/2031  USD 30, 035, 000 23,179,618 0.48  15/01/2028 Usb 1, 500, 000 2,325, 149 0.05
US Treasury 2.75% 15/08/2032  USD 51, 170, 000 47,137, 364 0.97  US Treasury Inflation Indexed 2.5%
US Treasury 3.5% 15/02/2033  USD 21,880, 000 21,062, 064 0.44  15/01/2029 Usb 1, 000, 000 1,554, 081 0.03
US Treasury 0% 15/08/2033  USD 1, 600, 000 1,135, 145 0.02  Ventas Realty LP, REIT 4. 125%
US Treasury 0% 15/11/2033  USD 3,920, 000 2,745, 961 0.06  15/01/2026 Usb 43,000 42,860 0.00
US Treasury 4. 5% 15/11/2033  USD 68, 940, 000 70,701, 202 1.46  Ventas Realty LP, REIT 3.25%
US Treasury 4% 15/02/2034  USD 9, 565, 000 9, 449, 547 0.20  15/10/2026 Usb 108, 000 106, 401 0.00
US Treasury 4. 375% 15/05/2034  USD 8,300, 000 8,414, 449 0.17  Ventas Realty LP, REIT 3.85%01/04/2027  USD 369, 000 365, 373 0.01
US Treasury 0% 15/11/2034  USD 3,600, 000 2,390, 301 0.05  Verizon Communications, Inc. 5.05%
US Treasury 4.25% 15/11/2034  USD 37, 875, 000 37,928, 262 0.78  09/05/2033 UsD 4,185,000 4,236, 346 0.09
US Treasury 0% 15/02/2035  USD 1,515, 000 992, 812 0.02  Verizon Communications, Inc. 2.65%
US Treasury 4. 625% 15/02/2035  USD 90, 925, 000 93, 638, 543 194 20/11/2040 UsD 2,481, 000 1,742,574 0.01
US Treasury 0% 15/05/2035  USD 2,600, 000 1,682, 537 0.03  VirginiaElectric and Power Co. 6%
US Treasury 3. 875% 15/08/2040  USD 1, 250, 000 1, 146, 094 0.02  15/05/2037 UsD 200,000 209, 305 0.00
US Treasury 0% 15/11/2040  USD 25,570, 000 12,079, 453 0.25  Virginia Electric and Pover Co. 3. 8%
US Treasury 4.25% 15/11/2040  USD 6, 500, 000 6,210, 293 0.13  15/09/2047 UsD 700,000 525,338 0.0
US Treasury 0% 15/02/2041  USD 16,412, 846 7,649, 272 0.16  Welltower OP LLC, REIT 4.95%
US Treasury 4.75% 15/02/2041  USD 3,000, 000 3,029, 121 0.06  01/09/2048 UsD 1,372,000 1, 260, 5% 0.03
US Treasury 2.25% 15/05/2041  USD 14, 800, 000 10, 711, 500 0.22  Williams Cos., Inc. (The) 2.6%
US Treasury 0% 15/08/2041  USD 14, 880, 000 6, 741, 645 0.14  15/03/2031 UsD 1, 140, 000 1,020, 638 0.02
US Treasury 2. 375% 15/02/2042  USD 30, 660, 000 22,218,919 0.46  Williams Cos., Inc. (The) 5.6%
US Treasury 3.25% 15/05/2042  USD 12, 000, 000 9, 897, 656 0.20  15/03/2035 UsD 1,815,000 1,860, 311 0.01
US Treasury 2.75% 15/11/2042  USD 34,895, 000 26, 486, 123 0.55  Willianms Cos., Inc. (The) 6%
US Treasury 3. 125% 15/02/2043 ~ USD 31,010, 000 24,851, 608 0.51  15/03/2055 UsD 485,000 483,208 0.0
US Treasury 3. 625% 15/08/2043  USD 32,865, 000 28,175,319 0.58 WP Carey, Inc., REIT 4.25% 01/10/2026 ~ USD 4,400, 000 4,389, 599 0.09
US Treasury 0% 15/11/2043  USD 10, 000, 000 3,972,780 0.08 WP Carey, Inc., REIT2.4%01/02/2031  USD 1,975, 000 1,736, 990 0.04
US Treasury 3. 625% 15/02/2044  USD 17,148, 000 14,631, 397 0.30 WP Carey, Inc., REIT 2.25% 01/04/2033  USD 3,000, 000 2,443, 316 0.05
US Treasury 4. 125% 15/08/2044  USD 33,025, 000 30, 171,434 0.62  WRKCo, Inc. 3.9%01/06/2028  USD 315,000 310, 869 0.01
US Treasury 3% 15/11/2044  USD 634, 000 486, 570 0.01  Xylem, Inc. 3.25% 01/11/2026  USD 166, 000 163, 640 0.00
US Treasury 3% 15/11/2045  USD 1, 065, 000 808, 443 0.02  Zoetis, Inc. 2% 15/05/2030  USD 1, 630, 000 1,464, 294 0.03
US Treasury 2.25% 15/08/2046  USD 2,450, 000 1,599, 678 0.03 1,550,904, 474 32.06
US Treasury 3% 15/02/2047  USD 4, 888, 000 3,659, 317 0.08  fEHAF 1,732,679,917 3581
US Treasury 3% 15/02/2048  USD 1, 330, 000 985, 031 0.02 EFISWEIFFICEBERIINTINSEEN

IS Treasury 2. 8755 15/05/2019  USD 22,206,000 15,918,607 0.3 AMEESLCEHSERTIEES A 1,732,679.917 35.81

US Treasury 2.25% 15/08/2049  USD 1, 880, 000 1,174, 559 0.02
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BEXR BE KR /EESE BE CRFL) BIE (%) BEXNR BE HKE/EOSE BE KL BIE (%)
ZTOMOBHTISTREI SN LIBEREMISS L CEHLSBMTIZES  Elenent Fleet Management Corp.,
v 1444 5. 643% 13/03/2007 USD 9,000, 000 9,141,693  0.19
F—=ANFUT Element Fleet Management Corp.,
, , Ush 2,000, 000 2,109,166 0.04
444 4. 954 "
?Zr\yolwnél(r)z;swrrucmre Ld, WAL2% o $95. 000 80873 0.02 ;MA 6. SSN 04\/]12/2028 .
AUy I ement eet Managemen 01D, ,
. USD 2,400, 000 2,420,341 0.05
?ZA,O;?;;Z“”””” L, TSI gy 3,793,000 3,714,233 0.07 ;4;’\ 3;037(1% 25/ 03/201)30‘ e
At ederation des Caisses Desjardins du
Australia & New Zealand Banking ) 9 130. 000 9 196, 044 0.04 Quebec, 1444 5,74 14/03/2028 UsD 1,900, 000 1,966, 824 0.04
Group Ltd., 144A 4. 4% 19/05/2026 T B ' National Bank of Canada 5.6%
BHP Bil1iton Finance USA Led. 5. 125% 18/12/2028 o usb 3,490, 000 3,622,651 0.08
L0003 USD 1,820, 000 1,863,169 0.04 .
Vel National Bank of Canada 4.5
! y USD 4,525,000 4,517,034 0.09
GA{F %Ond Issuer Pty. Ltd., 1444 3.4% UsD 826, 000 814,403 0.02 10/10/2029
0/08/2026 Nutrien Ltd. 4% 15/12/2026  USD 850, 000 845,189 0.02
Yacquarie Bank Ltd., FRY, 1444 ;o) 1,565,000 1,388,941 0,03 Nutrienltd. 4.125%15/03/2035  USD 500,000 454,532 0.01
3 0_02% 03/03/2_036 Ontario Teachers’ Cadillac Fairview
ﬁlfﬁaéozisﬁaéfziigk L, Y e 1, 337, 000 1,367,333 0,03 Properties Trust, 144} 38754 UsD 804, 000 794,533 0.02
A 0. %02 13704 - ey
12,164, 996 0.25 /
& WP %2V Royal Bank of Canada, FRN 4.65%
w» 18/10/2030 USD 3,495, 000 3,498,314 0.07
AL — - -
Toronto-Dominion Bank (The) 5.298%
/ , USD 2,505, 000 2,570,320 0.05
Tgiﬁf;;”&g" FRY, L4A4.9820 gy 2,025, 000 2,047,111 0.04  30/01/2032
_— 56, 261,120 1.16
2,047,111 0.04 e —
.- . TA = R
R Avolon Holdings Funding Ltd., 144A
Nircastle Lid., 1444 5.25% 15/03/2030  USD 2,085, 000 2100569 0.00 Lo o Ush 13,086,000 13,102,726  0.27
Nireastle Lid., 1444 5.75% 01/10/2031  USD L150,000 1181497 _ 0.03 O ﬁoléings Funding Lt 141
_ BB.066 00T g Ush 1, 380,000 1,355,041 0.03
N Avolon Holdings Funding Ltd., 144A
Ajlyr?-/;'d? N 956 15/04/2025 USD 1,830,000 1,817,612 0.04
anada rass-inrough Irust, oeries § . y . Y
WS Y, A6 5N D 7, 366, 810 7,698,730 016 hwolon Moldings Funding Lid., 1Ay, 4,814,000 4,789,701 0.10
Air Canada Pass-Through Trust, Series 4,578k 01/05/2026
WY 1444 3554 15/07/2091 USD 1,673, 338 1,562, 479 0.03 A\vtjlorf Hol’dln’gs Funding Ltd., 144A USD 13,361, 000 12, 698, 740 0.9
Air Canada Pass-Through Trust, Series L5285 18/11/2001
WL AL, L 33 15072081 Ush 546, 437 509, 719 0.01 Avol@ Holldlyngs Funding Ltd., 1444 USD 1, 235, 000 1,242, 071 0.0
Bank of Nontreal, FRVL.64% Lol Lsan 003 4'9?% 15"‘1);[’2028 o
10/09/2030 b o0 ' ‘f“;B;“OIlI",O;;g;;““ ing Lid, 1A gy 2,300,000 2,362,085  0.05
Bank of Nova Scotia (The) 4. 85% e _
01/02/2030 tsb BOGLO00 3 120150 0.07 ‘f“';é;“Jf"&‘j{;g;;““dlng b e 1,295,000 1,332,365 0.03
Brookfield Finance, Inc. 3.9% o- foa /117
USD 422,000 416,747 0.01 ines Fundi ,
25/01/2028 g o e dne b sy o0 Lomaon 00
Brookfield Finance, Inc. 4.7% - 190 29/BY
90/09/2047 UsD 69,000 58,821 000§ Hutchison International 16 Ltd.,
o USD 1, 050,000 1,030,127 0.02
CGI, Inc. 2.3% 14/09/2031  USD 3,025, 000 2,613,587 0,05 LA LT3 0107206
Element Fleet Management Corp., USD 6,745, 000 6,838, 818 01 HERO Funding Trust, Series 2017-1A UsD 1,239, 063 1,144, 895 0.02

1444 6.271% 26/06/2026

427, 1444 4.46% 20/09/2047
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E;“;‘;;O?ZNS IR AT, HBTE gy 623, 260 578,437 0.01 gglg“/;ggz’ ShOFRYG LS8 ey 2, 650, 000 2,803,603 0.06
Rener ‘N, 1444 3.95% 20/09/2083  USD 3,048, 475 2,850,450 0.06  BPCE SA, FRN, 144A 5. 975%
R 085 18/01/507 Usb 8, 100, 000 8,154,793 0.17
" 0
. ?gf?o‘q’/’; OZFSN’ LAA6.TL% ) 3,000, 000 3,173,715 0.06
Corp. Nacional del Cobre de Chile, BPCE SA, FRN, 144A 5. 876%
444 6. 44% 26/01/20% Usp 1,880, 000 1968609 0.04 o UsD 1, 195, 000 1,238,375 0.02
968,609 0.0 ; . 3899
1,968,609 i gg%;’;ogN L44A5.389% gy 3,425, 000 3,483,857 0.07
Fow—2 BPCE SA, FRN, 144A 2.277%
Danske Bank A/S, FRY, 1444 4. 298% 20/01/2032 Usb 4,296, 000 3118237 0.08
UsD 3,240, 000 3,228,132 0.07
01/04/2028 BPCE SA, FRN, 144A5.936% | o0 ) 705,000 V65 006
Danske Bank A/S, FRY, 1444 5. T05% 30/05/2035 P o :
01/03/2030 usb 4, 100, 000 4,247, 19 009 BPCE SA, FRN, 144A 6. 293%
, PRI, . o
Danske Bank A/S, FRY, 1444 4. 6134 14/01/2036 USD 2,175,000 2,219,411 0.05
02/10/2030 tsb 200, 000 199,106 0.00 BPCE SA, FRN, 144A 6. 027%
e Rt A8 BN 1444 E 0108 P : UsD 4,445,000 4,571,931 0.09
EZ?ZSZB&T VS L TR Oy 490,000 BALO0 000 ?Sg%«/ 2'0316 SA, FRY, 1444 5. 234
STRITR RN 0;9'01['2‘023160 € RS g 4,640, 000 4,714,873 0.10
- ' .’ . " y n
SR gge,féfz‘zgz;me S PR LHBIG ) 1,790, 000 1,881,770 0.04
Nordea Bank Abp, 1444 5. 375% odit g L 1405, 208
22/08/2027 usD 3,587,000 3,668,413 0.08 ; e,g;fzzg;lme B ) 2,785,000 2,834,044  0.06
3,608,413 0.08  Crofit deri T 144A S 5628
—_— g;fgifz‘zg;ﬁme S PR THAS620 iy 5,435, 000 5,623,625 0.12
TT A Electricite de France SA, 144A 5. 95%
Banque Federative du Credit Nutuel 99/04/9034 USD 1,985, 000 2,065, 666 0.04
ot UsD 2,815, 000 0,147,786  0.06 20
SA, 1444 1.604% 04/10/2026 Societe Generale SA, 144A 5. 25%
Banque Federative du Credit Mutuel 19/02/2027 UsD 5,599,000 5,653, 841 0.12
e Ush 2,830, 000 2,937,145 0.06 /
SA, 1444 5"9““‘13’07"2028‘ Societe Generale SA, 144A 3% UsD 364,000 338, 809 0.01
Bangue chcrat{x'c %u ?rcd1t Mutuel USD 3,000, 000 3,100,214 0,06 22/01/2030 ) s .
S 144*\_:538"” wom - Societe Generale Si, FRY, 14th 465,000 .
?21;02%2;5 S TR g 2,500,000 2,555,995  0.05 1792k 09/06/2027 ' ' '
Societe Generale SA, FRN, 144A
BP Paribos S FRY M2 o0 e s 205200 USD  T2,00 7396610 015
15/09/2029 , Societe Generale Sk, FRY 1A ) 055, 000 s oo
BP Paribs SK, FRY, L4AS. 1764 | 870,000 LOS I 0.00 28698 09/06/2032 , 085, 837, .
giéoé/29§9v S, FRY, 144A 5. 497 Societe Generale S FRY AG I8 o 3, 675, 000 3,812,586  0.08
Aot 1) 1,402,000 1,438,445 0.03  13/04/2083 o e '
20/06/2030 Societe Generale A, FRY, 1444
?gsllzjg;ggs SRR MAS.B 4 400,000 LTI 0.09 606K 19/01/208 UsD 1, 865, 000 1,916,457 0.04
. . ’ TotalEnergies Capital International SA
?2501333225 SRRV M4BT 3 235, 00 O o UsD 9,750, 000 2,023,385 0.04
. , 102,508,696  2.12
ac Q) N A [ 1 i
BP Paribas S, PRV, LA SIS0 4 138,000 e a0 008 19,905,695

20/01/2033
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YA i . Ltd, 3.175%
Dzu/thChe ok 6 RN 7 gglﬁzgzzggmaccumal Co. Ltd. 3.175% USD 3,179, 000 2, 076, 066 0,04
’ ‘ UsD 2,865, 000 2,937,580  0.06 -
13/07/2027 20,367,935 0.4
De;t“he Bank A6, FRV 83730 gy 2,230,000 2,267,949  0.05 )
?mﬁﬁ k AG, FRN 6. 72% e
eutsche Bank AG, N 6. 72% .
18/01/2029 UsD 1,050, 000 1,102,643 0.02 ga;jm\hv;uz]cglﬁ gssotsBldco b, WA e 2,119,776 LT85 0.04
Deutsche Bank AG, FRN 6.819% A —_—
20/11/2029 UsD 1,880, 000 2,005,204 004 e o
Deutsche Bank AG, FRN 4.999% .
11/09/2030 UsD 1,590, 000 1,601, 119 0.03 ;;Sis?\z}[/lz/]ly S
Deutsche Bank AG, FRN 5.297% 0lding Lux . UsD 1,575, 000 1,465, 916 0.03
0/05/2031 UsD 3,900, 000 3,057,810 0.08  g1/19/2031 1015, 465, :
Deutsche Bank AG, FRN 5.403% JBS USA Holding Lux SARL 6. 75% UsD 3 157000 3 435, 539 0.07
11/09/2035 USD 1, 635, 000 1,621,704 0.04 15/03/2034 , Lo, , 490, E
Deutsche Telekom AG, 144A 3.625% nVent Finance SARL 4. 55%
! ' [IN)] 900, 000 900, 299 0.02
21/01,/2050 UsD 799, 000 580, 200 0.01 15/04/2028
16,074, 239 0.33  SwissRe Finance Luxembourg SA, FRN,
T T L 5 02042019 UsD 400, 000 399, 438 0.01
TANT R 6,201,192 0.13
AIB Group ple, FRY, 144A 6.608%
13/09/2029 USD 1, 175, 000 1,242, 865 0.02 PR
ALB Group ple, FRN, 1444 5. 871% Mexico Government Bond 6%
UsD 3,800, 000 3,908, 923 0.08 0
28/03/2035 13/05,/2030 UsD 1,970, 000 2,037,965 0.04
Bank of Ireland Group plc, FRY, 1444 Mexico Gov
S USD 5,000, 000 5,155, 032 0.11 exico Government Bond 5. 85%
5.601% 20/03/2030 T — 09/07/2032 [IN))] 3, 541, 000 3,578, 357 0.08
- - : Mexico Government Bond 6. 875%
] 13/05/2037 UsD 2,930, 000 3,045, 369 0. 06
it S, 2, 14095 —SWLE 0%
nifredit Spd, FRY, 14da L USD 510,000 497,455 0.01
03/06/2027 FSu
497, 455 00 ABNj;MRO Bank NV, FRN, 144A
e — RO Bank NV, ,
- 6. 330% 18/09/2027 UsD 2,000, 000 2,043,422 0.04
e L ABN AMRO Bank NV, FRY, 144A 2.47%
Mitsubishi UF] Financial Group, Inc., B USD 2, 200, 000 2,050, 812 0.04
FRY 5,150 20/04/2091 UsD 2,000, 000 2,046, 546 0.04 i(;/;g}(;oRng A
Mizuho Financial Group, Incq FRN ! an ’ ’ USDh 1,700, 000 1,727. 753 0.04
9.869% 13/09/2030 USDh 1,872,000 1, 750, 032 0.04 5 515% 03/12/2035 r Y » Lty
Vizuho Financial Group, Inc., FRN Airbus SE, 1444 3.95% 10/04/204T  USD 210, 000 169, 351 0.00
51;;9‘(:’, 217n/?)?/12d031r0up " USD 3,210, 000 3,353, 384 0.07 Cooperatieve Rabobank UA, FRN, 1444
i X g 5. 5641 28/02/2029 [IN)] 6, 500, 000 6, 685, 255 0.14
5, 064% 28/02/
Nomura Holdings, Inc. 6.07% USD 7,000, 000 7,301, 445 015 / ‘ N
12/07/2028 Cooperatieve Rabobank UA 4.375%
’ UsD 501, 000 500, 777 0.01
ORIX Corp. 3.7% 18/07/2027  USD 500, 000 493,793 0.01  04/08/2025
Sumitomo Life Insurance Co., FRY, Cooperatieve Rabobank UA 3. 75%
WA 4% 14/09/2077 Ush 1,000, 000 981, 621 0.02 91/07/20%6 [IN)] 1, 257, 000 1, 246, 151 0.03
Takeda Pharmaceutical Co. Ltd. USD 3, 175, 000 9,365, 048 0.05 Enel Finance International NV, 144A UsD 745,000 726, 345 0.02

3.025% 09/07/2040

3. 5% 06/04/2028
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Siemens Financieringsmaatschappij Macquarie Airfinance Holdings Ltd. ,
NI, L444 4,55 27/05/2005 UsD 250, 000 218,418 0.00 444 6,44 26/03/2029 UsD 7,968, 000 8,320,616 0.17
15, 368, 284 0.32  \Macquarie Airfinance Holdings Ltd.,
444 5. 151 17/03/2090 UsD 4,072, 000 4,071,003 0.08
Iz — Macquarie Airfinance Holdings Ltd.,
Aker BP ASA, 144A 5.125% 01/10/203¢  USD 1,230, 000 1,180, 111 0.03  144A 6.5% 26/03/2031 Usb 1,320,000 1,394, 382 0.03
Aker BP ASA, 1444 5.8% 01/10/2054  USD 670, 000 606, 522 0.01  Royalty Pharma plc 1.2% 02/09/2025  USD 1, 057, 000 1,050, 013 0.02
DNB Bank ASA, FRN, 144A 4. 853% Vodafone Group plc 4. 875%
UsD 2,525, 000 2,552, 177 0.05 .
05/11/2030 19/06/2019 [IN)] 2,550, 000 2,184,499 0.05
4,338,810 0.09  Vodafone Group ple 5.625%
10/02/2053 [IN)] 345,000 324, 330 0.01
NI~ 21,325,799 0.44
Ban’co Naclonal de Panama, 1444 2.5% USD 3,050, 000 9,562,029 0.05
11/08/2030 FAY S
2,562,029 _ 0.05 ppbvie, Inc. 4.55% 15/03/2035  USD 500, 000 184,936 0.01
AEP Transmission Co. LLC 4%
POy, 01/12/2046 [IN)] 467, 000 369, 692 0.01
CaixaBank SA, FRY, 1444 6. 684} AEP Transmission Co. LLC 3.8%
13/09/2027 USD 7,085, 000 7,256, 151 0.15 15/06/2049 USD 615, 000 457,813 0.01
CaixaBank SA, FRY, 1444 6.037% ATG SunAmerica Global Financing X
- UsD 4,000, 000 4,171,173 0.09 g4
15/06/2035 1444 6,98 15/032050 UsD 650,000 715,455 0.0
CaixaBank SA, FRN, 144A 5.581% A ;
) d usD 2,735, 000 2,753,238 0.06 Alexander Funding Trust II, 144A
03/07/2036 S 478 91/01/208 USD 5,120, 000 5,474,592 0.11
LA : Alternative Loan Trust, Series
-_ 2005-54CB “1A11° 5.5% 25/11/2035 USD 82,904 63, 623 0.00
[EERRa Alternative Loan Trust, Series
NXP BV 2.5% 11/05/2031  USD 2,975, 000 2,625,051 0.05  gg05-080p ‘I’ 5.54%5/08/2035 LoD 70, 683 60,617 0.00
NXP BV 3.25% 11/05/2041  USD 3,060, 000 2,248, 527 0. 05 Alternative Loan Trust, Series
NXP BV 3. 25% 30/11/2051  USD 1,565,000 1,002,931 0.02 sonpop ‘L9’ 5.7425/03/2034 OO0 183,510 187,873 0.00
M 0.12 Alternative Loan Trust, Series UsD 17470 15 542 0.00
o . 2004-28CB ‘31" 6% 25/01/2035 ’ ’ ’
AT z—TF Alternative Loan Trust, 10, FRY, Series
Svenska Handelsbanken AB 5. 5% USD 2,000,000 9,066, 751 0.04 20050008 3" 0,316 25/07/20% UsD 321,911 16,420 0.00
15/06/2028 — T o e lie 367 2/08/2037  USD 1,000, 000 902,144 0.02
& OO0 R YUV ncor Flexibles North America, Inc.,
p W05 1 17/03/200 UsD 5,005, 000 5,086, 087 0.11
AA A :
Anerican Airlines Pass-Through Trust,
UBS Group AG, FRY, 144A5. 617% UsD 5,280, 000 5,478, 301 0.11 Series 2016-3 A" 3.25% 15/04/2030 UsD 2,989, 460 2,767,670 0.06
1_3/09/2030 American Airlines Pass-Through
UBS Group AG, FRY, 14446.301% o) 811, 000 002,341 0.0 Trust,Series 2014-1 ‘A’ 3.7%  USD 3,191, 609 3,131,958  0.07
22/09/2034 - 01/04/2028
M 0.13 American Airlines Pass-Through
. Trust, Series 2016-1 ‘A" 4.1%  USD 920, 770 885, 320 0.02
:;Y’ZJ . lc 6.45% 15/09/2087  USD 520, 000 582,534 0.01 L5/0r/2029
straZeneca ple 6.45% 15 A N E - e
\surieKirfinace oldings L., Pt e BTSN ysp gm0 499006 010
UsD 3,360, 000 3,398,422 0.07 M 3.60 22/03/2029

