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F99H 11HK 7,921 0.7 13, 335 0.6 99.7
TRES)

20224£12H 15H 8,015 1.9 13, 523 2.0 99.5
)

20224E12H 15H 7, 985 — 13,523 — 99.5

510034 127K 7,809 N2.2 13, 160 N2.7 99.6
RS

202341 H16H 8,057 0.9 13,607 0.6 99. 7
)

202341 H16H 8,027 — 13, 607 — 99.7

1015 1 AR 8,038 0.1 13,627 0.1 99.6
RS

2023422 H15H 7,983 AN0.5 13, 652 0.3 99.7
)

2023422 H15H 7,953 — 13, 652 — 99.7

510244 2K 7, 849 AN1.3 13, 424 N1 7 99. 6
e

2023423 H15H 7,753 AN2.5 13, 300 N2.6 99. 6
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BEAFMEIHAME
20215 12R31BRFE
HEEIC HEEIC
a9 a%Hd
BEMR BE HBE/EESE Bl (a—n) 8% BERNR BE HBE/EESE Kl (a—0) 8 %)
MEDGIFIC LG RRSA TV I REREMIIS S LV ENSRTIGER State 0il Co. of the Azerbaijan
&% Republic, Reg. S 6.95% 18/03/2030 Usb 4,036,000 4,304, 535 0.02
ToAT 6, 536, 054 0.03
Ang’olza’ Government Bond, Reg. S 9.5% UsD 2, 180, 000 2,063, 503 0.01 )
12/11/2025 N—l—
Angola Government Bond, Reg. S 8% Bahrain Government Bond, Reg. S 7%
UsD 5, 300, 000 4,623, 566 0.02 ’
96/11/2029 96/01,/2026 UsD 1, 680, 000 1,629,999 0.01
Angola Government Bond, Reg. S Bahrain Government Bond, Reg. S 7%
9. 125% 26/11/2049 USD 2,770,000 230,720 0.00 oo usp 3,250,000 3,114,170 0.01
9,037,789 0.04  Bahrain Government Bond, Reg. S
6.75% 20/09/2029 [IN)] 300, 000 285, 445 0.00
L .
7 ‘lZ F Bahrgln G/ovc/rnmcnt Bond, Reg. S UsD 1,306, 000 1,120, 637 0.00
Argentina Government Bond 1% 5. 45% 16/09/2032
UsD 776, 988 246, 580 0.00 )
09/07/2029 Bahrain Government Bond, Reg. S 6%
. , USh 2,837,000 2,275, 485 0.01
Argentina Government Bond, STEP 2% 19/09/2044
USD 3,715,400 1,244, 603 0.01 .
09/01/2038 Bahrain Government Bond, Reg. S
. USh 2,230,000 1,994, 100 0.01
Argentina Government Bond, STEP 7.5% 20/09/2047
; UsD 1,000, 000 312, 506 0.00 . .
2.5% 09/07/2041 0il and Gas Holding Co. BSCC (The),
) ) UsD 500, 000 476, 582 0.00
Argentina Government Bond, STEP, UsD 3 778,877 1170926 0.01 Reg. S 7.625% 07/11/2024
FRN 0. 5% 09/07/2030 T T ' 10, 896, 418 0.04
Argentina Government Bond, STEP,
FRY 1. 125% 09/07/2035 USD 12,033, 671 3,381, 347 0.01 T AR
6, 355, 962 0.03  Belarus Government Bond, Reg. S
6.875% 28/02/2023 [IN)] 420, 000 367, 055 0.00
— 51 " "
7+ ) Z K2 U7 ‘ Bclyaru’s Government Bond, Reg. S 6. 2% USD 1, 000, 000 102, 498 0.00
Ausgrid Finance Pty. Ltd., Reg. S 1.25% 28/02/2030
oo EUR 300, 000 309,919 0.00
30/07/2025 Belarus Government Bond, Reg. S
: . ) [IN))] 2,050, 000 1,442, 109 0.01
Australia & New Zealand Banking 6. 378% 24/02/2031
. . USD 16, 297, 000 16, 335, 862 0.07 .
Group Ltd., FRY, 1444 6.75% Perpetual Development Bank of the Republic of
. e [IN))] 1, 770, 000 1, 374, 645 0.01
Macquarie Bank Ltd., FRN, 144A UsD 3 810, 000 3 586, 766 0.01 Belarus JSC, Reg. S 6. 75% 02/05/2024
6.125% 31/12/2164 T T ' 3,886, 307 0.02
Sydney Airport Finance Co. Pty. Ltd.,
Reg. S 1.75% 26/04/2028 EUR 100, 000 104,699 0.00 AL E—
20,337, 246 0.08  Anheuser-Busch InBev SA/W, Reg. §
1,65 28/03/2031 EUR 300, 000 323, 261 0.00
A=A RUT KBC Group NV, Reg. S, FRN 4. 75%
ams AG, 144A 7% 31/07/2025  USD 3, 115, 000 2,927,916 0.01  Perpetual EUR 10,200, 000 10, 862, 286 0.05
ams AG, Reg. S6%31/07/2025  EUR 9,591, 000 10, 166, 939 0.04  Ontex Group NV, Reg. S 3.5% BUR 5,850, 000 5,587, 3% 0.02
Erste Group Bank AG, Reg. S, FRN 15/07/2026
) ) EUR 100, 000 102, 881 0.00 ,
1. 625% 08/09/2031 Solvay SA, Reg. S, FRN4.25%
. . EUR 4,600, 000 4,847,940 0.02
Klabin Austria GmbH, Reg. S 7% ) 2 600.000 9 646,075 0.01 Perpetual
03/04/2049 T T ' 21,620, 822 0.09
Suzano Austria GnbH 6% 15/01/2029  USD 2,070, 000 2,117,189 0.01
17,961, 000 0.07 7721
Brazil Government Bond 4. 25%
FEAAL D 07/01/2025 UsD 1,170, 000 1,093, 609 0.00
Southern Gas Corridor CJSC, Reg. S ) 9, 200, 000 9,231,519 0.01 Brazil Government Bond 4. 5% UsD 1,700,000 1,543, 575 0.01

6.870% 24/03/2026

30/05/2029
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RERMIFAEME ()

202151231 BHR#AE
WEEIC WEEIC
EH3 EH3
BEXNR BE KR /EELE BE (-0 8% BERER BE KR /EELE Bl (-0 8%
Brazil Government Bond 8.25% Colombia Government Bond 3.875%
20/01/2034 i) 1,250, 000 L4010 0.00 oo UsD 900, 000 798,939 0.00
. o Cov oy
g;%;;&emmém Bond 5.625% gy, 2, 150, 000 1,939,924 0.01 E;}gz%ggfm erment Bond 3125055y 1,560, 000 1,235,411 0.01
. 2 Cov Vi
];;jgiizgi\écrnmcnt Bond 5% USD 9,660, 000 9,205,372 0.01 Eg}ggﬁ;;gggm ernment Bond 7. 375% UsD 1,000, 000 1,026, 993 0.00
_ 820490 _ 003 TE}SZ%S 4(}50"”“““ Bond 5% yyqp) 3,000, 000 2,394,039 0,01
e fg}gg%gfgvmme“t Bond 2% ysp L570,000 1,269,904  0.01
Bell Telephone Co. of Canada 2. 15% USD 995, 000 193, 775 0.00  Colonbia G Bond 4. 1956
15/02/2032 ' ' ' 12 /gg /;8510“”“““ ond 1255 gy 1,450, 000 1,041,758 0.00
Canadian Pacific Railvay Co. 2.45%
oo Ush 40,000 35,865 0.00  Fcopetrol SA 5.875% 18/09/2023  USD 2,200,000 2,057,271 0.01
Bnbridge, Tnc. 4,56 10/06/2044  USD 915 000 900978 000 Eoopetrol SA5.375% 26/06/206  USD 2,580, 000 2,395,800 0.0l
Rogers Co’mmuni‘ca tions. Tnc. 3 - ’ ’ ' Ecopetrol SA 7.375% 18/09/2043  USD 789, 000 769,400 0.00
15/11/2049 B 1N 340, 000 316, 745 0.00  Beopetrol SA 5.875% 28/05/2045  USD 1,700, 000 1,435,232 0.01
- _— 15,118,120 0.06
TransCanada PipeLines Ltd. 4.75% LR LT
15/05/20% USD 365, 000 383,701 0.00 T
1,149,360 0.00 :XR?JGW s
oste Mica boverment fond, feg. 5 g9, 550,000 194907 0.00
b 3754 30/04/2005
W Fimance L, Reg, S3.58 (oo Do e et b Sy gm0 21800 001
22/02/2022 o o S 2662941 0.01
CK Hutchison Europe Finance 18 Ltd. BUR 300000 310477 0.00 —_— .
Reg. S 1.25% 13/04/2025 ’ ’ : PR
Country Garden Holdings Co. Ltd.,
’ USD 2,300, 000 1,733,348 0.01 ia Gov y
Reg. S 3.3% 12/01/2031 Sg‘}ﬁ}};@i‘“”mm Bond, feg. S6% g, 2,790,000 2,699,724  0.01
1CD Funding Ltd., Reg. S 3.223% S
98,04/206 i) 2,480, 000 2,202,908 0.0 2699724 0.01
JAF Global Securities Ltd., Reg. S, FRY ..
6,975 Pepetal USD 1,639, 000 1,579,106 0.01 DTKT/:_y s
Shinao Group Holdings Ltd., Reg. 1nance Aps, Keg. > fh - prg 4,450,000 4,519,865 0.02
5 150 1012151 o s v ;1)76/:)/65/21102356 875% 23/02/2023  GBP 3,830, 000 4,850,292 0.02
. ) y A/S, Reg. S 6.875% , 830, , 890, 5
Ezcg{jr;%;r;ce VITLL,, Reg. $3.628% 9,000, 000 9,219,285  0.04 TToan 5T 00
Vale Overseas Lid. 3.75% 08/07/2030  USD 34,000 3,074 0.00
17,490,955 0.0] FI=%3ME
Domlnlcgnﬁcp{b}1c’Govcrnmcnt Bond, UsD 1,120,000 1, 069, 775 0.00
F Reg. S 5.5% 27/01/2025
. . Dominican Republic Government Bond,
Ezzp. éVa4clt;)7n5a;} gziﬁo/bzrozjc Chile, UsD 1, 250, 000 1,316, 139 0.01  Reg, $ 6875 29/01/2026 USD 2,660, 000 2,676,719 0.01
. . n
. . Dominican Republic Government Bond,
Corp. \Iam—o’nal del Cobre de Chile, ) 2,800, 000 9,516, 106 0.01  Reg, S 595% 25/01/2007 USD 2,210, 000 2,172,244 0.01
Reg. § .78 30/01/2050 ———————— ————— Doninican Republic Government Bond,
3,830,245 0.02 b o s USD 1,800, 000 1,616,522 0.01
e E?g“1“;“j“g%‘;ﬁ%%g?;’ggmcm Bond sp 4,320,000 3,882,219 0.02
Colombia Government Bond 4. 5% PR ’,
usD 750, 000 693, 283 0.00 Dominican Republic Government Bond, UsD 633, 000 552,434 0.00