1444 5. 2% 27/03/2028
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S s mw o SUTTEC w0 am oam o
S )~ Af L 04/ 4~ 0. 107 103/
American Airlines Pass-Through Banc of America Funding Trust, Series
Trust, Series 20162 ‘A 3.2%  USD 5,220, 200 5,006,903 0.10 0056 N7 5.5 25/10/0%5 Usb 19, 052 44,039 0.00
15/12/2029 Banc of America Funding Trust, PO,
. - . . usb 5,867 4,471 0.00
Anerican Alr%ln?s’ Pa’ss Through Trust, ) 3105, 711 9,913,593 0.06 Series 2004-20% 20/09/2034
Series A 3.6b 15/04/2031 Banc of America Funding Trust, PO, USD 7165 7397 0.00
-0 10/U/4 ank of America Corp., FRN 1. 734}
et o o Pass- ! UsD 705, 000 685, 341 0.01
gm;;i“j'; Sﬂéggs Poss o Trust—— gy 6,428,625 6,076,016  0.13 22/07/2027 .
- 9on LIUL/ Bank of America Corp., FRN 3. 705%
Anerican Electric Pover Co., Inc. 2.3% 94/04/2028 UsD 3,600,000 3,556, 005 0.07
01032030 USD 2, 140, 000 1,930, 724 0.04 Bk o Anorica C e
el ank of America Corp., L olb
; i UsD 2,700, 000 2,100, 316 0. 06
ggmgggzme” o FRESAER gy, 2,455,000 2,500,090  0.05 27/04/2028
Bank of America Corp., FRN 3.419%
Anerican Homes 4 Rent Trust, Series 90/12/20%8 UsD 66, 000 64, 471 0.00
2015-SFR2 ‘A", 144A 3.732% USD 1,303, 212 1,297, 425 0.03 . 0
17/10/2052 g;%;go';‘;em Corp., FRYESITh g, 409, 000 104,021 0.01
Anerican Homes 4 Rent Trust, Series . -
! Bank of Am Corp., FRN'5,202%
WESIRY C, 1444 46914 USD 189,000 L6619 0.0 e o UsD 3,640,000 3,715,586 0.0
17/10/2052 . .
American Homes 4 Rent Trust, Series }fzr/lgeo/g(;%;n;rlca Corp., FRN 2. 08T USD 1,091, 000 1,021, 180 0.02
2015-SFR2 ‘D", 144A 5. 036% USD 4,103, 000 4,090, 937 0.08 Bank of America Coro.. FRX 5. 819%
17/10/2052 15/09/2029 b T usp 5, 800, 000 6, 037, 506 0.13
Anerican Homes 4 Rent Trust, Series . :
wesy ¢ s 0 BRI BELR0 R0 kol MericaCom BBy g am pme 006
American Municipal Power, Inc.
- USD 690, 000 788, 112 0.02 i ., FRN 1. 8984
7.499% 15/02/2050 2;%70/2 :;lema Corp.., FRVLSY 5 1,675,000 1,469,477 0.03
Amgen, Inc. 5.6% 02/03/2043  USD 3,804, 000 3,763, 687 0.08 . i
Jmgen, Inc. 4.663% 15/06/2051  USD 3,304,000 2,888,712 0.06 2;%40/2 :5“29““ Corp., FRN2.687% o 9,635,000 9.360.776  0.05
Amgen, Inc. 5.65% 02/03/2053  USD 1,041, 000 1,013, 618 0.02 ) ,
Malog Devices, T, 2.8 01/10241  USD 1,854,000 1,316,365 0.03 23‘/‘?&2:;;”03 Corp., FRN2.5728 e 1,190, 000 1046962 0.02
A;l;eﬂezié%bﬂl funding, 14412551 Usb 5,285, 000 5,180,512 0.11 " Bank of Anerica Corp., FRN'5.872%
L/ 15/00/2054 " usD 2,300, 000 2,423,605 0.05
Aviation Capital Group LLC, 144A
5. 125% 10/04/2030 Usb 2,010,000 2,025,930 0.04 Bank of America Corp., FRN 2. 676% USD 13 916, 000 9. 889, 483 0.90
Baltimore Gas and Electric Co. 3.5% 19/06/2041 T T ’
15/08/2046 usb 385,000 281,864 0.01 gy of Yoy York Nellon Corp. (The), . o000 a0 005
i i / FRN 6. 474% 25/10/2034 B T :
Bél/mn}ore Gas and Electric Co. 3.2% USD 885, 000 602, 004 0.01 ‘
15/09/2049 Bear Stearns ARM Trust, FRN, Series USD 14.790 13,786 0.00
i i 0 2004-2 ‘141" 4.522% 25/05/2034 ’ ’ :
Ba1’L1m’01re Gas and Electric Co. 2.9% ) 1,000,000 627, 280 0.01 o :
15/06/2050 Bear Stearns ARM Trust, FRY, Series UsD 9020 9030 0.00
i i % 2003-7 30" 7.036% 25/10/2033 ’ ’ ’
Bal/nn:orf Gas and Electric Co. 5.4% USD 3,020, 000 0,875, 417 0.06 b 25, ‘
01/06/2053 Bear Stearns ARM Trust, FRN, Series USD 99626 91 896 0.00
BAMLL Connercial Mortgage 2003-4 ‘3A" 6.414% 25/07/2033 ! ! :
Securities Trust, FRV ‘A", 1444 4.227%  USD 5,275, 000 5, 128, 623 0.11 , FRN; Seri
ecurities Trust, i) Bear Stearns ARM Trust, FRN, Series UsD 95,482 91,271 0.00

10/08/2038

2006-1 ‘AL’ 6.53% 25/02/2036
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Bear Stearns Comercial Mortgage Charter Communications Operating
Securities Trust, 10, FRY, Series Ush 22,089 2 0.00  LLC 6.384% 23/10/2035 USD 275,000 281, 906 0.01
2007-126 K17, 1444 1.17% 12/01/2045 Charter Communications Operating
Binbo Bakeries USA, Inc., 1444 6.05% LLC 5. 375% 01/04/2038 Usb 400,000 315,982 0.01
15/01/2029 UsD 221,000 230,951 0.01 o C’ 0
/0L arter Communications Operating
; ; ; _ UsD 1, 345, 000 971, 528 0.02
(B];Tg(;fl;glgzrles US4, Inc., 1444 5.375% ) 486,000 480,447 0.01 LLC 3.5% 01/06/2041
thia ks Charter Communications Operating
Biogen, Inc. 5.75% 15/05/2035  USD 1, 960, 000 2,010,998 0.04 04 eu 01 /63/9050 usb 2, 585, 000 2,057,363 0.0
Boston Gas Co., 144A 4.487% I :
’ USD 149, 000 125,590 0.00 Charter Communications Operating
éS/FJZ{_Z\:MZ S LLC 3. 74 01/04/2031 UsD 2,570, 000 1,704, 806 0.04
lg};g;goé;ers quih 1o & 1507 UsD 936, 000 830, 211 0.02  Charter Communications Operating USD 350000 957 307 001
Bristol-Myers Squibb Co. 4.55% LLC 6.834% 23/10/2055 ’ ’ .
20/02/204§ RN ) 777,000 665,797 0.01  Chase Fnding Trut, STEP, Series _— 609 0.0
British Airvays Pass-Through Trust, 20034 1%\5 4.89% 2b/05/20‘33
Series 2018-1 ‘N, 144 4128 USD 965, 364 919,925 0.0 (Chase Funding Trust, STEP, Series 39,331 38,800 0.00
20032033 2003-6 1T 4.832% 25/11/2034
British Airways Pass-Through Trust, Chaée Yortgage F%nan?e Trust, FRY,
Series 20181 ‘A, 1444 3.8%  USD 412,999 400,226 0.01  Series 200741 7143 6.5 usb 69, 950 69,476 0.00
20/03/2033 25/02/2037
British Airways Pass-Through Trust, Chase Yortgage Finance Trust, FRN,
Series 2019-1 ‘MY, 1444 3.3% UsD 909, 861 846, 236 0.02  Series 2007-A1 ‘241" 5.969% UsD 8,069 7,744 0. 00
15/06/2034 25/02/2037
British .§1rways Pass-Through Trust ‘B, ) 2,008, 757 1,991, 876 0.04 Chaée Yortgage F{nan?e Trust,‘ FRN,
1444 3.9 15/03/2033 Series 2007-A2 “2AL" 6. 606% UsD 38,552 38,408 0.00
Brixmor Operating Partnership LP, 25/06/2035
UsD 765, 000 667, 122 0.01
REIT 2.5% 16/08/2031 Chase Nortgage Finance Trust, FRY,
?g;ﬁ;ggg;nc VA 13T e 3,709, 000 317,875 0,05 Series 200T-AT TAT7.291% UsD 942 %9 0.00
25/02/2037
Broadcom, Inc., 1444 3.187h UsD 77,000 63,646 0.00 Chase Yortgage Finance Trust, FRY,
15/11/203 Series 200741 ‘01’ 6. 328% Usb 8,559 8,487 0.00
Broadcom, Inc. 5.05% 12/07/2029 USD 4,950, 000 5,068, 498 0.11 95/09/2037
Broadcom, Inc. 4.55% 15/02/2032  USD 2, 156, 000 2,133,109 0.04 .
’ s i Cheniere Energy Partners LP, 144A
yn Uni y UsD 1,190, 000 1, 196, 567 0.03
grgzl;i’gf/“ol;/nzggg Co- (The, 1484 785, 000 763,800 0.02  5.55% 30/10/20%
. n
: . Cheniere Energy, Inc. 5.65%
Brooklyn Union Gas Co. (The), 1444 UsD 2,930, 000 2,995,711 0.06
£973% 15/03/2048 USD 760, 000 583, 548 0.01 3}15,/124/?033 St 1
BIP Trust, Series 2017-GH ‘A", 1444 Lidren s Health oystem oL fexas
3,379% 13/06/20%9 Usb 14,000,000 13,543,156 0.28  9.511% 15/08/2050 Usb 2,430, 000 1,413,036 008
S Children” s Hospital Corp. (The) 2.585%
Egr;lgl;;;loélgﬁ LLC, 144A 3.302% UsD 2900, 000 1,884, 256 0.04 g5 UsD 1,387, 000 835, 090 0.02
Campbell Soup Co. 2.375% Children s National Vedical Center
24/04/2030 ts 955, 000 864,856 0.02 5 grgy 15/01/2060 USD L oR0, 000 o
Capital One Financial Corp., FRN CHL Mortgage Pass Through Trust
63124 08/06/2029 USD 2 AS0.000 2 BOL292 0.0y e g5 06/2019 Usb 2,072 1,038 0.00
i i i CHL Mortgage Pass-Through Trust,
(Capital One Financial Corp., FRN USD 1, 365, 000 1,191, 029 0.0 lortgage Pass-Through Trus USD 16,673 16, 085 0.00

2.618% 02/11/2032

Series 20045 ‘144" 5.5% 25/06/2034
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CHL Mortgage Pass-Through Trust, Citigroup, Inc., FRN 3.057%
FRY, Series 2004-7 ‘241" 5.415%  USD 11,770 10,830 0.00 25/01/2033 USD 569, 000 507, 947 0.01
25/06/2034 Citigroup, Inc., FRN 5. 449%
CHL Mortgage Pass-Through Trust, 11/06/2035 UsD 2,400, 000 2, 446, 275 0.05
FRY, Series 2005-22 ‘201" 5.19%  USD 83,769 69, 365 0.00 iti X . .
s ' gi%fz’ggg ne., FRVS.8T8% g 200,000 17,957 0.00
CHL Mortgage Pass-Through Trust, City of Los Angeles Department of
Series 2004-3 ‘A26" 5.5% 25/04/2034 usb 482 74,315 0.00 Airports 6.582% 15/05/2039 USD 235,000 253,280 0.01
CHl. Yortgage Pass~Through Trust, Cleveland Electric I11uninating Co.
Series 20013 M 6.7 /003 D 3,241 OS000 e Ttk 3,59 01/o4/208 Ush 857, 000 833,657 0.0
Cigna Group (The) 4.8% 15/07/2046  USD 156, 000 135, 306 0.00 ; .
Cincimnati Financial Corp. 6.92% o Turding, S-SR ygp 2,030,000 2,085,737 0.04
15/05/2028 Ush 290,000 311,622 0.01  04/06/2027
Colunbia Pipelines Holding Co. LLC,
ineinnati Financi 5% VN UsD 908, 000 911, 093 0.02
gi;i?gg;h“a“ml Corp. 6158 g 1,000,000 1,060,167 0,02 14450974 01/10/2031
o o Colunbia Pipelines Operating Co. LLC,
Citicorp Nortgage Securities Trust, UsD 0 950 99,433 0.00 1A 5.907% 15/08/20%0 UsD 1,570, 000 1,654, 130 0.03
Sgr%es 064 “102° 6%'25'/‘08’/2036 y y l Colunbia Pipelines Operating Co. LLC, USD 3895 000 3838 801 0.08
(Citicorp Nortgage Securities Trust USD 9 358 9 305 0.00 1444 5439 15/02/20% , 820, , 838, .
A5 25/04/2049 ' ' . Colunbia Pipelines Operating Co. LLC,
Citicorp Mortgage ?ecurities, ‘Inn“, USD 95, 750 95, 306 0,00 14dA 5,962 15/02/2055 Ush 2,305, 000 2,208, 641 0.05
Series 20043 A5 5. 24k 25/06/2004 , , Comcast Cable Communications LLC
Citigroup Global Markets Mortgage 8.5% 01/05/2027 UsD 394, 000 420, 288 0.01
R . . o
;gggr;nt;is \I: 17“?4%}:2'25/03;;1); ts 1t IL695 000 ¢ ast Corp. 4.25% 15/01/2033  USD 2,133,000 2,057,411  0.04
. . Comeast Corp. 5.3%01/06/2034  USD 2,500, 000 2,554,915 0.05
Citgroup Global arits Hor tgage Concast Corp. 4. 24 15/08/2034  USD 676, 000 637,253 0.01
Securities VI, Inc., PO, Series  USD 44 3 0.00 Comca“ Com S o106 USD 50000 s ool
2003-UP20% 25/06/2033 oncast Corp. 3. Zb ' ’ :
Citi Comcast Corp. 3.9%01/03/2038  USD 2,000, 000 1,734,333 0.04
itigroup Mortgage Loan Trust, FRN, .
Series 2004-USTL ‘43’ 6.914% UsD 6,833 6, 68 0.00 Comcast Corp. 3. 2:3% 01/11/2039  USD 1, 260, 000 982, 164 0.02
95/08/2034 Comeast Corp. 3.75% 01/04/2040  USD 2,155, 000 1,784, 096 0.04
. ’ Comeast Corp. 2.887% 01/11/2051 [IN)] 1,439, 000 871,708 0.02
Citigroup Mortgage Loan Trust, Inc., RO B ’
Series W62 UL 5505/ OO0 32,468 32,387 0.00  concast Corp. 5.35% 15/05/2053  USD 4,355, 000 4,022,574 0.08
. COMM Mortgage Trust, FRN, Series
(itigroup Mortgage Loan Trust, Inc.,
Series 0-1 U5’ 5950350/ LD 2,915 2,788 0.00 2018—1;0\& N, 144 3.942% UsD 13,840,000 13,432,358 0.28
Citigroup Mortgage Loan Trust, Inc., 10/04/2033
Seres 001 WU 5008 o L RO o torgage Trust, Seres UsD 435,185 134,5% 0.0l
Tt \ 2015-CR25 ‘A4’ 3.759% 10/08/2048 ’ ’ :
Citigroup, Inc., FRV3.88TH ;g 4,700,000 4,657,339 0.10
10/01/2028 s s : CommonSpirit Health 1.547%
Citigroup, Inc., FRN 3. 668% - L P - 01/10/2025 UsD 1, 385, 000 1,373,130 0.03
24/07/2028 - CommonSpirit Health 2.782% USD 1, 385, 000 1,267, 237 0.03
Citigroup, Inc., FRN 3.52% 27/10/2028  USD 750, 000 734,507 0.02 01/10/2030
Citigroup, Inc., FRN 4.075% CommonSpirit Health 3.91%
UsD 1, 365, 000 1,008, 564 0.02
93/04/2029 USD 2,226,000 2,202,227 0. 05 01/10/2050
f;%g;gggo Ine., FRVA. 5426 gy 3,610,000 3,591,729 0,07 g?‘;‘g‘;j‘;gg;th Edison Co. 5875 gy 1,000,000 1,056,147 0.02
Citigroup, Inc., FRN 4.952% USD 7,220, 000 7,207,737 015 Connecticut Avenue Securities, FRN UsD 7,701, 557 7,692, 077 0.16

07/05/2031

IAL, 1444 5. 256% 25/01/2045
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Connecticut Avenue Securities Trust, CSFB Mortgage-Backed Pass-Through
- o UsD 1,475, 659 1,477,459 0.03 o : .
FRY 1AL, 1447 5. 306% 25/02/2045 Certificates Trust, Series 2004-4 ‘244 ush 38,182 38,702 0.00
Connecticut Avenue Securities Trust, 5.5 25/09/2034
- ] USD 8,995, 070 9,002,605  0.19
FRN CIALT 1444 5. 305% 25/05/2045 (SFB Mortgage-Backed Pass-Through
Connecticut Avenue Securities Trust, Certificates Trust, PO, Series 200327 USD 7,249 5,413 0.00
WO k50 s O 2,554,889 2,571,637 0.05 o I 1
deMmNmm,m.H% UsD 1,500, 000 1,472, 306 0.03  CSFB Nortgage-Backed Pass-Through
15/02/2028 Certificates Trust, PO, Series 2005-10  USD 13,253 9,161 0.00
E“g;tgﬂggiggg“em eneration LLC ey 533, 000 562,537 0.01 AP Oh 28/11/20%
-84 01/03/ CSNCOALLC A2, 144A 3.953%
: ) . UsD 13,925,000 12,907,605  0.27
COHEEeH?“?n Energy Generation LLC USD 1, 000, 000 1, 068, 536 0.02 15/09/2037
6.25% 01/10/2089 ' CSNC ORLLC, Series 2014054 0", 6000000 A6ILTES 010
e e Gty 50 ST 0ap M4SN 5T o o '
- Toh OL/10/ ' CSX Corp. 6% 01/10/2036  USD 500, 000 535,421 0.01
Constellation frergy Generation LIC ) 334, 000 357,496 0,01 CSX Corp. 4.1% 15/03/2044  USD 165,000 137,003 0.00
6.5 01/10/2053 N CSX Corp. 4.75% 15/11/2048  USD 910, 000 805,505 0.02
Corebridge Financial, Inc. 3.85% o) 985, 000 96721 0.02  CSX Corp. 3.35% 15/09/2049  USD 230, 000 160,284 0.00
<C)b/i4(§02961b1F i 08 Pas-Throuh Truse, 14452088 w5 63 w0
orebridge biabal funding, T 0.5 ey 2,170,000 2,265,812 0.05 11/01/2020 ’ : :
15/00/2008 S Pass-Through Trust, 1444 7.507%
i e N 1)) 701, 304 734,132 0.02
Cottage flealth Obligated Growp gy, 1,220, 000 846,216 0.02  10/01/20%
3. 304% 01/11/2049 CUS Pass-Through Trust, 14445773
fg)fogofryug;glcatlons, Inc., 1447 3.35% UsD 503,000 195,136 0.01  10/01/2033 usDh 393, 480 392, 269 0.01
S (VS Pass-Through Trust, 1444 5. 926%
giﬁlgﬁgﬁgglcamns, Inc., 1444 2.95% UsD 1, 485, 000 812, 864 0.02 10012034 USD 409, 875 413,495 0.01
e OVS Pass-Through Trust, Series 2009,
Credit Suisse First Boston Yortgage ! ’
" FE Usp 6,563 3,375 0.00 1444 8,333} 10/07/2031 UsD 185, 579 201, 506 0.00
Securities Corp. 5% 25/08/2042 ) o
Credit Suisse First Boston Nortgage as Pass*Th‘roug’h T,YUS‘L' Series 2014, Ush 309, 814 285,770 0.01
Securities (orp, Series 00521 ‘I USD 29,085 29,073 0.00 ﬁ L ‘633‘“;“08”2(56L. N
5954 25/09/2033 elnarva Pover & Light Lo. UsD 141,000 111,784 0.00
Credit Suisse First Boston Nortgage 01/06/2042 )
Securities Corp., PO, Series 200321 USD 8,193 5772 0.00 Delmarva Pover & Light Co. 4186 o) 1,000, 000 818,080 0.0
W 05 25/09/2033 15/05/2045
Credit Suisse First Boston Mortgage Delta Air .Lmes PasS*Thr‘OUgh
Securities Corp., PO, Series 20043 USD 10,878 7,002 0.00 Trust,Series2020-1 A" 2% USD 905, 731 860,961 0.02
AP 0% 25/06/2034 10/12/2029
Credit Suisse First Boston Nortgage Deutsche Vortgage Securities, Inc
Securities Corp., FRY, Series 2003-1 USD 15, 844 16, 293 0.00 Mortgage Loan Trust, STEP, Series UsD 90 89 0.00
DB’ 6.68% 25/02/2033 2004-1 306" 5.24% 25/12/2033
icaFi 143,44 Doc Dr. LLC, REIT 2.625% 01/11/2031  USD 1,050, 000 922,556 0.02
ggHOt_)m%;; e e T usb 298,000 203, 124 0.01 D?Ec Elrecmn Securltlzatolon Funding I1
e . o 8 usp 4,401,730 4,613,528 0.10
CRH Anerica, Inc., 144A 5.125% LLC 5974 01/03/2033
UsD 200, 000 184,622 0.00
18/05/2045 DTE Electric Securitization Funding 1T USD 9 150,000 9 399, 387 0.05
(SFB Mortgage-Backed Pass-Through LLC 6.09% 01/09/2038 T T
Certificates Trust, Series 2004-8 ‘144 USD 57,672 58,627 0.00  Duke Energy Carolinas LLC 5. 4% UsD 1,135, 000 1,089, 242 0.02

5.5% 25/12/2034

15/01/2054
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Duquesne Light Holdings, Inc., 144A FHLMC, Series K065 ‘A2’ 3.243%
3 6164 01/08/2027 UsD 1, 350, 000 1,307, 053 0.03 95/07/2050 UsD 2,983, 000 2,937,425 0. 06
Duquesne Light Holdings, Inc., 144A FHLMC, Series K088 ‘A2 3.69%
95328 01/10/20% UsD 2, 320, 000 2,051, 336 0.04 95/02/2052 UsD 1, 156, 000 1, 140, 968 0.02
Eastern Gas Transmission & Storage, FHLMC, FRN “A2" 3.71% 25/09/2032  USD 7,960, 000 7,603, 015 0.16
Inc. 4.6% 15/12/2044 UsD 900,000 753, 944 0.02 FHLMC, FRN ‘A2" 3.8%25/10/2032  USD 9,600, 000 9,212, 842 0.19
Eastern Gas Transmission & Storage, FHLMC, Series K152 ‘A2 3.08%
e, 3.9% 15/11/2049 UsD 1, 119, 000 804, 006 0.02 95/01/2031 UsD 3,761, 000 3,549, 618 0.07
Emera US Finance LP 4. 75% FHLMC, Series KJ26 ‘A2" 2.606%
15,/06/2046 UsD 1, 200, 000 995, 676 0.02 95/07/2027 UsD 5,550, 961 5,447, 806 0.11
Equinix, Ine., REIT 1.45% 15/05/2026  USD 2, 120, 000 2,062, 733 0.04  FHLMC, Series T-42 ‘A5’ 7.5%
Equinix, Inc., REIT 2.9% 18/11/2026  USD 2,850, 000 2,793, 336 0.06  25/02/2042 USD 150,829 160,603 000
ERAC USA Finance LLC, 144A 7% FHLMC, Series T-56 ‘A" 5.231%
15/10/2037 UsD 510,000 584,849 0.01 95/05,/2043 UsD 470, 295 447,075 0.01
ERAC USA Finance LLC, 144 5. 625% FHLMC, FRN, Series WoFX ‘AFX’
15/03/2042 UsD 96, 000 95,545 0.00 3,336% 25/04/2028 UsD 2,228, 000 2,179,077 0.05
Evergy Metro, Tnc. 4.2% 15/03/2048  USD 670,000 531,780 0.01  FHLMC, FRY, Series 264 ‘F1" 4.968%
Evergy, Inc. 2.9% 15/09/2029  USD 1,775,000 1,666, 577 0.03  15/07/2042 USD 645, 343 639,285 0.01
Exelon Corp. 5.3% 15/03/2033  USD 1,500, 000 1,537, 242 0.03 FHL‘\IC,‘ FRN, Series 270 ‘F1" 4.918% USD 184,491 182,295 0.00
Extra Space Storage LP, REIT 4% 15/08/2042
- USD 1,373, 000 1, 346, 777 0.03 . . oo
15/06/2029 FHLMC, 10, FRY, Series 239 S30
, ’ UsD 87,860 11,115 0.00
Extra Space Storage LP, REIT 2.2% USD 9 040000 9 596, 289 0.05 3.282% 15/08/2036
15/10/2030 T T ' FHLMC, FRN 1A1082 6. 564%
L . UsD 10, 631 10, 839 0.00
F&G Annuities & Life, Inc. 7.4% USD L 198, 000 L 954 733 0.03 01/07/2036
13/01/2028 T e ' FHLMC, FRN 1A1085 6. 53%
. - UsD 16, 850 17,219 0.00
F&G Global Funding, 144A 1.75% USD L 575, 600 L 531 135 0.03 01/08/2036
30/06/2026 T Y ' FHLMC, FRN 1A1096 6. 41%
. R UsD 33,643 34,257 0.00
F&G Global Funding, 144A5.875% USD 9 300, 000 9 356 974 0.05 01/10/2036
10/06/2027 T T ' FHLMC, FRN 1A1097 6. 536%
. . UsD 25,978 26, 340 0.00
Fells Point Funding Trust, 144A USD 6 870, 000 6 739 700 014 01/10/2036
3.046% 31/01/2027 T T ' FHLMC, FRN 1B1665 6. 75% USD 468 L5 0,00
FHLMC 4% 01/07/2048 USD 3,305, 990 3,128,497 0.06 01/04/2034 ’ ’ :
FHLMC, 10, Series 233 ‘117 5% FHLMC, FRN 1G2557 6. 939%
15/09/2035 Usb 19,099 3,162 0.00 01/06/2036 UsD 51,797 53,557 0.00
FHLMC, 10, Series 233 ‘13" 5% FHLNC, FRN 171399 6.75% 01/12/2036  USD 1,836 1,884 0.00
15/09/2035 UsD 48,185 7,228 0.00 FHLMC, FRN 1J1418 6. 315% 01/12/2036  USD 15, 061 15, 301 0.00
FHLMC, Series T-54 ‘20" 6.5% FHLMC, FRN 1J1516 6. 596%
95/02/2013 UsD 12,718 12,731 0.00 01/02/2037 UsD 9,552 9, 867 0.00
s 176 9 3301 57, 54
FI?L’MC,’ FRF, Series T-76 20" 2.330% USD 211,911 191, 655 0.00 FHLMC, FRN 1J2945 7. 5% 01/11/2037  USD 8,544 8,657 0.00
25/10/2037 FHLMC, FRN 1K0046 7. 355%
. Cop? [IN))] 29,133 30,013 0.00
FHLMC, Series 262 ‘35" 3.5% USD L 001, 473 038, 446 0.02 01/10/2036
15/07/2042 B ’ ’ FHLMC, FRN 111286 6. 5% 01/05/2036  USD 17,280 17,821 0.00
FHLNC, FRY, Series T-41 ‘31" 4.45% FHLMC, FRN 1N0353 6. 823%
95/07/2032 UsD 7,700 7,061 0.00 01/02/2037 UsD 27,021 27,583 0.00
FHLMC, Series T-54 ‘3A" Th USD 16, 944 16,823 0.00 FHLMC, FRN 1N1463 6. 856% USD 4,781 478 0.00

25/02/2043

01/05/2037



19 |

JPEILAY - T7UX—USTHYS—r - RUR- 7R

JPMorgan Funds — US Aggregate Bond Fund
BEHMASFAMERE (EE)

202556 A30R K
MEEIC WEEIC
a®hnd a®hnd
BEXR BE KR /EESE BE CRFL) 2E (%) BEXER BE HY/BESE Bl CRFL) EE (%)
FHLMC, FRN 100007 7.018% |0 i Lo oo THLC UOLEE 4% 01/05/2043  USD 1,814, 765 1,737,020 0.04
01/12/2035 ' ' ™" FHLNC 193007 3.5% 01/07/2045  USD 437,532 407,116 0.01
; ‘ FHLMC U93024 3.5% 01/08/2045  USD 384,829 354,285 0.01
FHLMC, FRN 1Q0737 7. 137% UsD 13,124 13,368 0.00 : % 01/08/.
01/11/2036 FHLMC U93089 3.5% 01/12/2035  USD 335, 164 322,446 0.01
FHLMC, FRN 1Q0739 6. 537% FHLMC U93090 3.5% 01/11/2045  USD 433,612 399, 185 0.01
01/03/2037 UsD 36,722 31358 0.00 pyrye 193143 3.5% 01/04/2046  USD 186, 865 18,185 0.01
: ; FHLMC U93154 3.5% 01/05/2046  USD 16,692 42,92 0.00
glfﬁbff/zgg TORIROT 2y 15, 760 16,360 0.0 pyryc ug90s1 3. 5% 01/06/2043  USD 808, 162 752,005 0.02
FHLMC, FRN 782870 6. 87% FHLMC U99134 4% 01/01/2046  USD 868, 501 823, 781 0.02
01,/09/2034 UsD 36,218 S5 0.0 pyiye ves515 4% 01/03/2049  USD 283,874 27,474 0.01
FHLYC, FRN 782979 6.5% 01/01/2035  USD 86,547 89,651 0,00 FHLUC 240024 5.5% 01/04/2036  USD 17, 898 18,421 0.00
FHLC, FRY 782980 6. 5% 01/01/2035  USD 39,580 40,694 0,00 FILWCREVICS, I0, SIEP, Serfes 3U22 o 97,515 o7 0.00
FHLMC, FRN 847621 6.436% |0 617 Oost 00 o e U
01/05/2033 ' ' ' FK(L)“,"COI;)E%C/S()'J%SE“les T ysp 14,960 12,7  0.00
FHLMC, FRN 848365 6.934% | o — w8 00 , o
01/07/2036 : : ' T;‘Lgcgggé“ Serfes S8 AL 65y 8, 949 93,773 0.00
FHLMC, FRN 848431 6. 928% 107/ ‘ o
01/02/2036 UsD 42,590 48 0.00 fng“;Eg'Sgs Series 3493 B 3.8b g 8,419 8,504 0.00
FHLMC, FRN 848699 6. 864% o ) o
01/07 /2040 USD 23,284 24,02 0.00 Tgﬂqigics, Series 357 B 40 o0 17,961 68 0.0
FHLMC, FRN 972200 6. 78% . S
01/03/2036 USD 3,909 3,966 0.00 Tngggggécs Seres U8B 584 50011 LT 0.0
FHLAC AG1376 6.5% 01/07/2032  USD 39, 106 10,42 0.00 7 .
' ' FHLYC REMICS, PO, Series 3607
FHLMC ASSSTI T 01/01/2031  USD 17,820 18,806 0.00 gt /20360“05 USD 11,220 9,795 0.00
FHLAC B90491 7. 5% 01/01/2032  USD 21,915 2AM 000 p e b0, Series 3621
FHLMC C75791 5.5% 01/01/2033  USD 9,980 10,05 0.00 s ga e o USD 29,541 2,606 0.00
FHLMC C90985 6.5% 01/08/2026  USD 1,563 LSTL 0.00 g oo iy Serios 1632 S
FHLMC 01448 7% 01/08/2032  USD 2,187 2308 0.0y ro e mlon Usp 59,415 58,467 0.00
FHLAC 602436 6.5% 01/09/2036  USD 1,817 972000 gt Sovies 50 G 550
FHLMC 604077 6. 5% 01/03/2038  USD 33,601 35,571 0.00 s o usb 86, 156 8,025 0.00
FHLAC 604952 7. 5% 01/01/2038  USD 20,046 20,929 0.0 puuc REIICS, 10, FRY. Series 3260
FHLNC GOS67L 5.5% 01/08/2038 ~ USD 53,042 54,654 0.00 g 1 799 15/01/037 UsD 14,493 1,329 0.00
FHLAC GOG493 4. 5% 01/05/2041  USD 728,016 723,290 0.02  BuLyCREMICS, Series 3928 D 4
FHLMC 31099 4% 01/01/2038  USD 2,195, 316 2,166,881 0.05  15/09/2041 Usb 2,112,489 193,442 0.04
FHLMC G60214 5% 01/07/2035  USD 2,469,472 2,502, 118 0.05  FHLMC REMICS, Series4900 ‘D’ 3%
FHLMC 110224 6% 01/12/2034  USD 88, 330 90,002 0.00  95/07/2049 USD 1,448, 056 L9127 0.03
FHLMC Q42657 3.5% 01/08/2046  USD 1,724,942 1,589, 169 0.03  BHLMC REMICS, FRY, Series 3051 ‘DP’
FHLMC Q49329 4.5% 01/07/2047  USD 360, 680 350,949 0.01 381 5/10/%%5 Usb 183 183 0.00
FHLMC 052834 4% 01/12/2047  USD 1, 668, 610 1,575,300 0.03 B RRNLCS, Series 3104 I’ T.3%
FHINC REOOLT 2. 5% 01/12/2049  USD 3,656,93% 3,286,441 0.07  15/11/20% USD 7,472 8,183 0.00
FHLAC U69030 4. 5% 01/01/2046  USD 1, 457, 589 1,430,280 0.03  FHLIC REMICS, PO, Series 3117 ‘RO’ 0%
FHLAC U90673 4% 01/01/2043  USD 228,933 219,927 0.00  15/0/20% USD 6,442 5700 0.00
FHLAC U90690 3. 5% 01/06/2042  USD 668, 491 622,043 0.01  FHLMC REN i
1 01/06/ , , FILIC REMICS, PO, Series 3153 881 w00
FHLMC U90975 4% 01/06/2042  USD 624,071 599,657 0.01 ‘B0’ 0% 15/05/2036
FHLMC U91253 4% 01/04/2043  USD 1, 686, 495 1,614,255 0.03  FHLMC REMICS, PO, Series 4280
o o o USD 343,801 21,618 0.01
FHLAC 91305 3. 5% 01/04/2043  USD 361, 030 335,938 0.01 ‘EO’ 0% 15/12/2043
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PHLIC REMICS, Series 3704 BT 7.5% FHLAC REMICS, PO, Series 31340%
515 UsD 73,395 80,69 0.0 e USD 1,619 1333 0.00
FHLNC REMICS, Series 2388 ‘I’ 8.5% FHLAC RENICS, PO, Series 31380%
e UsD 5,655 6,060 0.00 " : ' .
15/06/2031 15/04/2036 usb 7,990 6, 946 0.00
PHLIC REMICS, FRY, Series 3549 By’ FHLAC RENICS, PO, Series 31510%
5,618 15/07/2039 Usb 5,209 B3 000 s UsD 34,248 28,890 0,00
FHLNC RENICS, FRY, Series 2388 ‘FB’ FHLMC REMICS, PO, Series 32000%
5.018% 15/01/2029 Usb 5,630 5,627 0.00 15/08/2036 USh 31,834 26,976 0.00
FHLIC REMICS, FRY, Series 4048 'EJ’ FHLIC REMICS, PO, Series 36070%
1864 15072037 USD 345,132 340, 833 0.01 15/05/2037 UsD 80, 277 66, 620 0.00
FHLIC REMICS, FRY, Series 3275 ‘L’ FHLAC REVICS, PO, Series 36110%
L858 15/00/2087 Usb 4,320 4219 0.00 15/07/2034 UsD 8,745 1,741 0.00
FHLAC REMICS, Series 2544 “HC' 6% ) ,
e ! ’ USD 11, 165 11,624 0.00 FHLMC RE.‘«HCS, PO, Series 36210%
15/12/20%2 15/01/2040 USD 46,681 38,628 0.00
FHLYC REMICS, 10, FRY, Series 3202 - P
S USD 135, 121 12,623 0.00 T;Mllggggéﬁs Series 070D 55 e 37,978 38,981 0.00
PHLIC REMICS, Series 2483 ‘I 4.5% - . I
1508/ Usb 194, 538 194,417 0.00 TI;UIISEE;I;CS Series 3060 0B 55 o 132,728 18,772 0.00
PHLIC RBULCS, 10, Series 3714 “IP" 54 - s
15/08/2040 UsD 37,487 L7 0.00 T;I%EE/];%A;CS M Series ST 06700 gy 12,032 10,646 0.00
PRI RRIS, 1, Series 363008 o 5318 Lot 000 FILICRENLCS, PO, Series 3122
15/05/2037 OF 0% 15/03/2036 UsD 12,515 10,907 0.00
FHLAC REMICS, PO, Series 3393 ;) 153,616 138,207 0.00  FINCREVICS, PO, Series 3117 ‘OK 0%
J0° 0% 15/09/2032 ' ' T b : "ousp 7,012 6,887 0.00
FHLIC REMICS K" 1.5%25/06/2030  USD 4,711, 340 3,560,970 0.07 = “° o
FHLUC REMICS, PO, Series 3288 25760 w00 T;ng%“ Serles 2169 FE 6oy 32,848 33,344 0.00
L0 O 15/03/2057 , , ' FH/LMC/RE\IICS Series 2110 ‘P 6%
PHLCRENICS, 10, FRY, Series 3802 5 687 Ten 000 e g " ousp 7,539 7,582 0.00
18 2.102% 15/01/2040 : k : ;I-BIU(I]CIRZE(;IZIE;S P,
FHLNC REMICS, Series 2484 ‘L7’ 6.5% ! » SELES 2D 01
15/‘27/‘20312 , Series Y usp 5, 445 5106 0.00 g USD 1,784 L8 0.00
. I BHLUC RENLCS, 10, FRY, Series 3424
FHLAC REMICS, Series 3461 ‘17" 6% » 10, FRY,
502058 UsDh 14,201 14,783 0.00  pp 3804 15/04/2038 USD 34,492 3,550 0.00
ol e PHLAC REVLCS, Series 2172 ‘0" T4
TSLEE‘;E?SCS Series 2570 ME' 8% o 15, 540 16,193 0.00 1500 USD 17,357 17,914 0.00
FHLMC REMICS, PO, Series 3152 FHLNC REMICS “QE" 1.25% 25/07/2030 [IN)] 12,011, 094 9,231,942 0.19
o UsD 63,867 55,990 0.00 U
MO” 0% 15/03/2036 lfHI:MC REA!I?S, FRY, Series 3852 QN USD 83, 944 80, 566 0.00
FHLMC REMICS, PO, Series 3171 5.5% 15/05/2041
W 0% 15/06/2036 USD 7,158 6,494 0.00 by e RewICS, PO, Series 3671 D s ow 000
FHLNC RENICS, Series 3966 ‘NA' 4% ‘0 0% 15/12/2036 ’ ’ ’
o UsD 404,392 393,333 0.01 ‘ o
15/12/2041 BHLAC REVICS, FRY, Series 2671 S
o ‘ R USD 4,850 5219 0.00
FHLIC REMICS “NE' 1.3 25/10/2051  USD 2,787, 366 2,328,880 0.05  6.638% 15/09/2033
FHLIC REMICS, Series 2410 N 6.5% BHLUC RENICS, 10, FRY, Series 3194
fispines UsD 2,612 DT 000 gy g oo USD 4,617 490 0.00
FHLIC REMICS, 10, Series 3219 6% s oy o0 TMCRDICS 10 FRY Series 3T - B