28/01/2026

Reg. S 5.3% 21/01/2041
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RERMIFAEME ()

20215 12R31BRTE
HEEIC HEEI
a9 a%Hd
BEMR BE HKE/EESE Bl (a-—n) 8% BERNR BE HBE/EELE Kl (a—0) 8 %)
Dominican Republic Government Bond, E1 Salvador Government Bond, Reg. S
Rew. S 7,455 30/04/2044 USD 3, 340, 000 3,492, 723 0.01 7,195 20/01/2030 [IN)] 3,374,000 1,639, 590 0.01
Dominican Republic Government Bond, 3,684,297 0.02
Reg, S 6,54 15/02/2018 UsD 2,900, 000 2,716, 242 0.01
Dominican Rep‘ubh’c G(?\vernmem Bond, UsD 2, 060, 000 1,753, 886 0.01 :r_%j' BT
Reg. S 5.875% 30/01/2060 Ethiopia Government Bond, Reg. S UsD 9,479, 000 1.490. 508 0.01
19,032,764 0.08 66254 11/12/2024 o C '
1,490, 508 0.01
T KV
Ec]uadoyrﬂGpvcrnmcnt Bond, STEP, 1444 UsD 1, 450, 000 1, 062, 530 0.00 7 /f 7R
5% 31/07/2030 Nokia OY] 6.625% 15/05/2039  USD 190, 000 231,495 0.00
Ecuador Government Bond, STEP, Nokia 0Y], Reg. S 2% 15/03/2024  EUR 2,885, 000 2,982, T44 0.01
USD 2,300, 000 1, 685, 392 0.01 N ! ) T .
Reg. S 5% 31/07/2030 Nokia Y], Reg. S 2% 11/03/2026  EUR 4,000, 000 4, 185,940 0.02
Ecuador Government Bond, STEP, Nordea Bank Abp, 144A 1.5%
Reg. S 1% 31/07/2035 Usb 7,080,000 L1056 002006 UsD 200,000 173,456 0.00
6,874,978 0.03  Nordea Bank Abp, FRN, 1444 6. 625% USD 12,225, 000 12, 285, 566 0.05
Perpetual
E:E“t/sf h o e $5.750 Tgrg;azﬁk fop. Rog. S, FV0.650 100, 000 99,258 0.00
gypt Government Bond, Reg. $ 5. 75% /08
20/05/2024 USD 1,710, 000 1,570, 541 0.01 7]& 958, 459 —OA 08
Egypt Government Bond, Reg. S
3. 875% 16/02/2026 USD 1,534, 000 1,267, 966 0.00 252
]igy;g;ég;zrnmcm Bond, Reg. S 4.75% EUR 2,900, 000 9,131, 261 0.01 iccor szk R]:g. S:%ggoz/;?g;ﬁ EUR 1,900, 000 1,984, 955 0.01
Eg’pr’Governmem Bond, Reg. S7.5% lecrgle;tus;l e R 2,000,000 2,041,250 0.01
31/01/2027 UsD 1,850, 000 1,702,971 0.01 Altice France SA, 144A 5.125%
[IN)] 14, 212, 000 12, 226, 996 0.05
Egypt Government Bond, Reg. S 15/07/2029
EUR 2,400, 000 2,174,734 0.01 .
5.625% 16/04/2030 Altice France SA, 144A 5.5%
[IN)] 7,498, 000 6,521, 901 0.03
Egypt Government Bond, Reg. S 15/10/2029
UsD 1, 114, 000 873,313 0.00 . ’
5.875% 16/02/2031 Altice France SA, Reg. S 3.375%
EUR 22,952, 000 22,390, 824 0.09
Egypt Government Bond, Reg. S 15/01/2028
USD 1,900, 000 1,551, 808 0.01 X ,
7.053% 15/01/2032 Altice France SA, Reg. S 4.125%
EUR 4,851, 000 4,833, 284 0.02
Egypt Government Bond, Reg. S 15/01/2029
USD 1,410, 000 1,181,418 0.00 .. .
7.625% 29/05/2032 Bani jay Entertainment SASU, Reg. S
Ly I EUR 8,600, 000 8,664, 500 0.04
Egypt Government Bond, Reg. S 8. 5% 3.5% 01/03/2025
USD 2,289,000 1,794, 625 0.01 L.
31/01/2047 Bani jay Group SAS, Reg. S 6.5%
- EUR 5,200, 000 5,422,576 0.02
Egypt Government Bond, Reg. S8.7% 01/03/2026
UsD 3,640, 000 2,859, 652 0.01 ) )
01/03/2049 Banque Federative du Credit Mutuel
. o EUR 300, 000 306, 458 0.00
Egypt Government Bond, Reg. S 8. 15% SA, Reg. S 0.75% 08/06/2026
o UsD 2, 300, 000 1,737, 246 0.01 ) )
20/11/2059 Banque Federative du Credit Mutuel
- S o) EUR 100, 000 105, 683 0.00
Egypt Government Bond, Reg. S 7. 5% SA, Reg. S 1.875% 18/06/2029
UsD 1, 650, 000 1,191, 355 0.00 )
16/02/2061 BNP Paribas SA, Reg. S 2.875% EUR 100, 000 110, 399 0.00
20, 036, 890 0.08  01/10/2026 ’ ’ ’
BNP Paribas SA, Reg. S, FRN 0. 5%
S R 19/02/208 EUR 300, 000 298, 263 0.00
El Salvador Government Bond, Reg. S BPCE SA, Reg. S 2.875% 22/04/2026  EUR 100, 000 109, 809 0.00
5. 8754 30/01/20%5 UsD 1, 490, 000 810,635 0.00  porp gy Reg. S0.5%24/02/2027  EUR 300, 000 209,938 0.00
bl Sl Goverment brd, Ree. Sy g g g g ore gon o WORmdm S RES e g0 250580 0.0