15/04/2036

‘ST 2.002% 15/11/2037
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FHLMC REMICS, 10, FRN, Series 3511 FHLMC REMICS, Series 1863 ‘7" 6.5%
SU1L 580 15/02/2039 UsD 36, 298 2,793 0.00 15,/07/20% UsD 3 3 0.00
FHINC RENICS, FRY, Series 2631 ‘SA’ FHLMC REMICS, Series 2061 ‘7" 6.5%
6750 150620 UsD 8,590 8,984 0.00 15/06/2028 UsD 995 1,010 0.00
FHNC RENICS, FRY, Series 2733 ‘SB’ FHLYC REMICS, Series 3035 ‘7" 5.83%
03 15/10/20% UsD 145,207 142, 662 0.00 15/09/2025 UsD 235,883 245,914 0.01
FHLMC REMICS, FRN “SB™ 5. 898% FHLMC REMICS, Series 3220 ‘7" 6%
95/09/2053 UsD 3,592, 734 3,662, 796 0.08 15/00/20% UsD 5,524 5,536 0.00
FHLMC REMICS, 10, FRN, Series 3404 FHLMC REMICS, Series 3461 ‘7" 6%
SC1L 5% 15/01/2038 USD 108,477 9, 652 0.00 15/06/20%8 UsD 193, 845 203, 661 0.00
FHLMC REMICS, 10, FRN, Series 3740 FHLYC REMICS, Series 1927 ‘ZA’ 6.5%
SO L8R 15/10/2040 UsD 89, 957 9,668 0.00 o UsD 1,905 1,913 0.00
FHLMC REMICS, 10, FRN, Series 3455 FHLMC REMICS, Series 2763 ‘7A” 6%
S8 15/06/2038 USD 129, 230 14,403 0.00 15032031 UsD 1,778, 766 1,861, 832 0.04
FHLMC REMICS, 10, FRN, Series 4321 FHLYC REMICS, Series 2045 ‘7B’ 5.5%
SS9 199% 15/03/2044 UsD 1,682, 375 254,293 0.01 503205 UsD 589, 184 607, 566 0.01
FHNC RENICS, FRY, Series 3064 ‘SG’ FHLMC REMICS, Series 2779 “7C" 6%
T 15/11/21% UsD 36, 781 39,213 0.00 15/04/2031 UsD 1,125, 487 1,181,079 0.02
FHINC RENICS, FRY, Series 2416 ‘SH’ FHLYC REMICS, Series 2344 ‘I’ 6.5%
LI 170/ UsD 87 87 0.00 0901 UsD 9,928 10, 337 0.00
FHLMC REMICS, 10, FRN, Series 3481 FHLMC REMICS, Series 2259 “ZM" 7%
ST L4324 15/08/2038 USD 27,683 2,424 0.00 15/10/200 UsD 2,928 3,026 0.00
FHLMC REMICS, 10, FRN, Series 3385 FHLYC REMICS, Series 2691 ‘ZU" 5.5%
V158 15/11/2037 USD 12,127 820 0.00 5/00/20% UsD 583, 953 603, 859 0.01
FHLAC REMICS, FRY, Series 3029 ‘SP’ FHLMC Seasoned Credit Risk Transfer
8.578% 15/09/2035 usb 3,201 4,215 0.00 Trust, Series 2018-4 ‘MA” 3.5% UsD 4, 260, 525 4,103, 499 0.09
lfHL_\Y‘]C REMICS, 10, FRN, Series 3232 UsD 29,082 9,257 0.00 25/03/2058 -
ST" 2.282% 15/10/2036 FHLNC Seasoned Credit Risk Transfer USD 14,989 144 19 995 936 0.9
FHINC RENICS, FRY, Series 2571 ‘SY’ Trust ‘NT" 3.5% 25/05/2064 T T ’
. USD 31,480 34,078 0.00 o
7.996% 15/12/2032 FHLMC Seasoned Credit Risk Transfer USD 5. 936,510 4,583, 335 0.10
FHNC RENICS, FRY, Series 3022 ‘SY’ USD 364 262 0.00 Trust ‘NTU" 3, 25% 25/11/2061 T T ’
5.82% 16/08/2025 ' FHLMC Seasoned Credit Risk Transfer
FHLNC RENICS, Series 2169 ‘B T4 Trust, Series 2018-4 ‘NZ° 3.5% [IN)] 8,457,903 6,117, 632 0.13
15/06/2029 usb 2,256 2,328 0.00 25/03/2058
FHINC RENICS, Series 2423 ‘T’ 6.5% Fifth Third Bancorp, FRN 4. 772%
50y UsD 12,212 12,620 0.00 98/07/20%0 UsD 5,000, 000 5,032, 089 0.10
. Coray e . . 5 15/03/
FHL’MC ’REMICS, Series 2434 "TC" Th UsD 9,976 3115 0.00 Fllfth Third Bank NA 3.‘83‘« 15/ 0?, 2026 USD 200, 000 198, 781 0.00
15/04/2032 FirstEnergy Pennsylvania Electric Co., UsD 75, 000 79816 0.00
FHINC RENICS, FRY, Series 3852 ‘TP’ 1441 3. 25% 15/03/2028 ’ ’ ’
. UsD 92,335 93,189 0.00 .
5. 5% 15/05/2041 Flex Intermediate Holdco LLC, 1444 UsD L 145. 000 902, 196 0.02
FHINC RENICS, Series 3578 ‘VZ' 5.5% 4.317% 30/12/2039 Y : ’
o) USD 63, 688 66, 587 0.00 -
15/08/2036 FAC GMSR Tssuer Trust, Reg. S, FRY ‘A USD 15. 000, 000 15. 046, 899 0.31
FHINC RENICS, FRY, Series 3085 ‘TF’ UsD 90.216 90, 534 0.00 6.5% 26/03/2027 T T ’
5. 218% 1/08/2035 ’ ’ ' FNMA 4.56% 01/05/2028 UsD 9,070, 000 9,178, 806 0.19
FHINC RENICS, FRY, Series 2990 ‘TP’ UsD 314 390 0.00 FNMA 3.515% 01/07/2029  USD 11, 000, 000 10, 733, 636 0.22
5. 629 1/06/2035 ' FNMA 1.27% 01/12/2029 UsD 4,426, 089 3,893, 312 0.08
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202556 A30R K
MEEIC WEEIC
a®hnd a®hnd
BEMR BE HBE/EESE BE CKEL) EE (%) BERNR BE BE/EESE Kl CREL) EE %)
FNMA 3.46% 01/08/2030  USD 4,670, 250 4,500,918 0,09  FMMA, Series 2005-1 ‘102’ 6.5%
FNMA 4.24% 01/12/2030  USD 5,437, 000 5,416,347 0.11  25/10/2044 Usb 176,944 183,807 0.00
FNMA 1.5% 01/01/2031 UsD 10,500, 000 9,061,553 0.19  FMMA, Series 2004-12 ‘1M’ 7.5%
FNMA 1.77% 01/11/2031  USD 8,700, 000 7,439,406 0.15  25/11/2043 Usb 9,89 9,006 0.00
FNMA 3.54% 01/06/2032  USD 10, 297, 000 9,650,715 0.20 P, FRY Series 0071 ‘A 4 081 s 000
FNMA 4.66% 01/06/2032  USD 9,000,000 9,121,286 0.19 126624 25/07/2037 ' ' :
FNMA 3.765% 01/07/2032  USD 5,122, 000 4,896, 527 0.10 WA, FRY, Series 2003-F4 ‘24" 5.13%
FNMA 3.84% 01/07/2032  USD 2,390, 879 232,777 0.05 951008 Usb 2,585 2,610 0.00
FNMA 3. 7% 01/08/2032 UsD 3,655, 283 3,483,552 0.07  ENMA, Series 2006-W3 24" 6%
FNVA 3.41% 01/09/2032  USD 20,611,731 19,360,083  0.40  95/09/5016 Usb 16,028 47,753 0.00
FNMA 3.51% 01/09/2032 USDh 5,272,000 4,942, 544 0.10  FNNA FRY. Series 2000-16 ‘oAU T4
FNVA 3.8% 01/09/2032  USD 7,687, 167 7,358,851 015 95/05/2080 USD 2,815 2,568 0.00
FNMA 3.54% 01/10/2032  USD 3,769, 550 3,553,324 0.07  pun Series 200441 942" T4
FNMA 3.73% 01/10/2032  USD 9,832, 813 9,361,034 0.19 95199033 Usb 22,002 25,013 0.00
FNMA 3.81% 01/10/2032  USD 10, 307, 000 9,876,364 0.20 B Series 00442 42 T
FNMA 4.55% 01/10/2032  USD 4,845, 000 4,866, 960 0.10 2‘5/0'2 /2044 ~UsD 4,084 4,235 0.00
FNMA 4. 6% 01/10/2032 UsD 7,700, 000 7,706,022 0.16 e o
1, 1%, FUA, FRY, Series 2005-W3 2AF
FNMA 4.79% 01/10/2032  USD 6,817, 180 6,913,802 0.1 g oci o UsD 183,459 181,912 0.00
FNMA 1. 4% 01/11/2032 UsD 12, 000, 000 9,609,943 0.20 . ) -
0 0% FNMA, 10, Series 383 ‘32’ 6%
FNMA 3.54% 01/11/2032  USD 10,771,000 10,107,203 0.21 25/01/20380“05 USD 19,676 3,574 0.00
FNMA 5.23% 01/12/2032  USD 7,800, 000 8098567 017 po ol s
FNMA 5.29% 01/12/2032  USD 7,342, 684 TOI3BI 016l oh USD 25,849 25,785 0.00
FNMA 3. 895% 01/02/2033  USD 9,850,000 9,437,843 0.20 melo Y. Sorios 00616 4T
FNMA 4.15% 01/03/2033  USD 6,900, 000 6,730,000 014 2;/,09f’204°2 © USD 1,069, 652 16,221 0.00
FNMA 4.19% 01/04/2033  USD 7,766, 000 7,582,613 0.16 FNQMA ; 000l o
FNMA 4. 5% 01/04/2033 UsD 4,030,000 019,258 0.05 /;Ozt;s USD 85,182 88,186 0.0
FNMA 4.37% 01/05/2033  USD 10, 090, 000 9,964,027 0.2l , o
FNVA 4.24% 01/06/2033  USD 5,627,000 5,510,886 0,11 g;’”/igzggzlfs 017 AL T8 o 66, 992 e 00
FNMA 4. 5% 01/07/2033 UsD 5,000, 000 4,973,208 0.10 : L
FNMA 4.55% 01/09/2033  USD 11,564,743 11,594,254 0.24 zgf‘}gvﬂs;ozlz“ 00-T16 42" Th o 0,498 10023 0.00
FNMA 5.5% 01/01/2058 UsD 4,365, 285 4,502,776 0.00 2/ ‘ -
FNMA 3.5% 01/03/2061  USD 4,605,674 4,121,677 0.09 A FRY SC;”S 200100 R e 13,209 854 00
FNMA 2. 5% 01/07/2061  USD 590,749 4,682,520 010 LOLB206%6
FNMA 2.5% 01/09/2061  USD 9,134,301 7,243,532 015 DA FRY SC;ICS W50 R e 1,875, 617 L840,87 0,04
FNMA 3% 01/12/2061 USD 6,944,603 5,863,078 012 096 2504/2007
ENMA 4% 01/12/2061 S 6,083,239 5,612,493 0.1 FM‘}A: fScms DeAe A 2488 o 3,108,306 3.05.941  0.06
FNMA 6% 01/12/2061 USD 7,937,975 8,251,987  0.17  25/05/2026
FNMA 2. 5% 01/03/2062 USD 11, 156, 246 8,846,935  0.18 FM‘}A, fScrlcs DEAT W 2% o 1,780, 678 L748,883  0.04
FNMA 3% 01/06/2062 UsD 8,643, 843 7,333,809 0.15  25/09/2026
FNMA 3.5% 01/06/2062 IN)] 7,799, 396 6,890, 329 0.14  FNNA, FRY, Series 2017-M1 ‘A2’ USD 9 867171 9797 609 0.06
FNMA 4% 01/09/2062 UsD 7,946,579 7,332,400 0.15  2.498% 25/10/2026 0 0 :
FNMA, FRN 1.755% 01/03/2032  USD 9,963, 434 8,507,014 0.18 PN FRY Serfes20lmiz N2 ) 093 037 D6 0.06
FNMA, FRN 1.508% 01/11/2032  USD 29,816,365 24,575,418  0.51  3.162% 25/06/2027 e I :
FNMA, Series 2004-W11 ‘1AL 6% FNMA, FRY, Series 2017-3 ‘A2’
95/05/2044 UsD 190, 824 198,689 0.00 ool e USD 890, 058 867,806 0.02
FNMA, Series 2021-M3 “1A17 1% USD 17,817 17,750 0.00 FNMA, FRN, Series 2017-M4 ‘A2 UsD 5,123, 993 1,996, 280 0.10

25/11/2033

2.636% 25/12/2026
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202556 A30BHIR%E
MEEIC MEEIC
aHsd aHsd
BEXZR BE KR /EESE BE CRFL) BIE (%) BEXNR BE HKE/EOSE BE KL BIE (%)
?YQ%FEE/OiZIOZZ ) 2,459, 532 2,374,156  0.05 gml%%n;g/osﬁeégz A0 0C g 24, 302 2,833 0.00
FNMA, FRY, Series 201708 ‘A2’ P, FRY, Series 200679 D 4.77%
3. 061% 25 /052027 UsD 3,492, 522 BAB05 00T usD 12,435 12,350 0,00
FNVA, FRY, Series 2018-M10 A2’ FNMA DN’ 2.5% 25/10/2049  USD 2,358, 778 2,036, 297 0.04
3. 467% 25/07/2028 USD 4,539,008 4,449,640 0.09 by g series 200679 “DO° 0% D 5 006 .
FNMA, FRY, Series 2018-W4 ‘A2’ 25/08/2036 i ' :
3. 1508 95/03/2038 Usb 1,851,959 1,803,030 0.0 puu 1o, pRY, Series 200772 “BK’ ush — 0 0.0
FNMA, Series 2020-Y50 ‘42" 1.2% 1,984 25/07/2037 ' g :
95/10/2030 Ush L0 B ULIE 00T g, Series 20611 B 5 068 $o5 0.0
FIA, RV ‘N2 L3834 25/00/2031  USD 10,000,000 8,569,939  0.18 /L2086 .
BN, FRY ‘A2 L7644 25/11/2081  USD 7,400, 000 6,291,473 0.13 FN”/W/PQ Series 200446 P 0b o) 1646 1595 0.00
i 25/03/2034 ' : :
FXMA, FRY, Series 2007-106 ‘AT _ .
5.992% 25/10/2097 s 558 B0 e 13,713 14,415 0.00
FNMA, Series 2008-56 “AC’ 5% 826k 20/10/2055
o ot a0 UsD 14,900 M6 0.00 R Series 0561 B S ” -
P, STEP, Series 20011 W6 w0 P, i;ﬁg/p?]?N%s Lo
5. 114 25/01/2032 A eries 0 usp 246, 464 239,809 0.0l
PRI, Series I0-LLL AV 556 329, 320 343,795 0.01 R FRY, Series 200754 ‘BN 4,82
25/10/2040 ’ ’ BT : 0 usp 13,660 13,518 0.00
FNMA, PO, Series 2006-22 “A0" 0% S S
2007- |
Ay UsD 10,412 9,236 0.00 gg{%é/gﬂvsﬂlesdoo7 U ) 611 seis 0.0
FNIA, PO, Series 2007-42 ‘A0” 0% o . -
y Uy , 2010~ 24
o5 0520 UsD 2,033 1,783 0.00 5;%35};1;110 Serles L0430 B0 5075 w0
FXVA, PO, Series 2009-113 ‘40" 0% o ) -
o ‘ FMA, FRY, Series 2003-119 ‘i
25/01/2040 usb 29,581 24,406 0.00 P /12/6;;3935 UsD 47,128 47,060 0.00
FNIA, PO, Series 200658 ‘AP’ 0% o 4 o -
» 1% ' P, FRY, Series 2004-61 ‘B 5.22%
25/07/206 UsD 9,708 1910 0.00 ) UsD 60, 409 60,79  0.00
FXVA, 10, FRY, Series 2007-60 “AY’ 0" ! .
10, 1R, P, FRY, Series 2010-40 P 5.02%
3. 198 25/07/207 UsD 130, 251 17,669 0.00 o USD 14382 039 0.00
FNMA, Series 2003-105 ‘A7’ 5.5% WL Qs o
. , FNMA, Series 2007-71 “GB’ 6%
a5/ 10,20 UsD 260, 880 269,846 0.01 e USD 19,086 52,04 0.00
P, Series 200776 42" 5.5% PN, 10, FRY, Series 2006-94 ‘6T’
95/08/2037 USD 12,923 12,935 0.00 0. 338 25/10/20%8 UsD 8,207 7 0.00
FXMA, Series 2004-97 ‘B’ 5.5% FNMA, Series 2009-69 ‘GL" 5%
R USD 1,943, 279 2,020, 010 0.04 T " usp 939130 937 056 0.01
25/01/2035 95/09/2039 J ’ :
22%,5/52%1;;5 2007-42 ‘B’ 6% USD 78,251 81,274 0.00 gg};@gé/};%aseries 2006-44 ‘60" 0% USD 6,540 5,770 0.00
gl;x;gé/ZEz;es 2001-79  ‘BA” % UsD 2%, 278 96, 676 0.00 ngh;;D 12(2,/0}7213%035;1% 2009-6 “GS UsD 98,858 9,319 0.00
L 13h 25/02/
s S usp 1,091 nags 0.0 [ S S g 29,022 0,75 0.00
0010127 (R 4 0N ' : . _r0 ‘U’ gU
Sg'”,%’gi]gi’lsme”mz BT ATE g 63,848 63,729 0.00 ;z%g /52;;“ 20059 7B 5y 101,310 103,184 0.00
PO, 10, FRY, Series 20853 ¢ 16351 56 o.gp Wb Series 00181 W 65 o 57,62 i 0.0

2.78% 25/07/2038

25/01/2032
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202546 A30B R
MEEIC MEEIC
aHsd aHsd
BEXR BE KR /EESE BE CRFL) 2E (%) BEXER BE HY/BESE Bl CRFL) EE (%)
Tﬁiﬁggag‘f%é;ms HOE A g 15,600 2,700 0.00 22%9 /gg,ﬁlSSeries 20159200 gy, 164,972 124,239 0.00
ZN‘;:% 12055?205;8““ G HE 17, 696 1,066 0.00 z;% /S;OTI“ LIS N e 303,022 322,801 0.01
ggt’g\%f;&ieries e W eS| - - Zg»/«g;/z%%smes e W% 5 056 Lo 0.0
th’%fz%gsm“ T 30, 896 5323 0.00 22%3 /Z%‘%series 20615008 g 37,911 32,265 0.00
iN"'g% 12055?205;8““ T 19,679 1455 0.00 gg”ﬁo /2%‘375”1“ 20586 0T 08 g 86, 091 3134 0.00
g?}gb /IZ%Szeries T 29,914 4487 0.00 gg% /S;O;es 200963 P g 3,505 3,52 000
g% /IZ%Szeries T 10, 064 Lo 0.00 g% /zgégsmes WP gy 19,020 16,575 0.00
?‘3@’2150/;0%;9“52007’65 T sp 15,675 4617 0.00 gg”ﬁo /gzgges 19858 63 qy 9,882 10,000 0.00
ZNEQ% 12055?20543““ T 35,702 2,050 0.00 zg% /S;Orgi;s 2005109 B g 19,003 19,301 0.00
gi”/“l\l /S;OTI“ LIS BT 267,413 284,628 0.01 22%8 /zzgiﬁes 2067185 18,827 19,406 0.00
TE‘;\’%IOZ’;&ZZZ“S2011’30 B usp 68, 685 4609 0.00 225135 /23?7“ T 1,079 1L0sS  0.00
};g“gwgkgb /295?;%262006’33 T 17,070 20,698 0.00 22%9 /Szzr;les 20T 596 620 0.00
22\}?0/529022% O T 10,829 1,15 0.00 gg% /S;(;iles WOET T g 19 205 0.00
Z.MT‘LQ’I%,F];kg/ls;/rzig;gmg’m B s 24, 045 24,246 0.00 22%6 /Szzziles 225 1,224, 055 1,235,833 0.03
gi”/“l\l /S;OTI“ 2SI T 245,985 260,239 0.01 Tvg’;% ;g}ylggbg?mes A g 67,626 4339 0.00
g?}gg /23?6“ 00685 W65 13,037 13,763 0.00 g% /12(1)‘33“1“2009’52 R g 91,076 3,21 0.00
22‘%1 /2322“ 1638 W3 1,252, 872 1,168,398 0.0 gNg:l%ﬂég/OS;/ggz WELLWS gy 96, 955 31,83 0.00
MM g e RET o
gg’%‘l /132%3:"“95 200611006 gy 7,363 6,35 0.0 ?g?‘z%mgl‘/sleggjfoo*” M s 63, 460 67,418 0.00
gg’%E /ggé;mes 20063608 gy 96, 537 82,517 0.00 mg /23?5“ 20516 PS5 934,677 242,35 0.01
gg% /ggé;mes 20065808 gy 20,929 18,15 0.00 g% /Z%‘%series 20665 10008 g 6,007 5,135 0.00
gg’%E /ggéfmes 20074808 gy 38,974 34,329 0.00 gkgg% IZOQgSRNZOS;g““ ITE e 20,382 L7299 0.00
PN, PO, Series 2009-690% 5087 o oo PO RN Soies 2088 W o 5208 Wt 0.0

25/09/2039

7.441% 25/04/2038
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202546 A30B R
MEEIC MEEIC
aHsd aHsd
BEXR BE KR /EESE BE CRFL) 2E (%) BEXER BE HY/BESE Bl CRFL) EE (%)
P R R P Y SR
TNLLZ% ;(;hggbgimes W W 6 out o 0w ggw/uoxé/};%genes WET W% s S5 o
Tﬁ‘;‘%g{;’/gg%oz;““2008'80 W usp 24,717 2,024 0.00 ;;“/“33 /szzgges 20919 W T 4,730 4864 0.00
ENBL:% ;ghm@zm“ B SE g 122, 988 4986 0.00 ;Mfg% IZZSENZOS;”“ W e 47,216 3,714 0.00
SN\B';% 12053]7“2054%““ T 118, 733 8,660 0.00 5“7'2% ég;ﬂ?;’ogm DA g 762,272 35,400 0.00
WA e ow BARSOST
};NVIL;% ;ghiﬁgbgim“ WSS g 7,400 648 0.00 g% /2321“ 2050 VB g 338,695 351,206 0.01
TNX;% 12053;“2053;““ OESLSEp 59, 469 3,753 0.00 E?'gz?z'iose““ BT 63 gy, 34,329 35,037 0.00
;T%&%JRN Serles 0S8 S 20 28, 856 1,849 0.00 ENLD;S%FEE/OZ%Z WIO6L W gy, 34,448 35,037 0.00
ghg;;ghi/os;/;;iz 2049 5 69,773 67,805 0.00 g%ﬂ%@/;ﬁ%ﬁ WIS W gy 38,798 10,379 0.00
Tgviﬁ\;’B%;;;S%OOFI T ysp 20,326 33,088 0.00 ;;“/“36 /52;;“ 20655 T 6 g 951,917 24,554 0.01
22%'&;}?&';9”“ T 3,032 3,161 0.00 ;M;g% Izg’/,mosgnes W g 392, 220 3,350 0.00
gNgg% IQEOZR“QOSS(:““ WETSE g 84,673 9,55  0.00 g?/lga /2?)’365e““ W68 qp, 106,969 88,763 0.00
ghgglsgz/%lﬁ; 2069556 gy 9,611 1,75 0.00 ?Eg% IZZIFENZOS;”“ WS e 13,960 L0 0.00
?3'3\4;5";/05421;;7 W8S g 12,515 14,511 0.00 mﬂlgofﬁvmﬁm A g 52, 210,576 9,188,855  0.05
TNEQ% 120532“2053‘;““ T 44,735 3,518 0.00 ?2“1\7%1025“;?2?3?“ 2w 11,239, 619 49,041 0.02
ZMSI'I\%FE";ASIZIOZ 20E6L ST gy 7,551 7,949 0.00 g% /52%2?5 2058 ST 143,623 148,068 0.00
ZMSI;\MFEZ/OT/IQ;ZZ W04 S g 12,057 12,601 0.00 ?g?% IziggNZOS;SN“ W0 T 15,923 L48 0.0
;gpg,ggzowg,fenes2007-35 WA 6 163 Ges 0.0 2?/1}1\0/82?315% WSS W ST o551 FRT——
gg%%;em R T 8,892 8,624 0.00 ?22% IZZSENZOS;”“ WL e 79,089 5,01 0.00
TN;L;% ;2}0?26439““ WIS g 19,837 5,060 0.00 g?ff’il /S;)rzzes 199648 20T g 700 69 0.00
?ESWFES/OSJEBZZZOOM s 14,310 15,778 0.00 22%5 /S;)rs;es 200030 78 g 19,827 4367 0.00
PN, FRY, Series 200474 'SP e sy 000 Wb Series IS W 6E o 0 155 W 0.0

6.669% 25/11/2031 20/07/2028
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202556 A30RHRE
WEEIC WEEIC
=) [=1os)
BEAZ BE BE/EESE Bl RFL) BE(%) BREAR BE HE/EEEE BE CRFL) B1E(%)
FNA, Series 2002-50 ‘ZA’ 6% P4, FRY 831432 6.581% 01/10/203  USD 67,433 69,757 0.00
25/05/2031 Us 16,144 29000 b, FRN 872502 6. 686% usD Lo T
FXMA, Series 2011-39 ‘ZA" 6% 01/06/2036 ’ ’ '
S UsD 126, 774 131,817 0.00
25/11/2032 FNMA, FRN 884066 6.607% 5198 8395 0.00
P, Series 01147 W 55 o 118, 086 10620 o000 01/06/2036
25/07/2038 FNMA, FRN 886558 7.337% o 0185 0382 0.00
P, Series 1998-36 ‘7B’ 6% o - w7 og0 01/08/2036 : : :
) .
18/07/2028 FNMA 888408 6% 01/03/2037  USD 12,250 12,408 0.00
PN, /Sorws 007767260 6k oy 18,009 49,218 0,00 TNVA 838796 6% 01/09/2037  USD 41,179 42,049 0.00
25/08/2031 FNMA, FRN 888829 5. 888%
FNVA 252409 6. 5% 01/03/2020  USD 932 96 0.0 (1/06/2037 USD 394,900 393,783 0.01
FNWA 257172 5. 5% 01/04/2038  USD 8,478 8516 0.00 pyyvA FRN 896463 7. 253%
FNMA 257183 T% 01/03/2038  USD 59, 105 60,007 0.00 071/10/2034 USD 12,238 12,65¢ 0.0
FIMA 267209 5. 5% 01/05/2038  USD 12,422 12,688 0.0 gy 900177 7. 5% 01/08/2036  USD 17,542 18,249 0.00
?%45582;;64-54;%0?% ‘;7//22352 523 750, ;2‘; 748, gég g 8(2) PV, FRY 900197 7.511% 01/10/20%  USD 14,807 15,389 0.00
: b 00" FNMA, FRN 905694 6. 701%
g[;]]\;[gj]/];]z]\;gzgg% 6. 152% UsD 3,087 3,357 000 01/12/2036 USh 8,129 8,427 0.00
FNMA, FRN 920843 7.219%
FNA, FRN 735332 6.519% o 151 036 000 01/03/2036 USD 69, 190 71,88 0.00
01/08/2034 , ,  FNMA, FRN 920954 6. 008%
gT%} 2%@;45445 6-522%  ygp 24, 112 24,83 0.00 01/01/2037 tsb %7l 1000
FNMA 932355 6% 01/12/2039  USD 433,637 444,367 0.01
FNMA, FRN 745446 6. 581%
01/04/2033 UsD 6, 144 6,307  0.00 FNMA 933032 6% 01/10/2037  USD 7,106 7,062 0.00
P s s o DRSSO S meomo o
FNMA, FRN 766610 6. 451% ‘ ’ ’ : '
01/01/2034 usD 2,627 2,669 0.00  FNAADT2704.125%01/07/2040  USD 101,433 99,197 0.00
FNMA 771959 5. 5% 01/02/2034  UISD 10,337 10,300 0.0 FVIAADS5485.5%01/01/2033  USD 49,971 50,088 0.00
FNWA, FRN 777132 6. 205% FNMA AE0346 6% 01/05/2037  USD 45,402 46,116 0.00
01/06/2034 usD 30,046 30,847 0.00  RNA AE4168 4.25% 01/07/2040  USD 95,325 94,455 0.00
FNMA, FRN 781309 7. 435% FNVA AE4183 4. 125%01/09/2040  USD 78,953 78,009 0.00
01/07/2034 UsD 9,479 9,754 0.0 FNMA AL2606 4% 01/03/2042  USD 13,402 10,876 0.00
FNMA, FRN 790235 7. 359% FNMA ALG167 3. 5% 01/01/2044  USD 1,054, 375 979,815 0.02
01/08,/2034 USD 9,534 9,692 0.0 pyp, FRYAL6S0S 3.81%01/01/20%6  USD 906, 822 902,670 0.02
FNMA, FRN 791961 5. 938% FNVA AL7395 5. 548% 01/03/2038  USD 1,233, 148 LTl 0.03
01/09/2034 UsD 5,468 5,506 0.0 pypp AM4660 3. 765% 01/12/2025  USD 909, 207 904,530 0.02
FNMA, FRN 801342 7. 355% FNVA AM5940 3.24% 01/06/2026  USD 786, 565 7717, 588 0.02
01/09/2034 UsD 18, 906 19,200 000y wGaas 3. 95% 01/09/2026  USD 2,614, 451 2,581,234 0.05
FNVA, FRN 810896 6. 115% 01/01/2035  USD 13,039 13,385 0.00 FNVA AM7785 3.17% 01/02/2030  USD 1,722, 136 1,647,569 0.03
FNUA, FRY 816397 6.42% 01/02/2035  USD 7,314 7,431 0.00 FVUA AVS544 3.08% 01/04/2030  USD 1,721,875 1,643,599 0.03
FNMA, FRN 823660 6.586% | . mesl oo NAAISISS 3126 01/06/2035  USD 4,827,484 4,305,998  0.09
01/05/2035 : : "% FNUA AV9548 3.17% 01/08/2025  USD 2,916, 065 2,903,752 0.06
FNA, FRY 843026 6. 163 01/09/2035  USD 11, 404 11,516 0.00 FNVA AN1243 2. 64% 01/06/2026  USD 2,999,000 2,947,274 0.06
FNA, FRY 843028 6. 16% 01/09/2035  USD 6,819 7,044 0,00 FNUA ANI247 2.64% 01/06/2026  USD 2,462,000 2,418,604  0.05
FNWA 847108 6. 5% 01/10/2035  USD 44,462 45,376 0.00  FNUA ANI583 3.04% 01/05/2031  USD 1,311,835 1,232,555 0.03
2 " . 0 ! 4% A
FNVA, FRN 849251 6.332% o 56,031 s80 .00 FVIAANISH0 2. 4% 01/05/2026  USD 2,416,025 2,373,014 0.05
01/01/2036 FNVA AN2005 2.73% 01/07/2028  USD 1,813,045 1,739,674 0.04
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FNMA AN2009 2. 7% 01/07/2026  USD 4,463, 511 4, 386, 226 0.09  FRENF Mortgage Trust, FRY, Series
FNMA AN2124 2.85% 01/01/2029  USD 1,935, 376 1, 855, 823 0.04  2015-k51 ‘B’ 1444 4. 104% 25/10/2048 Usb 1,149,000 1 115,766 0.15
FNMA AN2370 2. 44% 01/08/2026  USD 2,789,879 2,732,283 0.06  FREWF Nortgage Trust, FRV ‘B, 1444
FNMA AN2388 2.64% 01/08/2028 ~ USD 2,294,974 2,201, 642 0.05 4,224 25/04/2048 Usb 6,830, 000 6,771,059 0.1
FNMA AN2429 2. 45% 01/12/2026  USD 3,498, 021 3,408, 850 0.07  FREMF Mortgage Trust, FRN, Series
FNMA AN2444 2.43% 01/08/2026  USD 6,038, 214 5,913, 671 0.12  2016-K55 ‘B’ , 144A 4.307% UsD 19, 796, 000 19, 646, 410 0.41
FNMA AN2487 2.86% 01/08/2028  USD 852, 926 823,402 0.02  25/04/2049
FNMA AN2906 2.63% 01/10/2031  USD 5,098, 524 4,664, 704 0.10  FREWF Nortgage Trust, FRV ‘B, 1444
FNMA AN3134 2.58% 01/10/2028  USD 1,560, 104 1,490, 906 0.03  4.08Th 25/06/2049 USD 1, 085, 000 1,072,522 0.02
FNMA AN3254 2. 8% 01/11/2031  USD 1,374,615 1,288, 221 0.03  FREWF Nortgage Trust, FRV ‘B, 1444
FNMA AN3431 2. 6% 01/11/2028  USD 3,769,212 3,599, 734 0.07  4.05% 25/08/2049 USD 3,500, 000 3,461, 282 0.07
FNMA AN3565 2.94% 01/12/2028  USD 8,339, 312 8,006, 634 0.17  FREMF Mortgage Trust, FRY, Series
FNMA AN3685 2.69% 01/12/2028  USD 9, 548, 000 9,120, 957 0.19  2016-K58 ‘B, 144A 3.865% [IN)] 14, 440, 608 14, 244, 424 0.29
FNMA AN3788 2.79% 01/02/2027  USD 1,924,219 1,881, 615 0.04  25/09/2049
FNMA AN3881 2.94% 01/12/2026  USD 3,332,727 3,270, 220 0.07  FREMF Mortgage Trust, FRN, Series
FNMA AN4154 3.17% 01/01/2029 ~ USD 7,560, 000 7,284, 588 0.15  2016-K59 B’ , 144A 3.688% UsD 6,179, 000 6,073, 052 0.13
FNMA AN5527 3.02% 01/07/2029  USD 9,532,921 9, 138, 806 0.19  25/11/2049
FNMA AN5935 3.13% 01/07/2027  USD 983, 098 965, 633 0.02  FREMF Mortgage Trust, FRY, Series
FNMA AN6244 3.09% 01/09/2029  USD 7,788, 000 7,443, 394 0.15  2016-K60 ‘B’ , 144A 3.663% [IN)] 2,562, 000 2,512,585 0.05
FNMA A09352 4% 01/07/2042  USD 184, 286 177,310 0.00  25/12/2049
FNMA AQ9999 3% 01/02/2043  USD 700, 819 631,756 0.01  FREWF Nortgage Trust, FRV ‘B, 1444
FNVA AS7212 3.5% 01/04/2036  USD 787,716 757,838 0.02  4.01% 25/01/2050 Usb 11, 050, 000 10,900, 691 0.23
FNVMA BF0464 3. 5% 01/03/2060  USD 5,630, 310 5,023,994 0.10  FREWF Nortgage Trust, FRV ‘B, 1444
FNMA BL2595 3.34% 01/07/2028  USD 2,791, 085 2,728,076 0.06  3.972% 25/10/2049 Usb 1,125,000 1,104,610 0.02
FNMA BL2905 3.07% 01/08/2031  USD 6, 208, 000 5,780, 197 0.12  FREMF Mortgage Trust, FRN, Series
FNMA BL3616 2.88% 01/07/2028  USD 10, 928, 866 10, 541, 803 0.22  2017-K70 ‘B’ , 1444 3.942% UsD 9, 500, 000 9,316, 041 0.19
FNMA BL4070 2.37% 01/08/2030  USD 8,930, 127 8,208, 342 0.17  25/12/2049
FNMA BL4398 2.59% 01/10/2031  USD 1,779, 422 1,617, 683 0.03  FRENF Nortgage Trust, FRY, Series
FNMA BL4411 2. 47% 01/10/2031  USD 5,246,515 4,737,924 0.10  2017-K71 ‘B, 144A 3.88% 25/11/2050 USD 1, 935, 000 1,889, 861 0.04
FNMA BL4435 2.42% 01/10/2029  USD 5, 350, 485 4,972, 987 0.10  FREWF Nortgage Trust, FRV ‘B, 1444
FNVA MA1463 3.5% 01/06/2043  USD 346, 706 322,202 0.01  4.161% 25/11/2032 USD 4,830,000 4,210, 666 0.09
FNVA MA2592 3.5% 01/04/2046  USD 1,171,792 1,077, 328 0.02  FRENF Nortgage Trust, FRY, Series
FNVA MA2633 3. 5% 01/04/2046  USD 614, 592 565, 032 0.01  2018-KI55 ‘B, 1444 4.31% 25/04/2033 USD 5,320,000 4 650, 460 0.10
FNVA MA2734 3.5% 01/08/2046  USD 1,979, 355 1, 819, 786 0.04  FREMF Mortgage Trust, FRY, Series
FNMA ACES, FRN ‘PT” 3.232% 2018-K157 ‘B’ , 1444 4. 446% [IN))] 5, 150, 000 4,536, 805 0.09
95/04/201 UsD 8,307, 262 7,921, 750 0.16 95/08/2023
FNMA BS8380 4.62% 01/11/2028  USD 2,763, 000 2,810, 964 0.06  FREMF Mortgage Trust, FRN, Series
FNMA BS8381 4.62% 01/11/2028  USD 6, 141, 000 6, 247, 604 0.13  2018-KI58 ‘B’ , 144A 4.416% UsD 1,545, 000 1,345, 985 0.03
FNMA BS8382 4.62% 01/11/2028  USD 5,057, 000 5, 144, 786 0.11  25/10/2033
WA Grantor Trust, Series 2017-11 ‘A’ FREMF Mortgage Trust, FRY, Series
2.898% 25/06/2021 UsD 4210, 115 4 153, 430 0.09 2018-K72 ‘B, 1444 4.121% 25/12/2050 USD 3, 648,000 3,59, 746 0.07
Ford Foundation (The) 2.815% FREVF Mortgage Trust, FRV ‘B’ , 1444
01/06/2070 USD 825, 000 458, 492 0.01 3 0814 95/02/2061 [IN)] 1, 515, 000 1,484, 894 0.03
FREMF Mortgage Trust, FRN, Series FREMF Mortgage Trust, FRN, Series
2015-K49 ‘B’ 144A 3.898% UsD 13, 165, 000 13,119, 153 0.27  2018-K732 ‘B’ , 144A 4.045% [IN))] 1,938, 211 1,931, 602 0.04

25/10/2048

25/05/2051



JPEILAY - T7VX—USTH Y —rRUR- 7R

| 28

JPMorgan Funds — US Aggregate Bond Fund

RERMIFAEME ()

202546 A30H R
HEEIC HEEI
a9 a%Hd
BEAZ BE HBE/EESE BE CKEL) EE (%) BERNR BE BE/EESE Kl CREL) EE %)
FRENF Mortgage Trust, FRN, Series FREVF Nortgage Trust, FRV ‘C’, 1444
NS B, 144 4.2 25/00/2051 UsD 5, 660, 000 5,557,971 0.12 L0114 25/02/2050 UsD 1,700, 000 1,666, 211 0.03
FREMF Mortgage Trust, FRN, Series FREVF Mortgage Trust, FRV ‘C’, 1444
NS D 1A 1119 251047205 USD 3,000, 000 2,948, 642 0. 06 L1374 95/05/2050 Uush 7,885, 000 7,750, 200 0.16
FREVF Nortgage Trust, FRY ‘B’ 144k FREMF Mortgage Trust, FRN, Series
4.351% 25/06/2051 UsD 2,500, 000 2,450,845 0.05 2017-K65 C7, 144A 4.223% UsD 3,500, 000 3,439, 984 0.07
FRENF Vortgage Trust, FRY ‘B, 1444 25/07/2050
4.267% 25/06/2051 UsD 2,800,000 2,752, 468 0.06 FREMF Mortgage Trust, FRY, Series
FREMF Vortgage Trust, FRY ‘B, 1444 2017-K67 C", 144A 4.081% UsD 10, 515, 000 10, 287, 146 0.21
4.35% 25/07/2051 UsD 3,040, 000 2,9%, 429 0.06 25/09/2049
FREVF Nortgage Trust, FRY ‘B’ 144k FREMF Mortgage Trust, FRN, Series
4.379% 25/08/2050 UsD 4,000, 000 3, 909, 602 0.08 2017-K68 C", 144A 3.972% UsD 2,500, 000 2,432,914 0.05
FRENF Vortgage Trust, FRY ‘B, 1444 25/10/2049
4.314% 25/09/2051 UsD 6,526, 000 6, 444, 457 0.13 FREMF Mortgage Trust, FRY, Series
FREMF Mortgage Trust, FRY ‘B, 1444 2017-K69 C", 144A 3.854% UsD 1,500, 000 1,454,977 0.03
4315 25/10/20%8 USD 12,000, 000 11,715, 181 0.24 95/10/2049
FREVF Nortgage Trust, FRY ‘B’ 144k FREMF Mortgage Trust, FRY, Series
L0385 %/11/2051 USD 2,000, 000 1,975, 282 0.04 NI 'C . 14439994 25/12/2049 Ush 3,000, 000 2,913,273 0. 06
FREMF Mortgage Trust, FRN, Series FREMF Mortgage Trust, FRY, Series
2018-KF52 ‘B’ 6. 376% 25/09/2028 UsD 2,058, 209 1,974, 34 0.04 MTKTL“C7, 1444 3.88% 25/11/2050 UsD 2,000,000 1, 949,479 0.01
FREMF Mortgage Trust, FRN, Series FREMF Mortgage Trust, FRN, Series
2018-KSL1 B’ , 144A 4.003% USD 10, 000, 000 9,908, 579 0.21  2018-K72 ‘C", 144A 4.121% 25/12/2050 USD 2,8%, 000 2,824, 061 0.06
25/11/2025 FREMF Mortgage Trust, FRN, Series
FREMF Mortgage Trust, FRN, Series 2018-K733 °C’, 1444 4.225% UsD 2,083, 000 2,070, 427 0.04
2018-KW07 ‘B’ , 144A 4.253% USD 5,516, 000 4,951, 740 0.10  25/09/2025
25/10/2031 FREMF Mortgage Trust, FRY, Series
. . BN . Ush 4,061, 000 3,945, 885 0.08
FREMF Mortgage Trust, FRN, Series 2018-K16°C", 1444 4. 351% 25/06,
2017-KGL1 ‘BFL’ , 144A 6.926% USD 4,054,129 3,949, 854 0.08  FRENF Mortgage Trust, FRY, Series
25/10/2027 2018-K78 C", 144 4. 267% 25/06/2051 UsD 7, 068, 000 6,862, 933 0.1
FREMF Mortgage Trust, FRN, Series FREMF Mortgage Trust, FRN, Series
2017-KGX1 ‘BRY’ , 144A 3.715% USD 5, 300, 000 4,979, 895 0.10  2018-K80 ‘C’, 144A 4.379% Ush 1,985, 000 1,930, 024 0.04
25/10/2027 25/08/2050
FREMF Mortgage Trust, FRY ‘C’, 1444 FREMF Mortgage Trust, FRN, Series
£.066% 25/01/2049 USD 1, 000, 000 991, 954 0.02 N6 C . 1444 44985 25112051 Ush 8,236, 000 8,058, 153 0.17
FREVF Nortgage Trust, FRY ‘C’, 144d FREMF Mortgage Trust, FRN, Series
4.187h 25/03/2049 UsD 7,925, 000 7,850, 621 0.16 2018-KSL1 °C’, 1444 4.003% UsD 8,000, 000 7,935,014 0.16
FREMF Mortgage Trust, FRN, Series 25/11/2025
2016-K54  “C", 144A 4.224% USD 3,000, 000 2,968, 595 0.06  FRENF Trust, FRY, Series 2018-Ki04
- ’ : T B . Lo ] Uush 6, 775, 000 6,207, 007 0.13
25/04/2048 B’ 1444 4.069% 25/09/2028
FREMf ‘Mort’gag’e Trust, FRY °C", 1444 UsD 9, 035, 000 8, 910, 657 0.19 Gilead Sciences, .Inc, 265 01/10/2040  USD 6, 935, 000 4,960, 518 0.10
4.307% 25/04/2049 Glencore Funding LLC, 144A 2, 5%
o UsD 5, 585, 000 5,030, 890 0.10
FRENF Nortgage Trust, FRY °C", 1444 01/09/2030
1 0m e USD 3,000, 000 2,954, 905 0. 06 . R
4.05% 25/08/2049 Glencore Funding LLC, 144A 5. 634%
. UsD 2,130, 000 2,172,734 0.05
FRENF Nortgage Trust, FRY °C", 1444 USD 1.920.000 1 886,951 0.04 04/04/2034
3.863% 25/09/2049 T Y ’ GMACM Mortgage Loan Trust, FRN,
) . . canp’ y
FREMF Mortgage Trust, FRN, Series UsD 9,016, 355 8, 852, 795 0.18 Series 2005-AR3 34" 4.462%  USD 22,282 21,863 0.00

2017862 ‘C’, 1444 4.01% 25/01/2050

19/06/2035
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GMA, 10, FRY, Series 2019-H17 GVMIA, Series 2010-130 ‘CP 7%
1.738% 20/11/2069 USD 7,070, 216 211,781 0.00 16/10/2040 USD 56, 251 60, 068 0.00
GNMA 2. 5% 20/08/2051 UsD 5L02,135 43,993,567 0.91  GWA RV Series 0L Do ¢ 911 cotl 0.0
GNMA 2. 5% 20/10/2051 USD 9,965, 852 8,463,585 0.18  5.096% 20/05/2061 ' ' :
GNMA 5% 20/06/2052 UsD 2,597,937 2,552,954 0.05 N\, FRY, Series 2017-109 ‘DF’
GNMA 3% 20/07/2052 USD 29,619,055 26,139,746 0.50  5.008% 20/03/2067 USD 1,826, 406 1,832,104 0.04
GNMA 4% 20/08/2052 UsD 15,076,197 14,050,196 0.29  GN\, FRY, Series 200568 ‘P’
GNMA 4. 5% 20/09/2052  USD 2,122,522 2,028,914 0.04 57688 17/06/2035 USD 20,830 22,55 0.00
GNMA 4. 5% 20/10/2052 USD 3,261, 730 3,086, 110 0.06  GNNA. 10, FRN. Series 2008-95 ‘DS’
GNMA 5.5% 20/01/2053  USD 4,823,024 4,852,909 0.10 g ggsy 90/12/2038 USD 9,351 1,34 0.00
GNMA 6% 20/02/2053 UsD 3,123,278 3,199,210 0.07  gup 10 FRY. Series 200753 ‘IS’
GNMA 6.5% 20/05/2053  USD 1,760, 286 1,835,661 0.04 9 y1gy 90/00/2037 Usb 77,934 7,625 0.00
GNMA 6% 20/06/2053 UsD 2,181,887 2,240,962 0.05 oy BN Series 2015407 S’
GNMA 6.5% 20/06/2053  USD 1,626, 794 1,696,452 0.04 4 qos 90/00/2065 Usb 248, 368 248,849 0.01
GNMA 5. 5% 20/07/2053 UsD 9,304, 505 9,356,446 0.19 . -
304, , 306, GNMA, FRY, Series 2016-123 F
GNMA 6% 20/08/2053 UsD 3,900, 671 4,001,496 0.08 506 90110 /9066 UsD 952,907 954,781 0.02
GNVA 2. 5% 20/09/2053 USD 14,000,631 11,901,501  0.25 . o
» 909, 0L GNMA, FRY, Series 2012-H10 ‘FA
GNMA, FRN 5.965% 20/03/2072  USD 6,212, 565 6,558,061 0.14 ggu oo ey UsD 201,390 202,046 0.00
GNMA, FRN 5.652% 20/04/2072  USD 8,730,977 GULIBL 019 o i o o005 B
GNMA, FRN 5. 733% 20/04/2072  USD 7,450, 047 800,50 016 e USD 26 2% 0.00
GNMA, FRN 5. 628% 20/05/2072  USD 7,278, 684 TOIT 661 016 oo o o g
GNMA, FRN 5.809% 20/07/2072  USD 8,687, 443 919,031 019 /et onen USD 18,028 17,918 0.00
GNUA, Series 2019-44 ‘A’ 3.5% . . .
20/04/3049 USD 2,721,722 2,537,002 0.05 gwﬂa;é%rf;\é,ms:/rggggzom =B . 4076 Lo o
NIk, FRY, Serdes 011409 “4 o) 93, 863 03,080 0.00 WA FRY, Series 2012109 R
1,946% 20/03/2061 ' ' ' R Oe/rgggg UsD 148, 673 149,033 0.00
O, PO, Series 200622 40 0 108 T, 4. 96T 20/1 I
20/05/20% ) ) . ggmgl 332;“ WL B OLE o " 0 0w
GNMA, PO, Series 2007-38 “A0" 0% o
" usD 279, 322 229,208 0.01  GNMA, FRY, Series 2013-H03 ‘FA’
16/06/2037 USD 70 0 0.00
e e 4. 746% 20/08/2060
WA, 10, RY, Series 2008-93 45" 153 DB 0.0 v
268 20/12/20%8 ) ) 200 GNMA, FRY, Series 2015-106 ‘FA
, f USD 326,077 326,707 0.01
GU, 10, FRY, Series 2009-106 45" 1,926 20/02/2065
L9745 16/11/209 USD 112,995 10,628 0.00 Gy, FRY, Series 2015-H12 ‘FA’
USD 838, 067 839,469 0.02
GYVA, FRN, Series 2010-120 AV’ 4.926% 20/05/2065
5..837% 20/04/2037 Usb 78,839 81,189 0.00  ovyn, FRY, Series 2015-H23 ‘FB’
USD 536, 397 537,533 0.01
G, Series 200512 A2 5.5 o 161 759 6L 0.00 4.966% 20/09/2065
20/09/2035 ’ ’ : GNVIA, FRY, Series 2014-H17 ‘FC
09/ 20: o USD 171,948 172,222 0.00
G, FRY, Series 2013108 ‘B 208,778 208260 0.01 4.946% 20/07/2064
4, 846% 20/03/2063 ’ ’ ’ GNMA, FRY, Series 2015-H05 ‘FC’
: — USD 643, 561 644,667 0.01
GNMA, PO, Series 2010-14 ‘B0’ 0% 4.926% 20/02/2065
; USD 46, 643 39,114 0.00 e
20/11/20% GO, R, Series 015008 RO - 00 795 0.0
GV, FRY, Series 012121 OB o 1621 Lol ogp b 20/03/2065 ' ' :
5. 146% 20/05/2061 ' ' TGN FRY, Series 16°H6 — 611 000
GNVA, FRY ‘P’ 5.702% 20/09/2071  USD 5,795, 522 5,898,319 0.12  5.446% 20/12/2066 ' ' :
GNMA, PO, Series 2010-14 “CO" 0% USD 39,198 97,311 0.00 GNMA, FRN, Series 2012-H31 °FD USD 995, 453 995, 444 0.00