6.375% 18/01/2027

1.865% 13/06/2022
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202151231 BHR#AE
MEEIC MEEIC
aHsd aHsd
BEXR BE K /HESE BE (1-—0) B8 (%) BEXER BE B /BEeE Bl -—n0) &%)
S‘lz;gg g?ﬁ;};ggzi”mh“ Sl S g 4,100, 000 4,148,339 0.02 igg;”ﬂggrm Atalian S0, Reg. S8 g 6, 770, 000 6,679,458  0.03
(asino Guichard Perrachon SA, Reg. S La Financiere Atalian SASU, Reg. S
3584 0700205 EUR 2,700, 000 2,614, 464 0.01 5,195 15/05/20%5 EUR 4,136, 000 4,123, 269 0.02
€66 SA, Reg. S 7.75%01/04/2027  EUR 5,650, 000 5,625,988 0.02  Loxan SAS, Reg. S 6% 15/04/2025  EUR 1,746, 830 1,774,779 0.01
Chrome Bidco SASU, Reg. S 3. 5% Orange S4, Reg. S 0.875% 03/02/2027  EUR 100, 000 103,205 0.00
31/05/2028 EUR 6,412,000 6,480,083 0.03 g0 5h Reg. $ 16255 07/04/2032  EUR 100, 000 109,173 0.00
Chrome Holdeo SASU, Reg. S 5% Orano SA 4.875% 23/09/2024  EUR 5,200, 000 5,771, 844 0.02
31/05/2029 EUR 4,058, 000 4,073,218 0.02 (rapggh, Reg. §3.375%523/04/202%6  EUR 2,000, 000 2,147,990 0.01
; Paprec Holding SA, Reg. S 3.5%
ig;;;j;é;;m SE, Reg. S4B 8,000,000 8,090,800  0.03  (1/07/2038 EUR 5,811,000 5,905,212 0.02
. : y y Parts Europe SA, Reg. S 6.5%
gzigﬁ“”“ SR HAEI peh 45,505,000 47,645,908 0.20  1607/2025 EUR 7,263,000 7,541,572 0.03
Credit Agricole SA, Reg. § 0. 375% Quatrin SASU, Reg. S 5. 875%
i YRR 100, 000 100,838 0.0 15/01/20 EUR 12,124,000 12,482,834  0.05
[ Renault S4, Reg. §2.375%25/05/20%  EUR 4,000, 000 4,037,500 0.02
Credit Agricole SA, Reg. S 2% ' e ’
25/03 /20g29 ¢ EUR 300, 000 319, 298 0.00  Renault SA, Reg. S 2% 28/09/2026  EUR 10, 000, 000 9,908, 400 0.04
Credit Agricole SA. Reg. § 1'% Renault S4, Reg. $ 2.5%02/06/2027  EUR 5,300, 000 5,325,705 0.02
) e EUR 100, 000 103,964 0.00 i 054
23/;)7/2029 s ?Z%Z;;f;;erale Sh AL DS gy 380, 000 356,658 0.00
redit Agricole SA, Reg. S, FRN 4% . -
Pepotus] EUR 3,900, 000 4,236,469 0.02 ET%;;GGTCM PR LT P~ P
Credit Vutuel Arkea $4, Reg. §, FiN— o 200,000 26,59 0.0 Societe Generale Sk FRY, 144)
1. 8755 25/10/2029 ' ' : 7°§7§%CP;2°9$£ ) T usD 3,100,000 2,975,304 0.0l
Crown European Holdings SA, Reg. S o
9.625% 30/09/2024 EUR 6,000,000 6,233,100 0.03 ?gi;giiﬁcmlc SLFRGIASh - yon 46 006,000 46,996,219 0.19
Crown European Holdings SA, Reg. S
Societe Generale SA, FRN 1%
B 4750 15/05/208 EUR 6,200, 000 6,611,581 0.03 Sctese bo - 100, 000 9,992 0.00
Crown European Holdings SA, Reg. S Societe Generale SA. Re
, Reg. $0.875%
5. 758 01022028 EUR 6,635, 000 7,018,039 0.03 . BUR 100, 000 10,867 0,00
Electricite de France SA, Reg. S, FRY ; ., y
: d i EUR 8,000, 000 8, 866, 520 0.04 Societe Generale SA, Reg. S 0.75%
B Perpetue] 0021 EUR 100, 000 100,795 0.00
Electricite de France SA Reg. S, FRY Solvay Fi SACA. Reg. S. FRN
EUR 11,000,000 11,303,336  0.05 Solvay Finance SACA Reg. S,
287 et 5 475 Parpotua] EUR 12,017,000 12,995,665  0.05
Electricite de France S Reg. §, Y o 10,000,000 10,308,040  0.04 SPIESA Reg $3.125%22/03/204  EUR 11,500,000 12,014,338  0.05
3h Perpetual SPIE SA, Reg. S 2.625% 18/06/2026  EUR 9,300, 000 9, 668, 978 0.04
Elis S4, Reg. S 1.75% 11/04/2024  EUR 7,600, 000 7,764,776 0.03  Totalfnersios Capital Intemnational Sh
Elis S, Reg. S 1.625%03/04/2038  EUR 6,800, 000 6,782,966 0.03  peg S 1004 05/04/203 EUR 200, 000 224,485 0.00
Engie SA, Reg. $2.125%30/03/2032  EUR 100, 000 113,120 0.00  Vallouree SA, Reg. $8.5430/06/20%  EUR 5,859, 544 6,061,608  0.02
Faurecia SE, Reg. S 2.625% 416, 156, 462 171
12/06/2025 EUR 4,570,000 4,637,210 0.02 __ 416, 196,362
Fawrecia SE, Reg. § 5.125% 15/06/2006  EUR 10,289,000 10,571,330  0.04 77Ky 37
Faurecia SE, Reg. §2.75%15/02/2021  EUR 7,492, 000 7,650,793 0.03  Gabon Government Bond, Reg. S
Faurecie SE, Reg, S 2,978 1506/027  EUR 2,600,000 2,614,430 0.0 g 95% 16/06/2025 USD 772,000 708,484 0.00
Faurecia SE, Reg. §3.75%15/06/2098  EUR 5,000, 000 5,233,545 0.02 708,482 0.00
[1iad Holding SASU, Reg. S 5.125%
15/10/20%5 EUR 2,717,000 2,844,359 0.0l .
Iliad Holding SASU, Reg. S 5.625% BUR 4,104, 000 4,332, 716 0.02 Adler Pelzer Holding GmbH, Reg. S EUR 4,600, 000 4,319, 837 0.02

15/10/2028

4.125% 01/04/2024
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Bayer AG, Reg. S1.125%06/01/2030  EUR 100, 000 102,507 0.00  TK Elevator Midco GubH, Reg. S
CeramTec BondCo GmbH, Reg. S 5.25% 4,375% 15/07/2027 EUR 8,489,000 8,798, T47 0.04
. . EUR 8,000, 000 8,120,000 0.03 X
15/12/2025 TUI Cruises GmbH, Reg. S 6.5% FUR 4494 000 4485 574 0.02
Cheplapharm Arzneimittel GmbH, 15/05/2026 Y Y
i EUR 7,762, 000 7,919,833 0.03
Reg. S 3.5% 11/02/2027 Vantage Towers AG, Reg. S 0.375%
_, EUR 200, 000 197, 460 0.00
Commerzbank AG, Reg. S, FRN 0.75% 31/03/2027
EUR 100, 000 101,516 0.00 ° o ,
24/03/2026 Volkswagen Financial Services AG, EUR 300. 000 310,029 0.00
CT Investment GmbH, Reg. S 5. 5% EUR 5,844, 000 5,921, 112 0.02 Reg. S 2.5% .06/04./2023 .
15/04/2026 Volkswagen Financial Services AG, EUR 100000 109, 067 0.00
?S“icggg}?nk 16, feg. § FVLTBE 100, 000 104,065 0,00 f,egl'ks 2'25%10” 10/ 2(?21)71{ . Y ,
/11/ lolkswagen Leasing GmbH, Reg.
: , ) EUR 300, 000 314,407 0.00
?;L}é;fgg;a"k 16, Reg. 5, FRVLTSL 100, 000 100,008 0.00 \1 ?ﬁ 19/06/5026, L S
102/ lolkswagen Leasing GmbH, Reg.
- o EUR 200, 000 197,049 0.00
Dcuytsc’hc Eufthansa AG, Reg. S 2.875% BUR 11,500, 000 11, 293, 987 0.05 0.625% 19/07/2029 ’
16/05/2027 Vonovia SE, Reg. $ 1.5%14/06/2041  EUR 100, 000 96,501 0.00
Deutsche Telekom AG, Reg. S 2.25% 0 R
By EUR 50,000 58,460 0.00 g /2;‘7;‘502‘; Gb, Reg. S 3%y 1,000,000 1,047,500 0,00
Douglas GmbH, Reg. S 6%08/04/2026  EUR 13,125, 000 13,141, 406 0.05  7F Finance GmbH, Reg. S 2.75%
E.ONSE, Reg. S 0.375%2/09/2027  EUR 100, 000 100,763 0.0 95/05/2027 EUR 5,800, 000 595,952 0.03
E.ON SE, Reg. S 0.75% 20/02/2028  EUR 80,000 82,238 0.00 7 Finance Gubll, Reg. S 2. 25%
Hapag-Lloyd A6, Reg. S 2. 5% 03/05/2028 EUR 3,000, 000 2,996,082 0.01
EUR 2,100,000 2,184,000 0.01
1o 012028 - [ Finance Gubll, Reg. S3.T5% g 12 000,000 12,966,000 0.0
IﬁOVcrwahﬂngsGmbH,ch S 3. 75% EUR 6, 599, 798 6,713, 282 0.03 21/09/2028 aad] » IO
iﬁE/O?éZO% . 193,120,136 0.19
U5 Styrolution Growp G, Reg. § 3,157, 000 3,083,994 0.0l
2,254 16/01/207 =
Kirk Beauty SUN GmbH, Reg. S 8.137% i
01/10/20%6 EUR 8, 374, 000 8,043, 227 0.03 (;hg;;%(k;vﬁe/ror;n}ezr&?ond, Reg. S UsD 880, 000 684, 264 0.01
LANXESS AG, Reg. S, FRN 4. 5% : )
06/12/2076 EUR 1,980,000 2,084,170 0.01 3}12;;%(;%70'?"/‘;?250“ fee. S ygp 3,070,000 2,263,840 0.0l
Nidda BondCo GmbH, Reg. S 5% )
30/09/2025 EUR 18, 100, 000 18, 035, 383 0.07 ?ga;;%}i:?ngggggond, Reg. S UsD 9,824,000 9,794, 998 0.01
Nidda BondCo Gubl, Reg. ST.25% )0 2,820,000 2,874,637 0.01 Ghana Government Bond, Reg. S
30/09/2025 ha o : .67 16/06/2049 & UsD 4,293, 000 3,008,380 0.0l
Nidda fiealtheare Holding Gubll, -, o 13,828,000 13,843,902 0.06 Ghana 0Go rernment Bond, Reg. S
Reg. S 3.5% 30/09/2024 e P ' .95 26”/03/2051 o e Ush 610, 000 432,196 0.00
Renk A6, Reg. $ 5.75% 15/07/2025  EUR 5,954, 000 6,193,648  0.03 — e I
Schacffler AG, Reg. S 18756 p o 5,200,000 5,344,061 0.02 ——
26/03/2024 T T ' r——
Schaeffler AG, Reg. S 3.375% Tz
12/10/2028 EUR 8,000, 000 8,927, 600 0.04  Guatemala Government Bond, Reg. S UsD 1 441. 000 1341 752 0.00
; 5% 03/05/2026 T o :
Techem Verwaltungsgesellschaft 674 EUR 6.158. 781 6.350. 344 0.03 4.5
bl Reg. § 65 30/07/20%6 P o % Guatenala Government Bond, Reg. S gy, L700,000 1,725,281 0.0l
thyssenkrupp AG, Reg. S 1.875% 6.125% 01/06/2050 .
06/03/2023 EUR 6,926, 000 7,034, 392 0.03 3,067,033 0.01
thyssenkrupp AG, Reg. S 2.875%
/00024 EUR 8,553, 000 8,803,380 0.04 .y
TK Elevator Holdeo GmbH, Reg. S EUR 4,500, 000 1,760, 698 0.02 Hungary Government Bond 7. 625% UsD 1,430,000 9,063,414 0.01

6. 625% 15/07/2028

29/03/2041
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Hlungary bovernnent Bond, Reg. S pypp L05L,000 L0900 o000 17
1. 75% 05/06/2035 Abbott Ireland Financing DAC, Reg. S EUR 100, 000 106, 259 0.00
3,162, 314 0.01  1.5% 27/09/2026 ’ ’ ’
ok 250(;;‘8’; 4"10' Reg. S 1260 g 100,000 102,757 0.00
i i % AIBG le, Reg. S, FRY 6. 25%
ﬁ%g?};g;d“t”” L feg S840 gy 2,030,000 1,797,796 0.0l Pcrpcr&‘;"l" o fee "R 8,400,000 9,318,750  0.04
_ 179779 _ 0.0 gagggﬁéf ;gf&;f‘;ogf"“p le, F 1Ay 1,500, 000 1,299,720 0.01
. I U3/ I
A RRTT Bank o’f Ireland Group ple, Reg. S EUR 200,000 201, 642 0.00
Indonesia Asahan Aluminiun Persero 1.375% 29/08/2023
PT 1447 5.71% 15/11/2023 Usb 2,350, 000 2,223,818 0.01 Eaton Capital Unlimited Co., Reg. S
Ili ! A }: | Jeue b 0,697 14/05/20%5 EUR 100, 000 101, 875 0.00
ndonesia Asahan Aluminium Persero - 09tn 13789/
' R/ UsD 3,470, 000 3,700, 369 0.02 ; ; 1
TRt e e R SR g oo 182109 008
ndonesia Asahan Aluminium Persero
PT, Reg. S 6.75T% 15/11/2048 USsD 1,020, 000 1,152, 250 0.00 eircom Finance DAC, Reg. S 2.625% EUR 500. 000 492. 700 0.00
Indonesia Government Bond 6. 5% 15/02/2027 ' ' '
15/06/2025 IDR 86, 000, 000, 000 5,602, 524 0.02 Kerry Group Financial Services Unltd EUR 100,000 107, 946 0.00
Indonesia Government Bond 3. 5% Co., Reg. S 2. 3754 10/09/2025 ' ' '
11/01/2028 Usb 1,600, 000 1,523,620 0.01 pinge plc, Reg. §0.375% 20/09/2033  EUR 100, 000 97,773 0.00
Indonesia Government Bond 1. 4% Shire Acquisitions Investnents Ireland
30/10/2081 EUR 1,170, 000 L176,037  0.01 e s 98 93/09/206 Usb 420,000 393,337 0.00
Indonesia Government Bond, Reg. S Turich Finance Ireland Designated
6.75% 15/01/2044 Usb 1,410, 000 1,839, 962 001 getivity Co., Reg. S 16254 17/06/2039 EUR 100,000 108,210 0.00
Pertamina Persero PT, Reg. S 4.3% Turich Insurance Co. Ltd., Reg. S, FRN
20/05/2023 ' tsh 590,000 SALBBL 0.0 5 gy oy tsb L0000 muen om0
Pertamina Persero PT, Reg. S 3.1% 32,859,189 0.14
91/01/2030 UsD 900, 000 811,384 0.00 ——
Pertamina Persero PT, Reg. S 6% UsD 2050, 000 2,911, 500 0.01 A A 7I/V.
03/05/2042 Energean Israel Finance Ltd., Reg. S, USD 484000 494539 0.00
Perusahaan Perseroan Persero PT 1444 4. 875% 30/03/2026 ’ ’ :
Perusahaan Listrik Negara, Reg. S USD 1, 450, 000 1, 365, 522 0.01  Energean Israel Finance Ltd., Reg. S,
4.125% 15/05/2027 1444 5. 375% 30/03/2028 UsD 509,000 443, 655 0.00
Perusahaan Perseroan Persero PT Israel Government Bond 4. 5%
Perusahaan Listrik Negara, Reg. S USD 1,700, 000 1,887,170 0.01 30/01/2043 USD 2,064,000 2,335, 314 0.01
6.25% 25/01/2049 Israel Government Bond 4. 125%
Perusahaan Perseroan Persero PT 17/01/2048 USD 4, 462,000 4832, 112 0.02
Perusahaan Listrik Negara, Reg. S USD 1, 150, 000 1,087, 526 0.00  Leviathan Bond Ltd., Reg. S, 144A
4.875% 17/07/2049 6. 5% 30/06/2027 Usb 1,700, 000 1,611, 851 0.01
Perusahaan Perseroan Persero PT 9,647, 464 0.04
Perusahaan Listrik Negara, Reg. S4%  USD 850, 000 728,503 0.00
30/06/2050 S4BT
25, 852, 046 0.11 anti
— =00 gg};g;;g;‘”\ Reg. S1.629% g 5,217,000 5,311,480  0.02
177 Atlantia SpA, Reg. S 1.875%
Iraq Government Bond, Reg. S 6.752% 13/07/2027 EUR 5, 000, 000 5, 169, 450 0.02
oy UsD 2,250, 000 2,012, 280 0.01 .
09/03/2023 Atlantia SpA, Reg. S 1.875% EUR 9. 189. 000 9 438105 0.04
Iraq Government Bond, Reg. S 5.8% 12/02/2028 T T ’
. UsD 4,996, 875 4,226, 804 0.02 , . :
15/01/2028 o Autostrade per 1" Ttalia SpA 1.625% EUR 3100, 000 3 147193 0.01
6,239, 084 0.03  12/06/2023 T Y ’
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 Ttali — FART— L
Autof‘t‘radc per 1" Italia Sp4, Reg. S EUR 4,000, 000 4,134,220 0.02 a— kYR T—)
1.875% 04/11/2025 Tvory Coast Government Bond, Reg. S
h f 1 Ltalia Sob e, § 5. 8754 17/10/2031 EUR 2,300, 000 2,368, 115 0.01
mostuate per - Helia S RS pug 9,400,000 9,689,924  0.04 o0 I
1.75% 26/06/2026 Tvory Coast Government Bond, Reg. S
) . ! e UsD 4,800, 000 4,467, 455 0.02
Autostrade per 1" Italia Sph, Reg. S2% 6.125% 15/06/2033
04/12/2028 EUR 6,533, 000 6,779,222 0.03 Ivory Coast Government Bond, Reg. §
A“L m‘Ldé 1" Italia Sph, Reg. S 6.875% 17/10/2040 o EUR 2,690,000 2,815, 623 0.01

utostrade per 1" Ttalia Sph, Reg. . 8754 17/10/204
18754 26/08/209 EUR- L 860,000 12,199,495 0.05 9,651,193 0.04
Autostrade per 1" Ttalia Sph, Reg. S 2%