20/08/2035

4.786% 20/12/2062
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GNVA, FRY, Series 2016-H11 ‘FD’ GNMA, 10, FRY, Series 2007-73 ‘MI’
5. 075% 20/05/2065 USD 469, 503 473, 300 0.01 1,568 20/11/2037 ush 84, 787 704 0.00
GM_‘LA, ka, S_erle_s 2010-H22 °FE USD 19, 206 19,133 0.00 GNMA  “MT . 4.5% 20/(047/2053’ usb 4,689, 329 4,608, 872 0.10
4,796% 20/05/2059 GNMA, 10, Series 2009-14 “NI' 6.5%
. s o ush 30, 257 2,215 0.00
GNMA, FRN, Series 2012-H24 °FG ) 9 044 9 032 0.00 20/03/2039
4, 876% 20/04/2060 ’ ’ ’ GNMA, 10, FRYN, Series 2020-H05
R P usDh 4,624,274 137,919 0.00
GNMA, FRN, Series 2015-H26 °FG 2.837% 20/01/2070
. _ USD 369, 975 370, 828 0.01 . e?
4,966% 20/10/2065 GNMA, FRN, Series 2007-16 NS UsD 34054 37 630 0.00
GNVA, FRY, Series 2015-H32 ‘FH’ 7.763% 20/04/2037 ! ’ !
_ . _ USDh 350, 849 352, 147 0.01 . RPN
5.106% 20/12/2065 GNMA, PO, Series 2009-79 ‘0K’ 0%
) P Ush 34,075 28,449 0.00
GNMA, FRN, Series 2016-H21 “FH 16/11/2037
- ; USDh 2,075, 206 2,082, 528 0.04 . . n? e
5.296% 20/09/2066 GNMA, PO, Series 2010-157 “OP" (%
R s o usDh 75,297 64, 527 0.00
GNMA, FRN, Series 2015-H15 °F] 20/12/2040
. _ USD 395, 318 395, 794 0.01 . o
4,886% 20/06/2065 GNMA, FRN, Series 2012-138 °PT
) R e usDh 232,133 224, 342 0.00
GNMA, FRN, Series 2020-H05 °FK 3.999% 16/11/2042
o . USDh 4,013,833 3,994, 747 0.08 . (o
5. 056% 20/03/2070 GNMA, FRN, Series 2020-30 °PT
. . ush 4,173, 048 4,224,113 0.09
GNMA, FRN, Series 2015-H16 °FL 4.757% 20/03/2048
; _ USDh 667,016 667, 802 0.01 i . - /
4,886% 20/07/2065 GNMA, Series 2006-57 °PZ" 5.565%
R e o usDh 341, 336 340, 467 0.01
GNMA, FRN, Series 2016-H07 °FQ USD 063, 663 968, 258 0.02 20/10/2036
5. 146% 20/03/2066 ! ! ’ GNMA, 10, FRY, Series 2007-27 ‘SA’
. . (e ) . usDh 45, 456 1,522 0.00
GNMA, FRN; Series 2012-H08 °FS ) 233 978 935 479 0.01 1.768% 20/05/2037
5. 146% 20/04/2062 ! ! ’ GNMA, 10, FRY, Series 2007-76 ‘SA’
. (o Con i Ush 41, 960 457 0.00
GNMA, FRN, Series 2017-H14 °FV ) 1479913 1476, 581 0.03 2.098% 20/11/2037
4,946% 20/06/2067 T Y ’ GNMA, 10, FRY, Series 2008-40 ‘SA’
. ) e usDh 30, 627 1, 540 0.00
GNVA, 10, FRN, Series 2020-H10 °GI 1.974% 16/05/2038
e USD 15,494, 924 686, 456 0.01 . o
2.153% 20/06/2070 GNMA, 10, FRY, Series 2009-10 “SA
. PO ) . usDh 62,976 4,155 0.00
GNMA, Series 2017-112 “GZ™ 3% 1.518% 20/02/2039
USDh 2,755, 868 2,235, 541 0.05 . Car
20/07/2047 GNMA, 10, FRY, Series 2009-22 “SA
. oo Con g ush 69, 478 4,950 0.00
GNMA, FRN, Series 2013-H07 ‘HA ) 90. 588 90. 689 0.00 1.838% 20/04/2039
4,856% 20/03/2063 ’ ’ ’ GNMA, 10, FRN, Series 2009-6 ‘SA’
. - e usDh 28, 962 105 0.00
GNMA, 10, Series 2020-134 ‘IH" 3% 1.674% 16/02/2039
e USD 4,859, 822 826, 778 0.02 . o
20/09/2050 GNMA, 10, FRY, Series 2007-40 °SB USD 63.920 9803 0.00
GNVA, FRY, Series 2012-H26 ‘JA’ ) 137 136 0.00 2.318% 20/07/2037 ! ’ !
4,996% 20/10/2061 ’ GNMA, 10, FRY, Series 2007-42 ‘SB’
. P o Ush 37,310 3,872 0.00
GNMA, FRN, Series 2013-H01 “JA Usp 170,333 170, 987 0.00 2.318% 20/07/2037
4,766% 20/01/2063 ! ! ’ GNMA, 10, FRY, Series 2007-81 ‘SB’ UsD 107107 10,654 0.00
GNMA, FRN“JF" 5.802% 20/07/2071 USDh 5, 485, 063 5,596, 078 0.12  2.218% 20/12/2037 ! ! :
GNVIA, 10, FR, Series 2007-17 ‘JI’ GNMA, 10, FRY, Series 2009-42 ‘SC’
9,384 16/04/2037 USDh 73,217 5,899 0.00 1. 645% 20/06/2039 usDh 64, 609 5, 168 0.00
GNMIA, FRY, Series 2005-7 ‘I 6.978% GNMA, 10, FRY, Series 2006-59 ‘SD’
18052034 USD 122 129 0.00 2684 20/10/203% Ush 50, 602 5,136 0.00
GNMA, 10, FRY, Series 2005-68 ‘KI’ GNMA, 10, FRY, Series 2007-76 ‘SD’
1.868% 20/09/20% USDh 125,701 11,514 0.00 1. 368% 90/11/2037 usDh 109, 593 8,524 0.00
GNMA, Series 2003-70 ‘LG” 5% GNMA, FRN, Series 2003-67 ‘SD’
90/08/2033 USDh 240, 326 238, 890 0.01 6.859% 20/08/2033 usDh 22,310 22,314 0.00
GNMA, FRN, Series 2012-H26 “MA UsD 9,972 9,969 0.00 GNMA, 10, FRY, Series 2007-36 “SE UsD 19,921 28 0.00

4.996% 20/07/2062

2.044% 16/06/2037
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U Y SE6.800% 2/06/2082  USD 7,820, 359 8,465,660 0.18  GWA, Series 20035 I 6% o 136,502 sos oo
OV, 10, R Series 20400 ST - Leis oo 16/09/2033
1. 668% 20/10/2034 ' ' " GNMA 4285 6% 20/11/2038  USD 7,212 7,26 0.00
GN\IA,WIO, R, Sevies 20T ST ) e 15 0.0 OWA 465505 7.5% 15/06/2028  USD 3,631 3,658 0.00
2,078% 20/11/2037 GNVA 569568 6. 5% 15/01/2032  USD 20,904 21,58 0.00
G, 10, PR, Series 20774 S 75, 681 75m 000 OWAB9I8826.5%15/07/2032  USD 2,017 2,08 0.00
2.114% 16/11/2037 GNMA 607645 6. 5% 15/02/2033  USD 2,108 2,172 0.00
OO, 10, F Series 005V 81,941 g.532 000 OMIA 607728 6% 15/03/2033  USD 521 520 0.00
2.248% 20/07/2037 _ GNMA 611453 7% 15/04/2032  USD 2,398 2,412 0.00
o, 1o, m Series 00961 SV e 47,60 9561 0,00 GNIA 621970 6% 15/02/2034  USD 1,520 1,543 0.00
L6 16/07/208% GNVA 742051 4.25% 20/07/2040  USD 476, 348 450,462 0.01
GNMA, FRY, Series 200566 “Sp° o) 93,858 95,750 0,00 ONMA 712052 4. 4% 20/06/2040  USD 168,956 159,240 0.00
6.079% 16082085 GNMA 742147 4.25% 20/07/2040  USD 604, 372 595,321 0.01
OV, FRY, Series 200753 ST ) 15,790 17181 0.00 ONIA 742155 4.25% 20/07/2040  USD 486,814 458,858 0,01
6.906% 20/09/2037 - GNMA 742178 4. 25% 20/07/2040  USD 117,693 111,209 0.00
o, 10, F,”’f Series 00719 ST i) 55,817 M6 0.00  ONMA 742196 4. 4% 20/07/2040  USD 171,466 162,636 0.00
2138*“ 20/12/2087 . GNVA 742197 4.25% 20/08/2040  USD 1,229, 304 1,204,161 0.03
Zk;:é%ﬂ%/écgggfom T usp 6,643 6,610 0,00 GIA 742203 4. 25% 20/08/2040  USD 467,323 163,367 0.01
o Sl_ s T 6 GNVA 742310 4.25% 20/06/2040  USD 78,999 74,685 0.00
Nyl /20’399““ " usp 20,190 4500 0.00 GNMA 745389 4.25% 20/06/2040  USD 664, 838 659,210 0.01
S ER S 2601 T GNVA 745410 4. 25% 20/08/2040  USD 336, 273 316,121 0.01
s 2'0/,03;2003;1“ Ush 25,002 533 0.00  GNMA 748766 6.5% 20/01/2039  USD 40,801 42,260 0.00
o, ““m’ Sorios 0L TS GNMA 748803 4. 4% 20/06/2040  USD 74, 168 70,093 0.00
6,258 30107204 UsD 35, 776 36,616 0.00  GNMA 74851 4. 4% 20/06/2040  USD 75, 657 71,505 0.00
GUL 10, FRL Serios 008-76. S GNVA 748952 4. 25% 20/09/2040  USD 544,249 529,906 0.0l
i 20100 20 UsD 120, 758 3,742 0.00  GNWA 752485 4. 25% 20/09/2040  USD 403,134 BLATL 0,01
o W u ey GNVA 752521 4.25% 20/09/2040  USD 751, 254 736,093 0.02
ONIMA, Series 2018138 UZ 3.5% ' s
010208 UsD 1,331, 269 1,221,542 0.03  GNMA 752597 4% 15/10/2040  USD 339, 145 322,384 0.01
' . GNVA 752508 4.25% 20/09/2040  USD 98, 897 93,643 0.00
GNIMA, FRY, Series 2015-137 ‘¥ : :
5. 944% 20/10/2040 UsD 311,251 384,157 0.01  GNMA 752636 4. 25% 20/10/2040  USD 101, 156 95,279 0.00
ot iar GNVA 752667 4.25% 20/09/2040  USD 98, 674 92,945  0.00
GNIA, FRY, Series 2011-137 ‘T : :
5. 5810% 20/07/2040 Usb 820,195 847,326 0.02  GNMA 752668 4% 15/10/2040  USD 300, 817 285,951 0.01
OW, FRY, Series 2011-163 ‘I’ GNVA 752721 4.25% 20/09/2040  USD 214, 448 201,744 0.00
5.85% 20/12/2038 Usb 173,499 179,689 0.00  GNMA 757072 4% 15/11/2040  USD 372, 556 34,138 0.01
ONMA, FRN, Series 2012-H23 WA’ GNMA 757076 4.25% 20/10/2040  USD 151,723 142, 546 0.00
£,966% 20/10/2062 USD 68, 230 68,427 0.0 Gyy 757125 4. 25% 15/09/2040  USD 119, 444 113,480 0.00
GVMA, FRY, Series 2012-141 “C’ GNMA 781328 7% 15/09/2031  USD 28, 161 29, 184 0. 00
3,73 20/01/2042 Usb 374, 137 395,615 0.01  o\ya 781614 7% 15/06/2033  USD 1,284 1,351 0.00
GNIMA, FRY, Series 2015-151 WY’ GNVA 781648 6% 15/08/2033  USD 6, 161 6,430 0.00
4.76% 20/10/2043 Ush 553,510 S61L316 0.0l owix 782615 7% 15/06/2035  USD 30,618 2,36 0.00
GO, 10, FRY, Series 2017414 I’ GNMA 783123 5. 5% 15/04/2033  USD 92,304 95,247 0.00
1 090% 20/06/2067 UsD 4,002, 160 9147 0.0 v 783389 6% 20/08/2039  USD 6, 161 9,75 0.0
O, FRY, Series 01007 W ) 310 pas 0o CVIAT831415.5020/09/2039  USD 81,807 83,574 0.00
5. 14% 20/07/2060 ' ' " GNMA 784045 4. 5% 20/07/2045  USD 336, 739 325,739 0.01
OGN, Series 2006-33 ‘7’ 6.5% GNVA AT7628 4% 15/07/2046  USD 2, 085, 099 1,961,390 0.04
UsD 236,389 243,266 0.01
20/07/2036 GNMA AV74T8 4% 15/09/2046  USD 1,259, 826 1,185,000 0.02
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GNMA AX6215 4% 15/04/2047  USD 719,209 676,532 0.01  Goldnan Sechs Group, Inc. (The), FRY
GNMA AX6607 4% 15/06/2047  USD 395, 158 371,700 0.01 5,049 23/07/2030 Usb 3, 680, 000 3,739,300 0.08
GNMA AX8715 4% 15/12/2046  USD 1,433, 346 1,348,295 0.03  Goldnan Sachs Group, Inc. (The), FRY
GNVA BAT567 4. 5% 20/05/2048  USD 1,351, 227 1,288,456 0.03  4.692% 23/10/2030 Usb 3,560, 000 3,571,508 0.07
GNVA BI6104 4. 5% 20/09/2048  USD 1,026, 819 986,754 0.02  Golduan Sachs Group, Inc. (The), FR
GNMA BJ1314 5% 20/06/2049  USD 1, 025, 688 1,028,193 0.02 59184 23/04/2031 USD 3,915,000 4,011,505 0.08
GNVA BK7198 4. 5% 20/03/2049  USD 984, 374 942,231 0.02 Golduen Sachs Growp, Ine. (The), FRY
GNMA BM2163 5% 15/07/2049  USD 2,558, 695 2,562,581 0.05 9 353 21/07/20%2 usb 975, 000 851,166 0.02
GNMA BM2262 4. 5% 20/07/2049  USD 319,787 312,661 0.01  Golduan Sachs Growp, Tnc. (The), FRY
GNVA BM6OI 4. 5% 15/07/2049  USD 2, 664, 432 9,572,517 0.05 5534 93/07/20% Usb 11,170,000 11,242,100 0.23
GNVA BM9692 4. 5% 20/07/2049  USD 2, 766, 270 2,652,233 0.06  Goldnan Sachs Group, Tne, (The), FRN
GNMA BI9TOL 4. 5% 20/08/2049  USD 2,607, 756 2,492,897 0.05 4 411 93/04/20%9 USD 2,300, 000 2,010,786 0.04
GNVA BM9713 4. 5% 20/09/2049  USD 1,774, 371 1,702,783 0.04 g it
» L » (V8 green Trust, Series 2017-14 A",
GNMA BMO734 4% 20/10/2049  USD 2,249, 466 2,106,576 0.04 1y 1w 15/10/2050 USD 468, 054 431,287 0.01
GNMA BN3949 5. 5% 20/07/2049  USD 1,755, 089 L783,271 004 g i on
green Trust, Series 2017-24 A",
GNVA B03248 4. 5% 20/08/2049  USD 4,354, 122 4,229,987 0.09 s 0w s UsD 1,370,029 1,224,715 0.03
GNVA B0S204 4. 5% 20/09/2049  USD 2,618,973 2,503,616 0.05 T
e (el Goodman US Finance Six LLC, REIT,
GNMA BPT143 4. 5% 20/09/2049  USD 1,506, 705 LAMSATO  0.03 e om0 o0se UsD 1,150,000 1,145,248 0.02
GNVA BS7412 4. 5% 15/04/2050  USD 1,958, 310 908096 0.00 (o Three LU RELT
GNVA BS7592 4. 5% 20/03/2050  USD 653, 398 628,250 0.01 i e USD 431,000 422,369 0.0l
GNMA BT8093 3. 5% 20/04/2050  USD 10, 446, 528 0,309,072 009 o] e
GNVA BU7638 2. 5% 20/09/2050  USD 1,919,514 4226511 0.09 4§ A 1?’03’202@ " USD 2,710,000 2,638,647 0.05
GNMA BUT669 3% 20/07/2050  USD 1,290, 188 LIEE0 008 T T e e
GNMA CK4578 5. 5% 20/10/2052  USD 1,590, 279 1,607,970 0.03 15?’10 /;025 L ) 3, 150, 000 3,120,478 0.07
GNVA CK4579 5. 5% 20/10/2052  USD 1, 118, 200 L129,260 002 A
GNMA CL1816 5% 20/07/2052  USD 3,449, 534 2,80 0.00 O ;ggﬁ“ 102;‘ ”15424 [ o110 W o
GNMA CP1452 5% 20/07/2052  USD 1,242, 261 1,232,647 0,03 ' RS : : :
GNMA CP1453 5% 20/07/2052  USD 5,026,467 4,966,673 0,10 /06/20%4
GNMA CP1459 5% 20/07/2052  USD 1,139,301 1,141,852 0.0z O “‘;”gage Loan Trust, FRY,
GNMA CP1912 5. 5% 20/10/2052  USD 619, 394 Go4,475 0,01 Series WOFRPLCUF, A LTS USD 18, 566 16,25 0.00
GNMA 0Q5894 5. 5% 20/10/2052  USD 1,315, 065 1,328,017 0.03 /0120
GNVIA CQ5895 5. 5% 20/10/2052  USD 2,728,578 2,760,611 0,06 0FS Hortege Loan Trost, R,
CNMA CR248T 6% 20/01/2053  USD 872,899 901352 007 Series 2GR WP, 1A 4T8E  USD 74,595 70,030 0.00
GNMA CR2488 6% 20/01/2053  USD 2,088, 047 2,158,825 0.04  25/03/208
GNMA CS4305 5. 5% 20/06/2053  USD 11,187,441 11,249,894 0,23 O3PS Nortgage Loan Trust, 10, FRY,
GNMA CS4587 6% 20/05/2053  USD 1,043, 270 1,074,077 0.02  Series 2006-RP2 1082, 1440 L544%  USD 327,750 19, 543 0.00
GNMA CT7449 6% 20/05/2053  USD 3,007, 958 3,081,000  0.06  5/04/20%
GNMA CU3815 5. 5% 20/06/2053  USD 2,357, 462 2,380, 763 0.05 GSR Mortgage Loan Trust, Series USD 76,974 76,938 0.00
GNMA CU3816 5. 5% 20/06/2053  USD 3,740, 401 3,761,281 0.08 2003-TF ‘1A4" 5.25% 25/06/2033 ' '
Goldman Sachs Group, Inc. (The), FRN GSR Mortgage Loan Trust, Series
L 9484 21/10/2001 UsD 1, 365, 000 LA2LE05 008 g i g n oy USD 40,550 42,298 0.00
Goldnan Sachs Group, Inc. (Thc), FRN GTP Acquisition Partners I LLC, 144A
5. 68 24009008 USDh 2,292, 000 RRBIL 0.05 4o USD 225,000 225,000 0.00
Goldman Sachs Group, Inc. (The), FRN Guardian Life Global Funding, 144A
26918 05/06/218 USD 4,090, 000 LOLZ6 008 o USD 4,200, 000 4,180,422 0.09
Goldman Sachs Group, Inc. (The), FRN USD 3,000, 000 3,179, 614 0.07 Guardian Life Insurance Co. of America UsD 950,000 906, 954 0.00

6.484% 24/10/2029 (The), 1444 4.85% 24/01/2077
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Hackensack Meridian Health, Inc. J.P. Morgan Mortgage Trust, FRN,
2.875% 01/09/2050 UsD 2,000, 000 1, 265,674 0.03 Series 2004-A4 ‘1A1" 7.287% [IN)] 2,537 2,445 0.00
Hartford HealthCare Corp. 3.447% 25/09/2034
01/07/2054 UsD 2,680, 000 1, 856, 669 0.04 J.P. Morgan Mortgage Trust, FRN,
HCA, Inc. 3.625% 15/03/2032  USD 947, 000 871, 646 0.02  Series 2004-A3 ‘4Al" 6.919% [IN)] 1,214 1,205 0.00
HERO Funding Trust, Series 2016-3A 25/07/2034
AL, 1444 3.08% 20/09/2042 tsh 148,610 9,349 0.00 J.P. Morgan Nortgage Trust, FRY,
HERO Funding Trust, Series 2016-4A Series 2006-A2 ‘4A1" 6.742% [IN)] 10, 556 10, 754 0.00
AU, 1444 3.57% 20/09/2047 UsD 713, 066 656, 006 0.01 25/08/2034
Honeywell International, Inc. 5.25% J.P. Morgan Mortgage Trust, FRN,
01/03/2054 UsD 2,420,000 2,288, 108 0.05 Series 2006-A2 ‘5A3" 7.107% [IN)] 16,472 16, 330 0.00
I:Iunzlnrgt?n Bancshares, Inc., FRN USD 1,710, 000 1,750, 504 0.04 25/11/2033 . ’
5.272% 15/01/2031 JBS USA Holding Lux SARL, 1444 5.5% UsD 3 435, 000 3 438, 967 0.07
Hyundai Capital America, 144A 1.8% 15/01/2036 Y Y !
o UsD 1, 340, 000 1,328, 990 0.03 ; .
15/10/2026 JBS USA Holding Lux SARL, 144A USD 3. 865. 000 3 874,315 0.08
Hyundai Capital America, 1444 1.3% USD L 005. 000 087 531 0.02 6. 375% 15/04/2066 T T ’
i/ , 005, ) . :
08/01/ ?026 ' ‘ ‘ JBS USA LUX SARL, 144A 5.95% UsD 850,000 878, 469 0.02
Hyundai Capital America, 144A 1.5% UsD . 005. 000 975 972 0.02 20/04/2035
15/06/2026 B ’ ' Jersey Central Pover & Light Co., 1444 USD 160, 000 150174 0.01
Hyundai Capital America, 1444 5.65% 4,34 15/01/2026 ’ ’ ’
o UsD 11, 187, 000 11,297, 868 0.23 . o
26/06/2026 Jersey Central Power & Light Co. 5.1% USD 855. 000 850,622 0.02
Hyundai Capital America, 144A 3% USD 605, 000 200 389 0.01 15/01/2035 ’ ’ ’
10/02/2027 ’ ’ ' Keurig Dr. Pepper, Inc. 3.43%
Hyundei Capital America, 1444 2.375% 15/06/2027 UsD 460,000 42,718 0.01
1y'r'To?202;m N ) L330.000 L2680t 003 7 T -
e . , curie Ut TEPDEn, NG 2SR yusp 1,500,000 1,413,116 0.03
Hyundai Capital America, 144A 1.8% UsD 940, 000 | 807, 885 0,04 01/05/2030
10/01/2028 U Y ' KeyCorp, FRN 5.121% 04/04/2031  USD 2, 550, 000 2,571,127 0.05
o TR ' 01/06/
Hyunda/1 Capital America, 144A 4.55% USD 1, 950, 000 1,931, 225 0.04 KeyCorp, FRN 4. 789% 01/06/2033’ [IN)] 400, 000 389, 369 0.01
26/09/2029 KeySpan Gas East Corp., 144A 2.742% UsD 148, 000 138, 267 0.01
Impac Secured Assets CMN Owner 15/08/2026 ’ ’ ’
Trust, Series 2003-2 ‘AL’ 5.5%  USD 18, 550 14, 187 0.00  KLA Corp. 3.3% 01/03/2050  USD 1, 000, 000 691, 050 0.01
25/08/2033 Kraft Heinz Foods Co. 4.625%
. usb 1,600, 000 1,433, 306 0.03
IndyMac INDX Mortgage Loan Trust, 01/10/2039
FRY, Series 2004-ART ‘AL’ 5.314%  USD 1,700 1,481 0.00  Kraft Heinz Foods Co. 4.375%
25/09/20% 01/06/2016 [IN)] 1, 158, 000 931, 344 0.02
Intel Corp. 3.734%08/12/2047  USD 1,090, 000 766, 691 0.02  Lehnan Mortgage Trust, Series 2008-2
R usb 207,176 52, 437 0.00
Intel Corp. 3.25% 15/11/2049  USD 740, 000 467, 261 0.01  ‘1A6" 6% 25/03/2038
Intel Corp. 3.05% 12/08/2051  USD 740, 000 437, 388 0.01  Mars, Inc., 144A 5.65% 01/05/2045  USD 4,150, 000 4,145, 248 0.09
Intel C(?rp, 5. 7% 10/02/205—3 UsD 1,071, 000 993, 855 0.02  Marvell Technology, Inc. 4.75% USD 3,600, 000 3,614, 164 0.08
ITC Holdings Corp., 144A 4.95% USD 9 715, 000 9 44 25 0.06 15/07/2030
22/09/2027 T Y ’ Massachusetts Electric Co., 144A
. . usb 483,000 380, 688 0.01
1TC Holdings Corp., 144A 2.95% USD 910, 000 845, 946 0.02 4.004% 15/08/2046
14/05/2030 ’ ’ ' MASTR Adjustable Rate Mortgages
. - ) 1 top1?
1TC Holdings Corp., 144A 5.65% USD 1, 310,000 1,342, 28 0.03 Trust, FRY, Series 2004-13 “2A1 [IN)] 30, 366 29, 956 0.00