15/01/2030 EUR 10, 413, 000 10, 764, 439 0.04 S
Brunello Bidco SpA, Reg. S 3.5% Jamaica Government Bond 8%
15/02/2028 EUR 6,528, 000 6,481, 011 0.03 15/03/2039 usb 2,821, 000 3, 444, 247 0.01
Enel SpA, FRN, 144A 8.75% Jamaica Government Bond 7. 875%
24/09/2073 UsD 5, 820, 000 5,724,726 0.02 28/07/2015 usb 1, 250, 000 1,526, 164 0.01
Eni SpA, Reg. S 1.125% 19/09/2028  EUR 100, 000 103, 728 0.00 4,970, 411 0.02
Eni SpA, Reg. S 3.625% 29/01/2029  EUR 100, 000 121, 124 0. 00
Gamna Bidco Sph, Reg. $5.125% o 7,247,000 138,75 003 HA _
15/07/2025 Asahi Group Holdings Ltd., Reg. S BUR 100,000 99,535 0.00
ala Q s 1 ) y .
(uala Closures Sph, Reg. § 3250 o 6,277,000 6,182,782 0.0z U336 19/04/2000
15/06/2028 Nitsubishi UFJ Financial Group, Inc.,
" . ow EUR 100, 000 102, 273 0.00
Infrastrutture Wireless [taliane SpA, Reg. S 0.872% 07/09/2024
e EUR 4,823, 000 4,988, 877 0.02 i R !
Reg. S 1.875% 08/07/2026 \lizuho Financial Group, Inc. 2.564%
Ly o usb 205, 000 176, 254 0.00
Intesa Sanpaolo SpA, Reg. S 2. 125% EUR 100. 000 103, 684 0.00 13/09/2031
30/08/2023 ’ ’ ' Nippon Life Insurance Co., FRY, 1444
- ot UsD 8, 270, 000 7, 155, 747 0.03
Intesa Sanpaolo SpA, Reg. S L. 75% 2.75% 21/01/2051
EUR 250, 000 263, 750 0.00 . !
20/03/2028 Sumitomo Life Insurance Co., FRN,
Intesa Sanpaolo SpA, Reg. S, FRN 1447 3.375% 15/04/2081 USD 5,505, 000 5,086, 221 0.02
7.75% Perpetual ST ER 5,600, 000 6,807, 276 0.03 Sumitom.o \ht’sui Financial Group, Inc
Italgas SpA, Reg. S 0.875% 1.902% 17/09/2028 Usb 215,000 185,614 000
EUR 100, 000 101, 263 0. 00
24/04/2030 Takeda Pharnaceutical Co. Ltd., Reg. S
. A EUR 256, 000 279, 282 0.00
Kedrion SpA, Reg. S 3.375% EUR 7973, 000 7954 818 0.03 2.25% 21/11/2026
15/05/2026 T T ' 13,084, 926 0.05
Leonardo SpA 4. 875% 24/03/2025 ~ EUR 8,884, 000 9,999, 653 0.04
Nexi Sph, Reg. S 1.625%30/04/2026  EUR 9, 148, 000 9,098, 427 0.4 vp—v—
Pro-Gest SpA, Reg. S 3.25% 15/12/2024  EUR 4,200, 000 4,027, 380 0.02  Adient Global Holdings Ltd., Reg. $
Snan Sph, Reg. S 1.375%25/10/2097  EUR 100, 000 105,300 0.00 354 15/08/2024 EUR 12,074,000 12,254,905 0.05
Telecom Italia SpA, 144A5.303% CPUK Finance Ltd., Reg. S4.5%
Uush 1,903, 000 1,767,738 0.01 ’ X
30/05/2024 98/08/2027 GBP 3,302, 000 3, 954, 655 0.01
Telecom Ttalia SpA, Reg. S 3.625% CPUK Finance Ltd., Reg. S 4.875%

s EUR 13, 610, 000 14, 361, 680 0. 06 ’ X
95/05/20%6 98/02/2047 GBP 3,700, 000 4,424,710 0.02
Telecom Italia Sph, Reg. S 2.375% Glencore Finance Europe Ltd., Reg. §

EUR 14, 335, 000 14, 167, 567 0. 06 ’ X
12/10/2027 » 999 LT5% 17/03/2025 EUR 100, 000 104, 287 0.00
Terna - Rete Elettrica Nazionale, Reg. S Heathrow Funding Ltd. , Reg. S 1.875%
L3754 36007/ EUR 100, 000 105, 196 0.00 10/07/20%2 EUR 100, 000 105, 255 0.00
UniCredit SpA, Reg. S, FRN 2.2% Heathrow Funding Ltd. , Reg. S 1.125%
EUR 350, 000 369, 358 0.00 X X X
22/07/2027 08/10/2032 EUR 100, 000 99, 116 0.00
UniCredit SpA, Reg. S, FRN 3.875% Wheel Bidco Ltd., Reg. S6.75%
7,570, 000 7,264, 679 0.03 ! , 607, , 231, .
Perpetual EUR 15/07/20%6 GBP 3,607, 000 4,231, 844 0.02
173,352, 258 0.71 25,174,712 0.10




9

JPEIHUAVRARAU TP X = A—N\N)L- A AL TR

JPMorgan Investment Funds — Global Income Fund

RERMIFAEME ()

202151231 BHR#AE
WEEIC WEEIC
aHsd aHsd
BERR BE BRE/EESE BE (-0) 8% BERR BE BE/EESE BE (1-0) 38(%)
NI AV TS| Altice France Holding SA, Reg. S 8% EUR 12 312, 000 13 047, 960 0.05
Jordan Government Bond, Reg. S 15/05/2021 e Y :
on USD 2,640, 000 2,363,149 0.01 X ) "
5.85% 07/07/2030 Altice France Holding SA, Reg. S 4% EUR 3000, 000 9 868.750 0.01
2,363,149 0.01  15/02/2028 Y Y ’
I gg%%l/“z%"; SA, Reg. S, FRNSH g 8,318, 106 8,562,866 0.04
v
Fund of National Welfare BKLC Lux Fincol Sarl, Reg. S 5. 25% EUR 7,392, 000 7,665, 501 0.03
Samruk-Kazyna JSC, Reg. S 2%  USD 1,102, 000 958,637 0.00 30/04/2029
28/10/2026 Cirsa Finance International Sarl, Reg. §
Kazakhstan Government Bond, Reg. S 6.25% 20/12/2023 ELR 911,193 6031, 652 009
6.5% 21/07/2045 USsD 1,300, 000 1,645, 682 0.01 (irsa Finance International Sarl, Reg. § EUR 1. 000. 000 996, 959 0.00
KazMunayGas National Co. JSC, Reg. S 4.75% 22/05/2025 Y ' '
4758 19/04/2027 UsD 1,150, 000 1,121,432 0.01 (K Hutchison Group Telecom Finance EUR 100,000 101728 0.00
e S, Reg. S 154 17/10/2031 ' ' :
kafﬁ_ilfnayG’as’National (o 6 . § UsD 3,160, 000 3,415,523 0.01  ContourGlobal Pover Holdings SA
5754 19/04/2047 8 R 5, 783, 000 5,873,741 0.03
KazMunayGas National Co. JSC, Reg. S USD 9 950 000 9 619 006 0.01 feg. 54‘11?"’16 01/08/2012: T T '
69754 24/10/208 o o : ;zgtogrg e U SN U P T X
9,753, 280 0.04 it
3?;3;‘;;002'331“0 Sh Reg. S5.50 g 9, 075, 000 9,05,178  0.04
r=7 -
Herens Midco Sarl, Reg. S 5.25%
Kenya Government Bond, Reg. S UsD 5, 754, 000 5,971, 462 0.02  15/05/2029 EUR 8, 394, 000 7,916, 239 0.03
6.875% 24/06/2024 Intelsat Jackson Holdings SA 5. 5%
" : 0 S
};;;é;/ggg;rnmem Bond, Reg. S 8% UsD 3,000, 000 9,895, 644 0.0 01/08/2023 § [IN)] 32,289, 000 12, 920, 098 0.05
) ’ John Deere Cash Management SARL,
gg%ig"o‘ﬁmcm Bond, Reg. 6.3% gy 1, 105, 000 950,100 0.01 Reg. S 2.2% 02/04/2032 EUR 100,000 115,85 0.00
96205 0.04 gi?éj}‘;ogz“a“““g SR, Reg SBEH g 6, 666, 000 6,731,160  0.03
LS ig‘;:;}‘;&“gs Sarl, eg. $5.625 gy 7,578, 000 7,596,945 0.03
Lebanon Government Bond, Reg. S 6% ' sy
27/01/203 § usb 2,900, 000 212,365 0.00 ”fg%;”;g;g feleeon$i, Reg. §3.15% 11,554,000 11,554,289 0.0
Lebanon Governnent Bond, Reg. S Medtronic Global Holdings SCA 0%
6. 65% 22/04/2024 § UsD 1, 450, 000 137,729 0.00 . EUR 100, 000 9,607 0.00
Lebanon Governnent Bond, Reg. S Vedtronic Global Holdings SCA 1. 125%
6,854 25/05/207 § USD 6,230,000 593,135 0.01 i EUR 100, 000 104,382 0,00
Lebanon Government Bond, Reg. S Vedtronic Global Holdings SCA 1.5%
6,654 03/11/2028 § Ush 5, 108, 000 485, 908 0.00 /07203 EUR 100, 000 103, 162 0.00
Lebanon Government Bond, Reg. S Vonitchen HoldCo 3 SA, Reg. S 5. 25%
7.95% 93/03/2037 § Usb 1,156, 000 16,268 0.00 e ouns EUR 7,339, 000 7,517,888 0.03
1,604, 405 0.01 11 Fi 46054
_— ZET,OEI,EOF;S"W Sarl, Reg. S4B g 4,558, 000 1,666,252 0.02
NI TN Rossini Serl, Reg. § 6.75% 30/10/20%5  EUR 10,279, 000 10,674,258 0.04
?;;S;e/;)g;a“““g S ST gy 9, 167, 000 8,012,499  0.03 ZELHIZ%HZZ“ Sarl, RELT, feg. SL56 e 200, 000 207,511 0.00
y o,
;\;:)%%12?0 SA Reg. SLTh 15,555,000 14,850,141  0.06 ;g”;;;%aznﬁ“ Sarl, RELT, feg. SL56 e 100,000 103,674 0.00
Altice France Holding A, 1444 6% SES SA, Reg. $ 0.875% 04/11/2027  EUR 100, 000 100,326 0.00
15/02/2028 UsD 3,925, 000 3,318,905 001 G ) heg, 5, FRN2. 8758 Perpetual | EUR 11, 490, 000 11,540,269 0.05
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SES SA, Reg. S, FRN5.625% Perpetual ~ EUR 4,580, 000 4,913, 241 0.02 FF7%
Summer BC Holdco A Sarl, Reg. S Abertis Infraestructuras Finance BV,
9.95% 31/10/2027 EUR 8,334, 737 9,011, 701 0. 04 Reg, S, FRY 26250 31/12/2161 EUR 7,000, 000 6,861, 750 0.03
Summer BC Holdco B SARL, Reg. S Abertis Infraestructuras Finance BY,
ounm ’ EUR 8, 386, 000 8,758,129 0.04 : ' 000, , 085, )
5. 75% 31/10/2026 Reg. S, FRN 3. 248% Perpetual EUR 4,000,000 4, 085, 988 0.02
Telecom Italia Finance SA 7. 75% ABN AMRO Bank NV, Reg. S, FRN
EUR 11, 455, 000 15, 313, 044 0. 06 ! ! .
24/01/2033 , 400, , 919, 4.375% Perpetual EUR 13, 400, 000 14, 379, 875 0. 06
Traton Finance Luxembourg SA, Reg. S AerCap Holdings NV, FRN 5. 875%
0.75% 24/03/20%9 EUR 200, 000 197, 321 0.00 10/10/2079 [IN)] 17, 809, 000 16, 256, 023 0.07
204, 020, 464 0.84  Airbus SE, Reg. S 1.625% 09/06/2030  EUR 200, 000 214, 860 0.00
Axalta Coating Systems Dutch Holding
E—U ¥R B BY, Reg. S 3.75% 15/01/2025 EUR 10,025, 000 10,118, 232 0.01
Greenko Power 11 Ltd., Reg. S4.3% Cooperatieve Rabobank UA, Reg. S,
13/12/2028 UsD 1,439, 000 1,292, 319 0.01 FRY 4. 3755 Perpetual EUR 7,000, 000 7,717,710 0.03
1,292,319 0.01  Dainler International Finance BV,
_ Rea. § 24 22/08/2026 EUR 375,000 408, 133 0.00
AF¥T o Diebold 1}xdorf~Dutc? Holding BV, EUR 8,099, 000 8, 657, 871 0.04
BBVA Bancomer SA, Reg. S 6.75% USD 9 000,000 L 897, 033 0.01 Reg. S 9% 15/07/2025
30/09/2022 T T ’ Dufry One BV, Reg. S 2.5% 15/10/2024  EUR 3, 520, 000 3,475, 859 0.01
Comision chc’ral de Electricidad, UsD 700,000 581,743 0.00 Dufr.y One B\’., Reg. ‘S 2% 15/02/2027/ EUR 4,600, 000 4,281, 105 0.02
Reg. S 4.677% 09/02/2051 Bssity Capital BV, Reg. S 0.25% EUR 100,000 o7 638 0.00
Mexico Government Bond 5. 55% 15/09/2029 ! ! :
USD 1, 400, 000 1,480, 677 0.01 . .
21/01/2045 Heimstaden Bostad Treasury BV,
. , o) EUR 100, 000 99, 645 0.00
Mexico Government Bond 4. 6% UsD 1. 350. 000 1972993 0.00 Reg. S 1% 13/04/2028
23/01/2046 e B ’ ING Groep NV, FRN 3. 875% Perpetual ~ USD 8, 330, 000 6,939, 341 0.03
Mexico Government Bond 4. 5% ING Groep NV, FRN 5. 75% Perpetual ~ USD 6, 080, 000 5,772,913 0.02
UsD 1, 200, 000 1,122,904 0.00 ’ o ey o
31/01/2050 ING Groep NV, FRN 6.5% Perpetual ~ USD 1,400, 000 1,345, 635 0.01
Mexico Government Bond 3. 771% ING Groep NV, Reg. S 1.125%
UsD 2,804, 000 2,267, 056 0.01 ’ .
94/05/2061 14/02/2025 EUR 300, 000 309, 448 0.00
Petroleos Mexicanos 5. 375% ING Groep NV, Reg. S, FRN 2.5%
USD 6,640, 000 5,895, 562 0.02 ’ ! X
13/03/2022 15/02/2029 EUR 200, 000 208, 685 0.00
Petroleos Mexicanos 6. 75% ING Groep NV, Reg. S, FRN 1. 625%
USD 1,930, 000 1,509, 073 0.01 P e :
21/09/2047 , 990, , 009, 96/09/2029 EUR 100, 000 102, 777 0.00
Petroleos Mexicanos 6. 35% ING Groep NV, Reg. S, FRN 6. 875%
UsD 1, 350, 000 1,024, 115 0.00 e :
12/02/2048 Perpetuzl UsD 16, 639, 000 14,929, 160 0. 06
Petroleos Mexicanos 7. 69% Kazakhstan Tenir Zholy Finance BV
UsD 4,893, 000 4,170, 921 0.02 P ' .
93/01/2050 Reg, § 6.95% 10/07/2042 UsD 3,400, 000 3,993, 460 0. 02
Petroleos Mexicanos 6. 95% Koninkli jke DSM NV, Reg. S 0.625%
USD 5,044, 000 3,959, 481 0.02 A e 0 T
98/01/2060 93/06/2032 EUR 100, 000 99, 844 0.00
25,111,558 0.10  inejesa Capital BY, Reg. S4.625%
10/08/2030 [IN)] 1, 795, 000 1,631, 036 0.01
TRy a MV24 Capital BV, Reg. S 6. 748%
Morocco Government Bond, Reg. S 01/06/2034 USD 1,345,574 1,223,570 0.00
y EUR 3,400, 000 3,134, 052 0.01 3
1.5% 27/11/2031 Naturgy Finance BV, Reg. S, FRN
, _ EUR 1, 300, 000 1, 345, 040 0.01
Morocco Government Bond, Reg. S 3% 4, 125% Perpetual
- USD 1,597, 000 1,347,521 0.01 X
15/12/2032 Nobel Bidco BV, Reg. S 3.125%
' / EUR 8, 065, 000 7,910, 757 0.03
Morocco Government Bond, Reg. S 4% UsD 1. 499, 000 1,902, 498 0.00 15/06/2028
15/12/2050 U T ' 0CL NV, Reg. S 3.625% 15/10/2025 ~ EUR 6,001, 200 6,234,077 0.03
(0CP SA, Reg. S 6.875% 25/04/2044  USD 2, 250, 000 2,310,190 0.01 0 European Group BV, Reg. § 3.125%
71 994. 261 003 15/11/204 EUR 7,650, 000 7,874,719 0.03
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3 1A /& ORY 1 /
Tg%g%g;lm‘)bal Finance BV 3.5% p 721,000 590,765 0.00 gg /'i‘ér/‘;%;fmm BoRes S28% pur  1g.000,00 12,206,580  0.05
Petrobras Global Finance BV 6. 85% Ziggo Bond Co. BV, Reg. S 3.375%
05/06/2115 UsD 600, 000 526,001 0. 00 98/02/2030 EUR 13, 160, 000 12, 866, 664 0.05
Q-Park Holding I BV, Reg. S 2% Ziggo BV, Reg. S 4.25% 15/01/2027  EUR 5,176, 000 5,295, 229 0.02
EUR 4,000, 000 3,790, 840 0.02 . ’ N oD !
01/03/2027 Ziggo BV, Reg. S2.875%15/01/2030  EUR 5, 758, 000 5,753, 123 0.02
}fg];&l;lz%azn;e BV, Reg. S 1.5% BUR 100, 000 106, 145 0.00 310, 487, 600 1.28
RELX Finance BV, Reg. S 0.5% BUR 100, 000 100,333 w0 = IS AIEAPER
10/03/2028 ) } ) BNZ International Funding Ltd., Reg. S EUR 900,000 901 777 0.00
Repsol International Finance BV, BUR 90, 990. 000 91 804,750 009 L33 14/08/20% ) ) g
Reg. 5, l_TRh 4.5 25/03/_2075 ) T Y ’ Westpac Securities NZ Ltd. 0. 3% BUR 100, 000 100, 887 0.00
Saipem Fnzzin’ce I/nte/rnatmnal BV, EUR 2, 060, 000 2,070,300 0.01 95/06/2024 A A A
geg. S lg.. 5% 05I 04, 2022. . 302, 664 0.00
R:;peg 3“;35;,“;8 /'(l);rz%azgm““ *BIR 4,000,000 4,139,040 0,02
. S 3,751 S
Sapen Pinance International B, o 3,105,000 3,130,986 0.0l V71k jria Gznvcin;m Bond, Reg. §
Reg. S 2.625% 07/01/2025 T T ’ %zﬁ%ZUHQME  1eE [IN))] 2,250, 000 2,118, 397 0.01
iiemﬁzz Fénggcégﬁégfzg?S“ha"p” EUR 100, 000 100,070 0.00  Nigeria Gorermment Bond, feg S6.5% 0000 2L 000
Signa Holdeo BV, Reg. S 5.75% sy
15/05/2026 EUR 16, 065, 000 14, 870, 969 0.06 Vlger;aGovernmentBon& Reg. S UsD 1, 600, 000 1, 484, 032 0.01
Sunshine Mid BV, Reg. S 6.5% 81747% 21/01/2031
15/05/2026 EUR 14, 315, 000 14,731, 352 0.06 Vlge{laGover;mentBon& Reg. S UsD 9 800,000 9 438, 516 0.01
Telefonica Europe B, Reg. S, PRV pyp 1, 400, 000 1,430,643 0.01 31}87;? 1(;6 /Ozr/QOBQtB 4, Reg. S
2.625% Perpetual e i o ég-%‘"’zg’]ﬁ o e UsD 4,580,000 3,624,740 0.0l
Telefonica Europe BY, Reg. S, FRN 3% <00 ! _—
Perpetual EUR 2,500, 000 2,583, 115 0.01 12,417,272 0.05
Telefonica Europe BV, Reg. S, FRN
3,875 Perpetual EUR 20, 200, 000 21, 462, 500 0.09 07‘1—7(;_/ e
Telefonica Europe BV, Reg. S, FRN man Government Bond, Reg.
5. 3758 Perpoual EUR 19,500,000 21,425,625 0.09 4 g75% 01/02/2025 Usb 789,000 725,51 0.01
Therno Fisher Scientific Finance I BV Onan Governnent Bond, Reg. § 4.75%
ot BUR 100, 000 102,00 0.00 1205 USD 2,700,000 2,454,323 0.01
Titan Holdings 11 BY, Reg. S 5. 125% Oman Governnent Bond, Reg. S
15072029 EUR 4,163, 000 4,150, 199 0.02 5. 975% 08/03/2027 ush 3,120, 000 2,887, 742 0.01
Trivium Packaging Finance BV, 1444 Oman Government Bond, Reg. S 6%
5 3% 15/08/2006 UsD 6, 166, 000 5,658,916 0.02 ) /08/9099 USD 2,290, 000 2,177,664 0.01
Triviun Packaging Finance BY, 1444 Onan Governnent Bond, Reg. § 6. 25%
5% 15/08/2007 UsD 4,897, 000 4,569,434 0.02 o501 93 Usb 606, 000 585,051 0.00
Triviun Packaging Finance BV, Reg. S Oman Government Bond, Reg. S
B EUR 6,044,000 6,138,468 0.03 7 g750 9ar10/903 USD 1,955,000 2,012,907 0.0l
UPC Holding BV, Reg. S 3.875% Oman Government Bond, Reg. S 6. 75%
15,/06/2029 EUR 2,920, 000 2,986, 284 0.01 17/01/2048 UsD 2,677,000 2,406, 020 0.01
Vonovia Finance BV, Reg. S 2.25% Oman Government Bond, Reg. S 7%
01/04/2050 EUR 100, 000 1,029 0.00  gg 000 UsD 698, 000 645,759 0.00
WPC Eurobond BV, REIT 1.35% Oman Government Bond, Reg. S 6.5%
15/04/20%8 EUR 200,000 WB,150 0.0 g UsD 760,000 666,547 0.00
7F Europe Finance BV, Reg. S 2% BUR 1, 000, 000 1, 007, 849 0.00 14,561, 544 0.06