09/05/2034

6.833% 21/04/2034
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MASTR Adjustable Rate Mortgages Metropolitan Life Global Funding I,
Trust, FRY, Series 2004-13 ‘3A7°  USD 92,209 88,953 0.00 144 3% 19/09/2027 UsD 1, 100,000 1070833 0.02
6.043% 21/11/2034 Microsoft Corp. 3. 041%17/03/2062  USD 536, 000 343,268 0.01
VASTR Adjustable Rate Mortgages Vid-Atlantic Interstate Transmission USD 410000 107937 0.01
Trust, FRY, Series 2004-3 ‘442" USD 4,435 3,976 0.00 LG, 1444 4.1% 15/05/2028 ’ ’ '
1,299% 25/01/2034 MISTAK 5.62% 08/07/2036  USD 4,640, 000 4,640,000 0.10
MASTR Alternative Loan Trust 5% Nitsubishi HC Finance America LLC,
31/07/200% USD 3,211 2,579 0.00 |4y 5.807% 12/09/2008 UsD 595, 000 617,423 0.01
VSTR Alternative Loan Trust, Series Vorgan Stanley, FRN 2.475%
) USD 264,000 256,310 0.01
0044 LA 5,55 25/05/203 UsD 33, 486 YT 0.0 91/01/2028
MASTR Alternative Loan Trust, Series Vorgan Stanley, FRN 5.123% USD 1.710. 000 1.738. 953 0.04
W56 I 5,54 25/12/20% U 12296 206 000 01/02/2029 - Y o
MASTR Alternative Loan Trust, Series Vorgan Stanley, FRN 5.164 UsD 3860, 000 3034, 936 0.08
W06 TA 6% 25/07/204 UsD 20,673 2,616 0.00 ;[0/ 04/ 2229 R
. [T organ Stanley, . o
NLASTR ‘?lytelr’name Loan Trust "9A1 USD 96,534 6,250 0.00  20/07/2029 USD 2,630, 000 2,703,218 0.06
0 B/ M Stanley, FRN 5.042%
e organ Stanley, .
VASTR Asset Ses}lrlt)lzatlog Tnylst,’ USD 19, 681 19,959 0.00  19/07/2030 UsSh 1, 625, 000 1,651, 109 0.03
Series 2004-4 ‘1A 5.25% 26/12/2033 Stonler. N 5. 4214
ASTR Reperforming Loan Trust, FRY, g‘f;ﬁ;;m;zn b ‘ UsD 1,795, 000 1,834,996  0.04
Series 2005-2 ‘1AL, 1444 4.784%  USD 251,926 123,167 0.00 Stanloy, FRN 5. 328
25/05/2035 Yorgan Stanley, O usD 4,505, 000 4,550,038 0.09
o 19/07/2035
VASTR Seasoned Securitization Trust, W Stanl FRN 39719
FRY, Series 20042 ‘AL’ 6.4 UsD 20,128 19,946 0.00 2;;5;‘;2 OBZ“ o : Usb 1,000, 000 867,463 0.02
25/08/2032 :
it Stanley, FRN 3.217%
NASTR Seasoned Securitization Trust, ot UsD 2,000,000 1,510,495  0.03
FRY, Series 2004-2 ‘42" 6.5% UsD 65,082 64,874 0.00
o Morgan Stanley Mortgage Loan Trust,
3{0”03“01“ it o1 FRY, Series 20043 ‘44’ 5.638%  USD 65,950 64,337 0.00
0??1 IJ/OQOZ;O“ ULrEonEe- 095 ygp 50,000 51,98 0,00  25/04/203
Mount Sinai Hospital (The) 3.981%
iti ; USD 366, 000 21,518 0.01
gijg g;’;m"“ NutritionCo. 465 o)) 500, 000 133,942 0,01 01/07/208
Mutual of Omaha Cos. Global Funding,
lemori ices Co USD 2,400, 000 2,435,706 0.05
gi}"ﬁ;gé 4293“}] Servlees 3Ty 2,440,000 1,738,818 004 L4458 20/07/20%6
MyMichigan Health 3. 409%
\lemorial Sloan-Kettering Cancer 01/06/2050 USD 780,000 550,278 0.01
UsD 334,000 27,474 0.01
Center 4. 2% 01/07/2065 Nasdaq, Inc. 5.35%28/06/2028  USD 4,331,000 4,456,005 0.09
Verrill Lynch Nortgage Investors Nasdaq, Inc. 5.55% 15/02/2034  USD 954, 000 993,498  0.02
Trust, FRY, Series 2003-A4 ‘24’ Ush 11, 498 11,084 0.00  Yationvide Children’ s Hospital, Tnc.
6,683 25/07/2033 4 568 01/ 1252 USD 451,000 385,024 0.01
Yerrill Lynch Yortgage Investors New York and Presbyterian Hospital
Trust, PR, Serfes 20061 ‘U0 5414 USD 47,306 44,650 000 (The) 2, 60} 01/08/2060 USD 1,330, 000 123,887 0.02
25/12/20%4 New York Life Global Funding, 1444
Merrill Lynch Mortgage Investors 2.35% 14/07/2026 Usb 503,000 492,925 0.01
Trust, FRY, Series 2004-A4 ‘A2’ Ush 19,472 18, 450 0.00  New York Life Insurance Co., 144A
5. 254% 25/08/2034 4.45% 15/05/2069 Usb 1,040,000 809,821 0.02
Veta Platforns, Inc. 5.6% 15/05/2053 USD 3,000, 000 2,989,922 0.06  New York State Dormitory Authority
Veta Platforns, Inc. 5.4% 15/08/205¢  USD 1,240, 000 1,203,322 0.03  5.6% 15/03/2040 UsD 175, 000 177,618 0.0
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Mmmﬂmp&%MW%ﬂ%O USD 955, 000 909, 553 0.02  Pacific Gas and Electric Co. 3.45% UsD 1,535, 000 1,535, 000 0.03
NGPL PipeCo LLC, 144A 3. 25% 01/07/2025
UsD 1, 755, 000 1,562, 758 0.03 .
15/07/2031 Pacific Gas and Electric Co. 6. 1%
., . usb 6, 560, 000 6, 794, 460 0.14
Niagara Mohawk Power Corp., 1444 15/01/2029
USD 2,250, 000 1,986,735 0.04 - _
1.96% 27/06/2030 Pacific Gas and Electric Co. 6.4% UsD 9,766, 000 9 885,703 0.06
Nomura Asset Acceptance Corp. 15/06/2033 e PR :
Alternative Loan Trust, Series 2003-A1 ~ USD 173 173 0.00  Ppacific Life Global Funding I1, 1444
AU 5.5% 95/05/2033 5.5 98/08/20%6 Ush 2, 325,000 2,359, 757 0.05
Nonura Asset Acceptance Corp. Pacific Life Insurance Co., FRY, 1444
Alternative Loan Trust, Series 200341 USD 603 6L 0.00 43y 04/10/2087 USD 627,000 490,107 0.01
W26 25/05/0% PECO Energy Co. 2. 8% 15/06/2050  USD 900, 000 563,569 0.0l
Nomura Asset Acceptance Corp. Penske Truck Leasing Co. LP, 144A
Alternative Loan Trust, Series 200341 USD 1,637 L6 0.00 5 75 94/05/20%6 USD 11,500,000 11,603,279 0.24
BT 25/04/203 ! :
Penske Truck Leasing Co. LP, 144A
o UsD 177,000 174,300 0.00
ngé;igé;‘”hem Corp. 4055 gy, 1,273, 000 980,816 0,02 344 15/11/2026
Penske Truck Leasing Co. LP, 144A
5. 1% | USD 3,300, 000 3,436,485 0.07
T?;S:jgg;tates Pover Co- 5.1 g 1,690,000 1,554,465  0.03 6.05% 01/08/2028
No ern Trust G - Pepco Holdings LLC 7.45% 15/08/2032  USD 174, 000 196, 967 0.00
orthern Trust Corp., . 3754 . R
08/05/2032 UsD 823,000 795,128 0.02 g;"/’?;g;g; University 3.300% o 1,170, 000 723,858 0.02
Northwestern Mutual Global Funding, . _
444 LTS 01/06/2028 USD 1, 685, 000 1,573,083 0.03 i?&?ﬁ;};zz;ery Funding LLC 5.231% UsD 635, 000 629, 923 0.01
Northwestern Mutual Global Funding, . -
1444 5. 16% 28/05/2031 tsh 400,000 4,100,557 0.09 if%;;;g‘:le” Funding LLC5.520% g1 765,000 742,863 0.02
NRG Energy, Inc., 144A 2%02/12/2025  USD 1,770, 000 1, 744, 406 0.04 PGEE VildEire X Fundine LLC
. 1 1re Recovery runding
NRG Energy, Inc., 144A 2.45% USD 1,975, 000 1,873, 087 0.04 4,963 0L/06/20%8 Ush 815, 000 768, 231 0.02
02/12/2021 PGAE Wildfire R Funding LLC
[ildfire Recovery Funding
NRG Energy, Inc., 144A 4.45% UsD 1,080, 000 1,061, 800 0.02 43774 03/06/2041 Ush 465, 000 429,727 0.01
15/06/2029 e )
RY Bscess Sprea-ol lateralized POLE ildfive Recovery Fnding UC o1 000,000 0,485,368 0,20
Notes, Series 221G N 347 USD 1,854,088 1,797,031 0.04 ;-_2;2% 01&12’2‘){‘% s
%/11/20%6 Oifozfgéz;“‘” S () 1,550,000 1,503,091  0.03
NYU Langone Hospitals 3. 38% Al
i) 1,010, 000 681,660  0.01 p: "
01/07/2055 Plo/nee/r Natural Resources Co. 1.9% UsD 9,580, 000 9,284,310 0.05
Ohio Power Co. 6.6% 01/03/2033  USD 240,000 261,975 0.01  16/08/2030
Ohio State University (The) 4.8% Plains All Anerican Pipeline LP 5,95} USD 5 645, 000 0 T4 957 0.06
01/06/2111 i) 716, 000 596,006 0.01 156035 , 645, 714,
Oncor Electric Delivery Co. LLC 5.75% PNC Financial Services Group, Inc
15/03/2029 tsb 150, 000 157,190 000 (qye) 5. gasy 94/01/2054 Usb 287,000 2,888,218 0.06
Oncor Electric Delivery Co. LLC 3. 1% PNC Financial Services Group, Inc.
15/09/2019 USD 990,000 303,848 .08 qhe) gy g 098 13/05/201 USD o nEO000 0006
(ncor Electric Delivery Co. LLC 5. 35% PNC Financial Services Group, Inc
010205 UsD 295, 000 275,623 0.01 (The), FRY 4.812% 21/10/2032 usb 2, 240, 000 2,238, 647 0.05
0" Reilly Automotive, Inc. 3.6% Port Authority of New York & New
01/09/2027 UsD 556, 000 548, 358 0.01 Jersey 5. 647% 01/11/2040 usb 285, 000 294, 688 0.01
0tis Worldwide Corp. 2.565% USD 9,750, 000 9,534, 052 0.05 Port Authority of New York & New USD 1,330, 000 1,102, 428 0.02

15/02/2030

Jersey 4.458% 01/10/2062
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Port Authority of New York & New Sigeco Securitization I LLC 5.026%
Jersey 164 5.647% 01/11/2040 UsD 650, 000 672,095 0.01 15/11/2038 usb 1,996, 236 2,014, 436 0.04
l;;;irlnjgoEéectnc Power Co. 6. 5% ) 200,000 293,419 0.00 ?;g;gofﬁz;unnzatwn [ LLC 5.172% UsD 354, 000 319, 749 0.01
Prologis LP, REIT 2.875% 15/11/2029  USD 830, 000 782,473 0.02  Solventum Corp. 5.6% 23/03/2034  USD 3,031, 000 3, 115, 091 0. 06
Prudential Insurance Co. of America South Bow USA Infrastructure Holdings
A USD 1, 350, 000 1, 350, 000 0.03
(The), 1444 8.3 01/07/2025 LLE, 144 4.911% 01/09/2027 Usb 69, 000 69,630 0.01
Public Service Co. of Colorado 6.5 South Bow USA Infrastructure Holdings
o UsD 135, 000 148, 441 0.00
01/08/2038 LLG, 144 50266 01/10/2029 Usb 795,000 07 0.02
Public Service Co. of Oklahona 5.2 Southwestern Electric Pover Co. 2.75%
15/01/2035 Usb 615, 000 612,977 0.01 iy UsD 500, 000 489,354 0.01
Public Service Co. of Oklahona 66250 .o 300,000 995561 0,01 Sorint Capital Corp. 6.875% 15/11/2028  USD 6,743, 000 7,233,258  0.15
15/11/2031 ! ! ’
State Street Corp., FRN 4.53%
Pl}get Energy, Inc., 1444 5.725% USD 1, 085, 000 091, 412 oo 20/02/2029 UsDh 1,670, 000 1,681, 781 0.04
;0/ 03/32035@ . Steel Dynics, Tnc. 163 15/10/027  USD 1,519,000 1,431,208 0.03
uget Sound Energy, Inc. 5. Stellantis Finance US, Inc., 144A
01,/06/2053 USD 1,235, 000 1,175,611 0.02 a1 150 3 ) UsD 1,547, 000 1,305, 381 0.03
;MIEOT%;? Sories J0ESL2 A5 T8 USD 62, 705 63,021 0.00 Structured Asset Mortgage
Royb’ c Securitination LLC Investments 11 Trust, FRY, Series  USD 47,400 45, 398 0.00
avbirn Country Sectritization U, -y, 5,905, 000 4,087,218 0,08 2004-R5 ‘IAI 5.092% 19/10/2034
1444 3. 354% 01/12/2051
' Phamaceuticals, Tne. 1754 Structured Asset Mortgage
S usp 3,100,000 2,690,325  0.06 lmvestnents I Trust, FRY, Series  USD 76, 114 45T 0.00
- _— . 2005-AR5 ‘A3" 4. 9325 19/07/2035
Regents of the University of California Structured fsset Securities 0 .
Yedical Center Pooled 3. 061 UsD 2,540,000 1,558,188 (0,03  °UTMriUIes RSSeL Securibies b,
15/05/2120 Series 2003-344 343" 5.71T% UsD 35, 420 35, 208 0.00
. . 2/11/2033
Roper Technologies, Inc. 4.2%
15309/2028 ¢ UsD 450, 000 448, 202 0.01  Structured Asset Securities Corp.,
Roper Technologies, Inc. 4. 75% Series 2002-AL1 ‘A3’ 3.45% [IN)] 15, 782 3,581 0.00
15/02/2032 o [IN)) 1, 265, 000 1,264,791 0.03  95/02/2032
SKP Global, Inc. 2.9% 01/03/2032  USD 1,450, 000 1,315,906 0,03 Srnopsys, Inc. 5.7k 01/04/2055  USD 2, 545, 000 252,521 0.05
: Teachers Insurance & Annuity
Santander Holdings USA, Inc., FRN
6, 1745 00/01/2030 USD 3,170, 000 3,298,589 0.07  pssociation of America, 14414.9%  USD 400,000 358,555 0.01
SCE Recovery Funding LLC 2.51% 15/09/2044
15/11/2043 Usb 1, 140, 000 746, 044 0.02 Teachers Insurance & Annuity
Seasoned Loans Structured Association of America, 1444 4.27%  USD 800, 000 649, 441 0.01
Transaction, Series 2018-1 ‘Al 3.5%  USD 1,779, 374 1,727,782 0.04  15/05/2001
25/06/2028 Tennessee Valley Authority 0%
UsD 1,150, 000 1,133, 155 0.02
Securitized Asset-Backed Receivables 01/11/2025
LLC Trust, STEP, Series 2006-CB1 ‘AR’ USD 24,705 21,083 0.00 Tennessee Valley Authority 0% UsD 800, 000 597787 0.01
2.841% 25/01/2036 15/03/2032 ! ! .
Sequoia Mortgage Trust, FRN, Series Tennessee Valley Authority 0%
1014 5,232 20/10/2021 USD 11,319 11,048 0. 00 15/06/2035 UsD 2,000, 000 1,248, 805 0.03
Sequoia Mortgage Trust, FRN, Series Texas Heal th Resources 2. 328%
0031 1A 5. 192% 20/04/2033 USD 29,253 27,543 0.00 15/11/9050 usb 1, 260, 000 706, 158 0.01
Sequoia Mortgage Trust, FRN, Seri .
equoia Nortgage Trust, FRY, Series USD 9,772 92,349 0.00 Texas Health Resources 4.33% UsD 700,000 560, 654 0.01

2004-12“A3" 5.031% 20/01/2035

15/11/2055
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Texas Instruments, Inc. 5.05% UMBS 622534 3% 01/09/2031 usDh 59, 749 56, 680 0.00
18/05/2063 UsD 2,280,000 2,05, 586 0.04 UMBS 622542 5.5% 01/09/2031  USD 52,100 53,311 0.00
The Campbell’ s Co. 3.125% UMBS 674349 6% 01/03/2033  USD 71 790 0.00
24/04/2050 UsD 470,000 305,926 0.01 UMBS 689977 8% 01/03/2027  USD 1,410 1,414 0.00
Time Warner Cable LLC 6.55% UMBS 695533 8% 01/06/2027  USD 1,024 1,027 0.00
01/05/2037 UsD 400,000 411, 934 0.01 UMBS 725704 6% 01/08/2034  USD 1,545 1,604 0.00
Time Warner Cable LLC 6. 75% UMBS 745148 5% 01/01/2036  USD 20, 037 20, 315 0.00
15/06/2039 UsD 1, 560, 000 1, 613, 168 0.03 UMBS 745418 5.5% 01/04/2036  USD 25,558 26, 354 0.00
T-Nobile USA, Inc. 3.75% 15/04/2027  USD 2,000, 000 1,979,972 0.04 UMBS 755973 8% 01/11/2028  USD 4,984 5114 0.00
T-Mobile USA, Inc. 3.875% 15/04/2030 USD 8, 485, 000 8,238, 300 0.17  UMBS 775902 8. 5% 01/04/2030  USD 12,087 12,505 0.00
T-Nobile USA, Inc. 3.4% 15/10/2052  USD 1, 180, 000 785, 282 0.02  UMBS 788150 6% 01/03/2032  USD 5,895 6,049 0.00
T-Yobile USA, Inc. 5.5% 15/01/2055  USD 1, 345, 000 1,269, 624 0.03  UMBS 870770 6. 5% 01/07/2036  USD 14,976 15, 802 0.00
Truist Financial Corp., FRN 6.047% UMBS 888892 7.5% 01/11/2037  USD 35,974 38, 668 0.00
08/06/2027 UsD 1, 935, 000 1, 960, 932 0.04 UMBS 889519 5.5% 01/12/2035  USD 30, 898 31, 860 0.00
Truist Financial Corp., FRN 7.161% UMBS 889757 5% 01/02/2038  USD 21,623 21,985 0.00
30/10/2029 UsD 2,660,000 2,815, 288 0.06 UMBS 929560 7% 01/06/2038  USD 26, 228 27,659 0.00
Truist Financial Corp., FRN 5.122% UMBS 945870 6. 5% 01/08/2037  USD 21,818 22, 860 0.00
26/01/2034 UsD 1, 460, 000 1, 447,638 0.03 UMBS 946338 7% 01/09/2037  USD 39,110 41, 498 0.00
UMBS 4% 01/06/2048 USDh 2,789, 478 2,627,494 0.05  UMBS 960150 6% 01/11/2037  USD 7,343 7,607 0.00
UMBS 2.5% 01/05/2050 USD 6,619,977 5,555, 710 0.12  UMBS 976871 6. 5% 01/08/2036  USD 64, 451 66, 580 0.00
UMBS 2.5% 01/07/2050 USDh 11, 954, 316 9,916, 024 0.21  UMBS 995149 6. 5% 01/10/2038  USD 44, 384 46, 772 0.00
UMBS 4% 01/11/2050 USD 6,941, 728 6, 465, 093 0.13  UMBS 995505 8% 01/01/2038  USD 14, 750 15, 302 0.00
UMBS 2.5% 01/11/2051 USDh 3,037, 908 2,539, 597 0.05  UMBS AA0922 6% 01/09/2036  USD 49, 259 51, 360 0.00
UMBS 3% 01/11/2051 USD 7,383,238 6,438, 993 0.13  UMBS AA1019 6% 01/11/2036  USD 35,813 37,425 0.00
UMBS 2.5% 01/12/2051 USDh 15, 429, 985 12,922, 239 0.27  UMBS AB9551 3% 01/06/2043  USD 1,245,910 1,124, 152 0.02
UMBS 2.5% 01/01/2052 USD 6, 206, 883 5,200, 773 0.11  UMBS AC3407 5.5% 01/10/2039  USD 24,118 24,501 0.00
UMBS 2.5% 01/02/2052 USDh 16, 989, 864 14,132, 052 0.29  UMBS AD0753 7% 01/01/2039  USD 36, 666 38,905 0.00
UMBS 3% 01/04/2052 USD 11,696, 074 10, 148, 626 0.21  UMBS AD0755 7% 01/06/2035  USD 1,871, 549 1,984, 616 0.04
UMBS 4% 01/05/2052 USDh 5,745,734 5, 344, 520 0.11  UMBS BH4683 4% 01/06/2047  USD 799, 308 755, 734 0.02
UMBS 3% 01/06/2052 USD 15, 318, 388 13, 310, 329 0.28  UMBS BH4684 4% 01/06/2047  USD 1,427, 340 1, 349, 232 0.03
UMBS 4% 01/09/2052 USDh 10, 442, 153 9,711, 844 0.20  UMBS BH4685 4% 01/06/2047  USD 1,473, 406 1,410, 783 0.03
UMBS 4% 01/10/2052 USD 9,338, 401 8,685, 288 0.18  UMBS BH7663 4% 01/10/2047  USD 2,575, 736 2,436, 179 0.05
UMBS 4% 01/12/2052 USDh 2,126, 897 1,978, 157 0.04  UMBS BK0319 4. 5% 01/03/2049  USD 456,518 443, 288 0.01
UMBS 4.5% 01/12/2052 USD 7,100, 451 6,808, 090 0.14  UMBS BK8753 4. 5% 01/06/2049  USD 1,094, 747 1,057,910 0.02
UMBS 5% 01/03/2053 USDh 6, 965, 907 6, 846, 668 0.14  UMBS BK9929 4. 5% 01/09/2048  USD 3,439, 693 3,318,543 0.07
UMBS 5.5% 01/05/2053 USD 9, 361, 020 9,413, 621 0.19  UMBS BM1213 4% 01/04/2047  USD 3,009, 291 2,863, 059 0.06
UMBS 5.5% 01/06/2053 USDh 2,962, 936 2,971, 521 0.06  UMBS BM3254 4% 01/01/2038  USD 1,698, 441 1,672,132 0.03
UMBS 5.5% 01/07/2053 USD 9,614, 308 9,673, 863 0.20  UMBS BM3566 4% 01/02/2038  USD 2,097, 753 2,073,780 0.04
UMBS 5% 01/08/2053 USDh 9,221, 742 9,063, 888 0.19  UMBS BM5430 5% 01/01/2049  USD 2,386, 417 2, 383, 860 0.05
UMBS 5.5% 01/08/2053 USD 3,883,303 3,907, 358 0.08  UMBS BN5899 5% 01/02/2049  USD 745,926 736, 389 0.02
UMBS 255843 5. 5% 01/09/2035  USD 23,511 24, 244 0.00  UMBS BN9169 4. 5% 01/04/2049  USD 653, 732 632, 394 0.01
UMBS 257055 6. 5% 01/12/2027  USD 5,838 6, 029 0.00  UMBS B02504 5% 01/08/2049  USD 510, 955 510, 880 0.01
UMBS 257510 7% 01/12/2038  USD 41, 646 44, 391 0.00  UMBS B03950 5% 01/08/2049  USD 556, 098 550, 632 0.01
UMBS 357639 5. 5% 01/11/2034  USD 924 951 0.00  UMBS B04194 5% 01/09/2049  USD 152, 425 156, 063 0.00
UMBS 598559 6. 5% 01/08/2031 USDh 2,024 2,091 0.00  UMBS B04199 5% 01/08/2049  USD 363, 401 362, 384 0.01
UMBS 602589 7% 01/09/2031  USD 9,317 9,823 0.00  UMBS B04200 5% 01/08/2049  USD 1,328,179 1,322, 049 0.03
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UMBS B04201 5% 01/08/2049  USD 2,300, 718 2,288,679 0.05 United Airlines Pass-Through
UMBS B04202 5% 01/08/2049  USD 1,307, 811 1,312,762 0.03  Trust,Series 2019-1 ‘A" 45%  USD 988, 140 924,332 0.02
UMBS B04203 5% 01/08/2049  USD 1, 590, 465 1,622,609 0.03  25/02/2033
UMBS B05594 4% 01/09/2049  USD 1,622, 442 1,526,980  0.03 United Airlines Pass-Through
UMBS B05625 3. 5% 01/08/2049  USD 5,070, 735 4,706,679 0,10 TrustSeries 20151 ‘A 3.45%  USD 1,582, 635 1,527,537 0.03
UMBS BO607S 3. 5% 01/10/2049  USD 1,411, 807 1,282,162 0.03  01/06/2029
UMBS BO6S17 3. 5% 01/10/2049  USD 1,173, 344 1,066,944 0,02 United Airlines Pass-Through
UMBS BQ1623 3% 01/08/2050  USD 2,982, 344 2,580, 211 0.05 Trust,Series 2016-2 ‘A 2.875%  USD 835, 655 789, 293 0.02
UMBS CA1234 4% 01/02/2038  USD 667, 400 655,548 0.01 07/04/2030
UMBS CA1238 4% 01/02/2038  USD 757,760 745,264 0,02 United Airlines Pass-Through
UMBS CA5729 3% 01/05/2050  USD 4,942,078 4,313,720 0,09 Trust,Series 2018-1 ‘M 3.5%  USD 1,897, 328 1,786,277 0.04
UMBS FM1219 4% 01/07/2049  USD 604, 816 567,713 0,01 01/09/2031
UMBS FM1758 3. 5% 01/09/2049  USD 2,009, 717 1,834,363 0.04 United Airlines Pass-Through
UMBS VAO406 4. 5% 01/05/2030  USD 36474 36638 000 TrustSeries 019-1 A 415 USD 1,104, 741 1,054,862  0.02
UMBS MA0948 5% 01/11/2031  USD 70, 607 7,405 0.00 25/02/2083
UMBS QA9332 2. 5% 01/05/2050  USD 3,376,020 2,830,03 006 |nited dirlines Pass-Through
UMBS QB1061 3. 5% 01/06/2050  USD 681, 441 622,380 0,01  ImustSeries 20192 “M" 275 USD 1, 766, 580 1,584,013 0.03
MBS RA2008 4% 01/01/2050  USD 0,855,317 2,307,850 0.5 (LA
UNBS SDBOSO 2. 5% 01/07/2050  USD 19,323,455 16,193,901 03¢ |rited Airkives PassThrough Trust, o) 803, 329 196,046 0.02
UMBS BUOOT0 2. 5% 01/10/2051  USD 7,178,268 5,972,469 0,12 Sfr}“ Al B 568 00/00/ 201
UMBS BX4382 5% 01/06/2053  USD 1,289,363 1,212,127 0.03 ;z;z:dsxii”;;lgafsTBh”igg% . - e ol
UMBS BX4386 5% 01/06/2053  USD 4,039, 452 39812 008 L : ' ' :
UMBS BY4714 5% 01/06/2053  USD 13,466,604 13,207,284 0.27 Un/ivcrsity of Miai 40638
UMBS BYA776 5% 01/07/2053  USD ILA95,621  1L260,631 0.2 o : USD 880, 000 680,705 0.01
UMBS BY7130 6% 01/09/2053  USD 4,928,475 508,530 000 L ealiformia
UMBS BY7131 6% 01/09/2053  USD 2,880, 398 956,407 0.06 5 poee’ 00 UsD 1,090, 000 624,542 0.01
UMBS CB1901 2. 5% 01/10/2051  USD 10, 729, 380 0,064,316 0.1 \cp 5063 15/05/203  USD 2 720, 000 LTLI% 006
UMBS CB6735 5% 01/07/2053  USD 9,854, 074 9,673,019 0.20  |iihoiion Sub, Tne, 5,964
UMBS RA7683 5% 01/07/2052  USD 6, 665, 864 6,576,281 0.14 500000 UsD 733,000 726,536 0.02
UMBS RA9259 5% 01/06/2053  USD 5, 785, 444 5,684,643 012 ) :
UMBS SD1189 5% 01/07/2052  USD 12,219,700 12,022,003 0.25 ”jg"*ﬁ“f;;g]‘ﬁeﬂgrgggg s 13,611 470,00
United Airlines Pass Through Trust " : _
5458 15/08/20%8 UsD 2,393,983 2,418,522 0.05 \;Edﬂcvmggizgggﬂ Sertes 91 o) 4,850 4895 0.00
United Airlines Pass-Through Trust, Verisk Analvtics. Inc. 5.75
Series 0162 W 3 1807/04/2030 VO 1,802, 210 LOTS, 03300 J04/9033 e s 1,980, 000 2,018,888 0.04
United Airlines Pass-Through - aati )
Trust, Series 2013-1 ‘A" 4.3%  USD 3,850, 143 3,860,924 0.08 iejéfi“o?ﬁ'?”igf”“s e B usp 3,279, 000 5,292,411 0.07
55/02//20.27 ] Vcrizqn C(:mmunications, Inc. 4.78% UsD 342, 000 332, 664 0.01
nited Airlines Pass-Through 15/02/2035
. A UsD 443,010 41,216 001 P _
Trust, Series 2014-1 A 4% 11/10/2027 Vistra Operations Co. LLC, 144A 6% USD 207,000 218,350 0.0l
United Airlines Pass-Through 15/04/2034 ! ! :
Trust, Series 2014-2 ‘A’ 3.75% USD 330, 509 325, 244 0.01  VistraOperations Co. LLC, 1444 5. 7%
03/0/2008 Iy USD 855, 000 868,518 0.02
United Airlines Pass-Through VMware LLC 1.8% 15/08/2028  USD 1,512, 000 1, 399, 387 0.03
Trust, Series 2018-1 ‘A" 3.7%  USD 2,428, 634 2,256, 478 0.05  VNDO Trust, Series 2016-350P ‘A’ USD 5, 994, 000 5,900, 789 o1l