23/02/2026
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IRFRL 74 lEr
Pakistan Government Bond, Reg. S Philippine Government Bond 10.625%
8,254 15/04/2024 UsD 1,670, 000 1,571, 656 0.01 16/08/20%5 [IN)} 1, 189, 000 1,367, 053 0.01
Pakistan Government Bond, Reg. S Philippine Government Bond 3%
8,954 30/09/2025 UsD 1, 160, 000 1,108,771 0.00 01/02/2028 UsD 2,650, 000 2,512, 496 0.01
Pakistan Government Bond, Reg. S 6% Philippine Government Bond 7. 75%
08/04/2026 UsD 1, 266, 000 1,118, 763 0.01 14012031 USD 630, 000 809, 098 0.00
Pakistan Government Bond, Reg. S Philippine Government Bond 3. 7%
7.375% 08/04/2031 UsD 1,263,000 L1082 0.00 USD 1,730,000 1,667,210 0.01
Pakistan Government Bond, Reg. S 6 355 917 0.03
8.875% 08/04/2051 USD 1,799, 000 1,580, 615 0.01 T LA
6,488, 039 0.03 g0 kAL
. EDP - Energias de Portugal SA, Reg. S
,\ﬂ‘?l . L6250 15002007 EUR 300, 000 318, 846 0.00
Carnival Corp., Reg. S 10.125% _ : )
01/02/2026 EUR 10,706,000 12,148,901 0.05 EEE 152“02%1%51 doc0 Bl’grtugal S Bes S e 10, 000, 000 0,002,960  0.04
Empresa de Transmision Electrica SA, N - . ,‘“ 16)
S d USD 1, 380, 000 1, 344, 806 0.01  EDP - Energias de Portugal SA, Reg. §,
];eg‘ N a.ém 02/09/224]2 15 7 RV 1,754 02/08/2081 EUR 4,000, 000 3,969, 700 0.02
anama Government Bond 3. 875% TR TS
14,231,506 0.06
17/03/2028 USD 3,710, 000 3,535, 453 0.01
Panama Government Bond 6. 7% UsD 9,635, 000 3,116,795 0.0l HH—L
26/01/2036 Qatar Government Bond, Reg. S 3.25%
gi;gzjz%%\éernment Bond 4. 5% USD 1, 880, 000 1,829, 238 0.01  02/06/20%6 UsSh 1, 300, 000 1,221,916 0.01
Qatar Government Bond, Reg. S 4. 5%
};;;g?%%z\éernment Bond 3.87% USD 900, 000 796, 360 0.00  23/04/20%8 ush 2, 050, 000 2,078, 815 0.01
o 71 ra Qatar Government Bond, Reg. S 4%
553 0.09 .
22,711, 14/03/2029 UsD 1,190, 000 1,184, 267 0.00
T T T A HFE atar Governnent Bond, feg. §— o, 2,770, 000 3,310,067 0.01
Paraguay Government Bond, Reg. S 5.103% 23/04/2018
4T 97/03/2027 Ush 4,450, 000 4, 344, 554 0.02  Qatar Government Bond, Reg. S UsD 4,610, 000 5,310,810 0.02
Paraguay Government Bond, Reg. S UsD 4 750, 000 5 160, 859 0.02 4.817% 14/03/2049 _—
6. 1% 11/08/2044 i e : _ 13,135,875 _ 0.05
Paraguay Government Bond, Reg. S .
5,64 13/03/2018 UsD 840, 000 858,972 0.00 Jr= /;— k=7 F[E
Paraguay Government Bond, Reg. S Macedonia Government Bond, Reg. S
5.4% 30/03/2050 UsD 2,200, 000 2,220, 596 0.01 9,754 18/01/2025 EUR 5, 300, 000 5, 440, 975 0.02
12,584, 981 0.05 5440975  0.02
~L— N—<=T
Peru Government Bond 4. 125% Romania Government Bond, Reg. S
95/08/2027 USD 1, 800, 000 1,751, 096 0.01 1.375% 22/08/2023 UsD 2,000, 000 1,864,957 0.01
Peru Government Bond 5. 625% Romania Government Bond, Reg. S
18/11/2050 USD 1,700, 000 2,110, 801 0.01 o 625% 02/12/2040 EUR 553, 000 494,036 0.00
Petroleos del Peru SA, 144A 4. 75% Romania Government Bond, Reg. S
19/06/2032 USD 1,970, 000 1,815,092 0.01 1,625% 03/04/2049 EUR 3, 750, 000 4,243,237 0.02
Petroleos del Peru SA, Reg. S 5.625% Romania Government Bond, Reg. S 4%
19/06/2047 USD 1,290, 000 1,127,837 0.00 14/02/2031 UsD 1,092, 000 965, 547 0.00
6,804, 826 0.03 7,657,711 0.03