01/09/2031

1444 3.805% 10/01/2035
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HEEIC HEEI
a9 a%Hd
BEMR BE HBE/EESE BE CKEL) EE (%) BERNR BE BE/EESE Kl CREL) EE %)
Volkswagen Group of America Finance Wells Fargo & Co., FRN 6.303%
L0, 1444 L6256 24/11/2027 UsD 945, 000 878, 705 0.02 93/10/2029 UsD 4,705, 000 4,967, 399 0.10
Tallu Nortgage Pass-Through Wells Fargo & Co., FRN 5.557%
) J , 299, , 361, .
Certificates Trust, Series 2003-$3 ‘14 UsD 38,003 37,480 0.00  25/07/2034 Usb 2,295,000 2 361, 680 0.05
5.5% 25/06/2033 Wells Fargo & Co., FRN 5.211%
J .
Wy Mortgage Pass-Through 03/12/2035 USD 11,220, 000 11,228, 265 0.23
Certificates Trust, Series 200453 ‘145’ USDh 10, 291 10, 305 0.00  Yale-New Haven Health Services Corp.
J .
5% 25/07/2034 2.496% 01/07/2050 Usb 1,710,000 %1, 81 0.02
WiaMlu Nortgage Pass-Through 2,454,846,876  50.74
Certificates Trust, FRN, Series UsD 61,581 61,344 0.00 fEHKAEF 2,829,030, 755  58.48
200319 146" 6. 526% 25/09/2033 ZOMOBHFETIE S h B EEN ) 620030755 50,48
Wallu Nortgage Pass-Through B4 s LV EHSRTIEEaAEEt it haad .
Certificates Trust, Series 2004-52 ‘A4’ USDh 33, 800 34,022 0.00
5.5 23/06/203¢ thoEEEEMIASS L CEHERMTISESR
Tallu Mortgage Pass-Through i %%
C?rLififalcs Trust, Series 200483 ‘342" USD 97,991 99, 661 0.00 FAY S
6% 25/07/2034 FNVA 7.5% 25/11/2040°  USD 68, 533 68,533 0.00
Wallu Mortgage Pass-Through Jonah Energy ABS TTLLC ‘A", 1444
Certificates Trust, FRY, Series  USD 4,623 452 0.00 g 595 10/12/2040" Usb 5, 697, 884 5752581 0.12
2003-ARS ‘A’ 6.172% 25/08/2033 5 821 117 0.12
Wallu Mortgage Pass-Through LA E Ts e 17 012
Certificates Trust, Series 2004-8S2 ‘A" USD 62, 582 61,557 0.00 1{110)3%’5{@%@5?&#}33: VEReutiSER A 5Y 821Y 7 0.12
i H E A ER B , 821, .
5% 25/11/2033 I
Wallu Nortgage Pass-Through = N _ N
° ° UCITSEER ff Rl - % ¥
Certificates Trust, Series 200351 ‘4%’ USD 40,102 40, 753 0.00 %?Sﬁ x&)%\,bj'l“z B UCIJT; FrR O RERRER
535 28/04/2055 il
WaMlu Mortgage Pass-Through -
J4lt USD Liquidity LVNAV Fund -
Certificetes Trust, FRY, Series  USD 91,553 so.871 0,00 ovorsan IS0 Liouldity LV Ewd = ogg g 785 o05,200,785 4.2
G e JPMUSD Liquidity LVWNAV X (dist.) T
2003-AR11 A6 6.694% 25/10/2033 7205 200,785 —4 2%
l - ) , 290, .
gzj::ﬁ?zz%ﬁ%iz: T?;iugl;eries USD 53, 128 53, 352 0.00 SR A S — 5 - UCITS Bt 7205'290' 185 4.4
e G = rmonon ' ' ' WITSERHONz1=y bEIEMOERRESEAE 205, 290, 785 4.24
2003-AR5 ‘AT’ 5.782% 25/06/2033 RS A 5 T BE
Wallu Mortgage Pass-Through X B Ba _h 116,004,917 -
Certificates Trust, FRY, Series  USD 7,625 7606 000 HE _ a3 0.08
2003-ART ‘AT’ 6. 478% 25/08/2033 %@ﬂi‘,d)iﬁﬁi/ (B 64,081, 640 1.32
Wy Mortgage Pass-Through MEESS 4,838,117,695  100.00
Certificates Trust, Series 2005-4 ‘(BT USDh 55, 465 50, 941 0.00
5. 5% 25/06/205 * HMEES FIFH RS DIERICEYAEMETTFISNTNS,
Tiallu Mortgage Pass-Through T AEERADIZUR
Certificates Trust, 10, Series 20053  USD 218,563 34, 580 0.00
‘o 5.5% 25/05/2035
Wells Fargo & Co., FRN 4.97%
93/04/2029 USD 2,400, 000 2,434,022 0. 05
Wells Fargo & Co., FRN 5.574% USD . 695, 000 §,907, 985 014

25/07/2029
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202546 A30B IR
20254 6 H30B|RAED MEEIC
& B R D thig B AR HHBHEE (%)
TAYA 82.92
Ny TIY 4.41
RS 2.27
TIURA 2.18
I H 1.43
A B 0.96
A 0.78
A 0.53
A= 0.52
TANT R 0.51
KA 0.38
AT s 0.37
F—=AKZ VT 0.25
Fow— 0.21
AA A 0.13
AR 0.13
=] Bt BE 0.12
I — 0. 09
T4vT VR 0. 08
NI 2—& 0.07
FU 0. 06
SR 0. 05
AT z—F 0.04
AL H— 0.04
R—F K 0.04
Tx—T— 0.04
ik 0. 02
YT IET 0.01
A2IT 0.01
BRERMIEHSE 98. 65
BleB LT otEiE,/ () 1.35
&5t 100. 00
TBAZZH]
- N —— Bl RERIESE MEREIC
E% hEss& i BExH K R Gk F L) i B IS (%)
TAYA UMBS, 5.50%, 25/07/2039 USD 25, 000, 000 24, 959, 207 271, 707 0.52
TAYA UMBS, 2.50%, 25/07/2054 USD 47, 225, 000 39, 057, 033 845, 758 0. 81
TAYT UMBS, 3. 00%, 25/07/2054 USsD 16, 410, 000 14, 174, 481 249, 480 0. 29
TBARZZKEREEE 78,190, 721 1,366, 945 1.62
TBAZZ##hi%E 78,190, 721 1, 366, 945 1.62
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202556 A30HIRTE
FEEABZNBAMAR
Ay — PRSI WA
BEREE BrE EEEE S HHA K= g — CIID) L BEE (%)
AUD 49, 248 usDh 32, 151 02/07/2025 Morgan Stanley 79 —
AUD 3, 442, 508 usDh 2,209,871 03/07/2025 BNP Paribas 43, 105 —
AUD 10, 368 Ush 6, 681 03/07/2025  HSBC 105 —
AUD 44, 288 usDh 28, 691 03/07/2025 Morgan Stanley 293 —
AUD 10, 821 usDh 7,015 07/07/2025 Morgan Stanley 68 —
AUD 8,577 Ush 5,615 05/08/2025  Citibank 2 —
AUD 2,781,613 usDh 1, 818, 165 05/08/2025 HSBC 3, 566 —
AUD 19, 269 usDh 12, 564 05/08/2025 Morgan Stanley 55 —
CHF 5, 247 Ush 6, 398 03/07/2025 Barclays 182 —
CHF 98,911 usDh 120, 609 03/07/2025 Citibank 3, 426 —
CHF 84, 727 usDh 103, 313 03/07/2025 Goldman Sachs 2,934 —
CHF 15, 448, 671 usb 18, 815, 746 03/07/2025  HSBC 556, 832 0.01
CHF 191, 305 usDh 234,198 03/07/2025 Morgan Stanley 5,697 —
CHF 46, 480 usDh 57, 545 05/08/2025 Barclays 1, 004 —
CHF 47, 646 Usb 59, 830 05/08/2025  Goldman Sachs 188 —
CHF 50, 075 ush 62, 769 05/08/2025 Morgan Stanley 309 —
EUR 5, 486, 744 usDh 6, 327, 894 03/07/2025 Barclays 101, 896 —
EUR 5,238,974 [IN)] 5,987, 789 03/07/2025  BNP Paribas 151, 645 0.01
EUR 8,271, 399 usDh 9, 430, 433 03/07/2025 Goldman Sachs 262, 631 0.01
EUR 325, 126 usDh 369, 856 03/07/2025 HSBC 11, 152 —
EUR 1, 097, 393, 868 Ush 1, 245, 124, 081 03/07/2025  Morgan Stanley 40, 886, 868 0.84
EUR 4,072, 647 usDh 4,782, 766 05/08/2025 Citibank 1,209 —
EUR 3,237,824 usDh 3, 762, 889 05/08/2025 Goldman Sachs 40, 453 —
EUR 1,513 Ush 1,742 05/08/2025  HSBC 35 —
EUR 1, 086, 313, 607 usDh 1, 275, 726, 243 05/08/2025 Morgan Stanley 322, 834 0.01
GBP 47, 385 usDh 64, 405 03/07/2025 Barclays 422 —
GBP 31, 332 UsDh 42, 445 03/07/2025 BNP Paribas 421 —
GBP 6,412 ush 8, 642 03/07/2025  Citibank 130 —
GBP 18, 407 usDh 24, 782 03/07/2025  HSBC 400 —
GBP 6, 105, 757 UsDh 8, 219, 989 03/07/2025 Morgan Stanley 133, 335 —
GBP 22,134 ush 29, 990 07/07/2025 Barclays 292 —
GBP 18,501 Ush 25, 130 05/08/2025 Morgan Stanley 186 —
JPY 1,928, 102 Usbh 13, 318 03/07/2025 BNP Paribas 39 —
JPY 3, 494, 008 Uush 24,215 05/08/2025 Morgan Stanley 87 —
SGD 34,471 Ush 26, 885 03/07/2025 Barclays 156 —
SGD 55,610 USsDh 43, 408 03/07/2025 BNP Paribas 216 —
SGD 11, 855, 846 USsD 9, 210, 097 03/07/2025  HSBC 90, 386 —
SGD 180, 863 Ush 140, 770 03/07/2025 Morgan Stanley 1,110 —
SGD 622, 693 UsDh 489, 023 05/08/2025 Barclays 744 —
SGD 15, 100 UsD 11, 822 05/08/2025  HSBC 55 —
USD 4,902, 163 EUR 4,183, 027 02/07/2025 Morgan Stanley 492 —
USDh 2,461 EUR 2,093 05/08/2025 Barclays 2 —
USD 8, 356, 725 GBP 6, 101, 245 03/07/2025  HSBC 9,575 —
USD 30, 336 GBP 22,134 07/07/2025 Morgan Stanley 54 —
USDh 13, 508 JPY 1,941, 798 03/07/2025 Barclays 57 —

USD 24,114 JPY 3,439, 016 03/07/2025  BNP Paribas 291 -



JPEILAY - T7VX—USTH Y —rRUR- 7R

JPMorgan Funds — US Aggregate Bond Fund

RERMIFAEME ()

202556 A30HIRTE
FEEABZNBAMAR
Ay — PRSI WA
BEREE BrE Bl S HHA K= g — CIID) L BEE (%)
USDh 38, 430 JPY 5, 500, 000 03/07/2025 Goldman Sachs 329 —
USDh 25,024 JPY 3, 596, 507 03/07/2025 HSBC 109 —
USD 4,272, 580 JPY 615, 840, 515 03/07/2025  Morgan Stanley 6, 398 —
USDh 9, 875 SGD 12, 584 01/07/2025 Barclays 4 —
USDh 9, 342, 037 SGD 11, 904, 903 03/07/2025 HSBC 3, 069 —
EASZHRERFRE - B 42,644, 927 0.88
AUD 7,111 Uush 4,661 05/08/2025  Citibank (4) -
EUR 3, 296, 484 usDh 3, 875, 104 05/08/2025 Barclays (2,857) —
EUR 2,061 ush 2,421 05/08/2025  Morgan Stanley — —
GBP 15, 581 ush 21,412 05/08/2025 Barclays 91) -
GBP 6, 101, 245 usDh 8, 357,924 05/08/2025 HSBC (9, 343) —
GBP 41, 026 Uush 56, 316 05/08/2025  Morgan Stanley (179) -
JPY 2, 870, 232 Ush 20, 066 03/07/2025  Citibank (183) -
JPY 618, 187, 794 usDh 4,306, 718 03/07/2025 HSBC (24, 275) —
JPY 3, 415, 346 Ush 23,740 03/07/2025 Morgan Stanley (81) -
JPY 3,916, 362 USsh 27, 249 03/07/2025  RBC (119) -
JPY 617,774, 782 UsDh 4, 301, 858 05/08/2025 Morgan Stanley (5, 066) —
SGD 12, 584 Ush 9, 899 05/08/2025 Barclays (2) —
SGD 11,904, 903 USh 9, 364, 597 05/08/2025  HSBC (1, 020) —
SGD 36, 936 usDh 29,070 05/08/2025 Morgan Stanley (18) —
USD 253, 292 AUD 393,510 03/07/2025 Barclays (4, 244) —
USD 12, 553 AUD 19, 424 03/07/2025  BNP Paribas (159) -
USDh 58,014 AUD 89, 144 03/07/2025 Citibank (327) —
USD 1, 916, 035 AUD 2,933, 280 03/07/2025  HSBC (3,674) —
USD 40, 035 AUD 61, 806 03/07/2025  Morgan Stanley (414) —
USDh 7,070 AUD 10, 821 07/07/2025 Morgan Stanley (13) —
USD 32,171 AUD 49, 248 05/08/2025 Morgan Stanley (82) -
USD 6, 268 CHF 5,011 02/07/2025  Morgan Stanley (15) -
USDh 104, 089 CHF 85, 606 03/07/2025 Barclays (3, 260) —
USD 110, 261 CHF 90, 144 03/07/2025  Citibank (2,779) —
USD 6, 644 CHF 5, 444 03/07/2025  HSBC (182) -
USD 24,719 CHF 20, 301 03/07/2025 Morgan Stanley (738) —
USDh 1, 105 CHF 899 05/08/2025 HSBC (28) —
USD 749, 202 EUR 640, 092 01/07/2025 Citibank (858) —
USDh 2,671,078 EUR 2,307, 809 03/07/2025 Barclays (33, 391) —
USD 7, 335, 548 EUR 6, 406, 318 03/07/2025 BNP Paribas (171, 871) —
USD 272,706 EUR 238, 128 03/07/2025 Citibank (6, 350) —
USD 6, 958, 542 EUR 6,117,626 03/07/2025  Goldman Sachs (210, 564) (0.01)
USh 825,951 EUR 722, 442 03/07/2025 HSBC (20, 663) —
USDh 1, 289, 526, 311 EUR 1, 100, 923, 788 03/07/2025 Morgan Stanley (621, 270) (0.01)
USD 572, 365 EUR 491, 188 05/08/2025  Citibank (4,614) -
USDh 105, 430 EUR 91, 218 05/08/2025 Morgan Stanley (1, 720) —
USDh 47, 865 GBP 35, 256 03/07/2025 Barclays (369) —
USD 98, 350 GBP 72,792 03/07/2025 Morgan Stanley (1, 238) -
USDh 431, 391 SGD 550, 544 02/07/2025 Barclays (459) —
USDh 35, 144 SGD 45, 081 03/07/2025 Barclays (221) —
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AU s—  REREN R
BREE B R #eE sME ST g — GEEL)  E5HEIE %)
Ush 11, 760 SGD 15, 116 03/07/2025 BNP Paribas (99) —
Ush 50, 027 SGD 64, 176 03/07/2025 Citibank (316) —
USD 21,718 SGD 27,801 03/07/2025 HSBC (90) -
Ush 54, 341 SGD 69, 713 03/07/2025 Morgan Stanley (347) —
ush 7,951 SGD 10, 213 05/08/2025 HSBC (82) —
EEAEDHRERBAAT - AKX (1.133.675) 0.02)
FTEABRZNRERMFIE - EE 41,511, 252 0.86
ERIEMEEL
- . JR=RVIHAR=V4r— REREE BRI
E 4k P
R4 Rt BN K L) K FIL) i BEIS (%)
US 2 Year Note, 30/09/2025 506 USD 105, 249, 976 413,101 0.01
US 5 Year Note, 30/09/2025 1, 581 USD 172, 211, 660 1, 861, 980 0.04
US 10 Year Note, 19/09/2025 1,954 UsSh 218, 741, 141 4,601, 203 0.10
US 10 Year Ultra Bond, 19/09/2025 1,312 Ush 149, 578, 250 3, 094, 430 0.06
EREYRHRERAESE 9,970, 714 0. 21
US Ultra Bond, 19/09/2025 (154) USD (18, 251, 406) (752, 156) (0.02)
SREMBHFERB AT {752.156) 0.02
S RAMBOKERAFIS 9,218, 558 019
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202556 A30R K

0.10%
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L B ERER L H EREA SRV TEYET . B R OMEEICHLTHNDER045%DBRBIMITEHEL A
GH) 17O SYDEFARMANIRGTELL0, TERFEEEAE) ERRLTVET,
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