13 |

JPEIHUAVRARAU TP X = A—N\N)L- A AL TR

JPMorgan Investment Funds — Global Income Fund

RERMIFAEME ()

20215 12R31BRTE
MEEIC HEEI
a9 a%Hd
BEMR BE HKE/EESE Bl (a-—n) 8% BERNR BE HBE/EELE Kl (a—0) 8 %)
=SV Serbia Government Bond, Reg. S 1.5%
Russian Foreign Bond - Eurobond, Reg. 26/06/2029 EUR 7,710,000 7,530,404 0.03
e 0 /1 UsD 2,915, 000 4,069, 354 0.01 .
S 12.75% 24/06/2028 Serbia Government Bond, Reg. S UsD 840, 000 696. 026 0.00
Russian Foreign Bond - Eurobond, 2.125% 01/12/2030 ! ! !
) UsD 2,200, 000 2,292,160 0.01 ; '
Reg. S 5.1% 28/03/2035 Serbia Government Bond, Reg. S 1.65% EUR 938, 000 875. 895 0.00
Russian Foreign Bond - Eurobond, USD 1800, 000 9 165, 852 0.01 03/03/2033 ! ’ )
Reg. 'S 5.875‘}5 16/09/2043 e T ‘ 10, 202, 682 0.04
';““12“;‘;;153 /%2“/20;7}5““0“‘ USD 1, 600, 000 1,788,410 0.0
e 10,315, 776 0.04 )
LT : Eskom Holdings SOC Ltd., Reg. S
. 7195% 11/02/2025 [IN)] 1, 650, 000 1,507, 339 0.01
VrIeT South Africa Government Bond 4. 3%
Saudi Arabian 01l Co., Reg. $ 1. 625% 19/10/2028 UsD 3,900, 000 3,495,244 0.02
24/11/2025 rs HE 000 ot 000 South Africa Government Bond 6. 25%
Vi L LN
audi Arabian 0i 5y o) - USD 5,720, 000 5, 358, 057 0.02
?ﬁigﬁ%“onC&'“gsam UsD 1,350,000 1,274,174 o.01 08/05/2041
South Africa Government Bond 5. 75%
i ian 01 y o - USD 3,500, 000 2,973,170 0.01
22”‘31%‘;3”“ Lo fee S50y 925,000 794,943 0.00  30/09/2049
S’d"A bian 0il Co., Reg. S 3.25% Mﬂ
vkt N N ) 798,000 687,214 0.00
24/11/2050 [
Saudi Arabian 011 Co., Reg. S3.5% ;g 2,536, 000 2,183,717 0.01  Heungkuk Life Insurance Co. Ltd
24/11/2070 T T ' R gS FRY 4 475% Per t'u 1 " USD 2,800, 000 2,493,920 0.01
Saudi Government Bond, Reg. S 3.25% €8 % - lon Terpetua _—
29/10/20% UsD 1, 150, 000 1,081,576 0.0 T e o0
i St bt R SLEC g gm0 L9875 000zt
o Banco Bilbao Vizcaya Argentaria SA,
Saudi Government Bond, Reg. S J d
5 B25% 04/03/20%8 UsD 2,300,000 2,211,883 0.01 g 51125 28/02/2004 EUR 200, 000 0475 0.00
Saudi Governnent Bond, Reg. S 2. 25% Banco Bilbao Vizcaya Argentaria SA,
piyiepe UsD 1,081, 000 931,188 0.00  po g 03758 19/11/2026 EUR 200,000 200,091 0.00
Saudi Government Bond, Reg. S Banco Bilbao Vizcaya Argentaria SA, EUR 13,600,000 14,610,412 0.06
1 6258 04/10/2007 UsD 2,400,000 2,540,100 0.01 psERC 6y Perpetual ,600, 610, :
Saudi Government Bond, Reg. S 5% Banco de Sabadell $A, Reg. § 0.875% EUR 100,000 101 105 0.00
/045080 UsD 410,000 1L38L298  0.01 9 0mp0r ) ; :
Saudi Governnent Bond, Reg. S 5. 25% Banco Santander SA, Reg. S, FRN 7. 5% UsD 5. 800, 000 55
’ , 800, ,514,290 0,02
B USD 450,000 523,25 0.00  poal
Saudi Government Bond, Reg. S 3.45% Bankinter SA, Reg. S, FRN 1.25%
’ EUR 100, 000 99, 244 0.00
02/02/2061 USD 1, 103, 000 983, 220 0.00 93/12/2032 , ,
17,180, 763 0.07 CaixaBank SA, Reg. S 1.375%
- 19/06/2026 EUR 200, 000 206, 989 0.00
SJEZ? G’”;#*D%‘B s gi;;ifig? Sh Reg. S, FRVBTSh 200, 000 28,375 0.00
enegal Government Bond, Reg.
- . EUR 729,000 693, 629 0.00 : ; /
;'375%125/06/2032;3 _ giiﬁifiZT Sk Reg. S, FRVG.TSH g 4,600,000 511,50  0.02
enegal Government Bond, Reg.
6.75% 13/03/2048 UsD 1,160, 000 1,006, 305 0.01 Cellnex Telecom SA 1.875% EUR 9 600,000 9.599. 555 0.04
1,699, 934 0.01 26/06/2029 T e
Cellnex Telecom SA, Reg. S 2.875%
e 18/04/2025 EUR 2,300, 000 2,454, 576 0.01
Serbia Government Bond, Reg. S EUR 1,030, 000 1100, 357 0.01 Grifols Escrow Issuer SA, 144A 4. 75% USD 3,304, 000 9,976, 303 0.01

3.125% 15/05/2027

15/10/2028
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Grifols Escrow Issuer SA, Reg. S Svenska Handelsbanken AB, Reg. S
3.875% 15/10/2028 EUR 4,239,000 4, 265, 350 0.02 0.05% 03/09/2026 EUR 100, 000 99, 203 0.00
Grifols SA, Reg. §1.625%15/02/2025  EUR 13, 647, 000 13,595, 824 0.06  Svenska Handelsbanken AB, Reg. S
Grifols SA, Reg. $3.2%01/05/2025  EUR 3,390, 000 3,397, 366 0.01  0.5% 18/02/2030 EUR 100, 000 %, 898 0.00
Grifols SA,.Keg. S 2.25% 15,/11/202? EUR 8,547, 000 8,557, 085 0.04 Svcnské_ﬂgndclsbankcn AB, Reg. S, UsD 4,200, 000 3,852, 876 0.01
Grupo Antolin-Trausa SA, Reg. S 3.5% FRN 4. 75% 31/12/2164
P EUR 7,672,000 7,250, 040 0.03 . . .
30/04/2028 Verisure Holding AB, Reg. S 3.875% EUR 4439, 000 4533, 984 0.02
International Consolidated Airlines 15/07/2026 T T
el 0F g/ EUR 5,000, 000 4,904, 325 0.02 . .
Group SA, Reg. S 2.75% 25/03/2025 Verisure Holding AB, Reg. S 3.25%
. EUR 1,500, 000 1,500, 000 0.01
Kaixo Bondco Telecom SA, Reg. S 15/02/2027
- sy EUR 5, 306, 000 5,361,618 0.02 . . ) .
5.125% 30/09/2029 Verisure Midholding AB, Reg. S 5.25%
' o) EUR 9,491, 000 9,653, 144 0.04
Lorca Telecom Bondco SA, Reg. S 4% EUR 18, 208. 000 18, 560. 934 0.08 15/02/2029
18/09/2027 e haas ' Volvo Car AB, Reg. S 2%24/01/2025  EUR 7,505, 000 7,811, 391 0.03
NorteGas Energia Distribucion SA, 31,810,370 0.13
Reg. S 0.905% 22/01/2031 EUR 100,000 97,519 0.00
Telefonica Emisiones SA 4. 665% UsD 460,000 165,807 0.00 X/].) A .
06/03/2038 Credit Suisse Group AG, FRN, 144A USD 407,000 950. 265 0.00
107, 698, 383 0.44  4.5% 31/12/2164 ’ ’ ’
Credit Suisse Group AG, FRN, 144A
AV T 5.95% Perpetual Ush 16, 435, 000 14,904, 623 0.06
Sri Lanka Government Bond, Reg. S Credit Suisse Group AG, FRY, 144A
’ ) UsD 26, 140, 000 24,616,531 0.10
5.7 18/04/2023 USD 1,900, 000 945, 528 0.01 6.95% Perpetual
Sri Lanka Government Bond, Reg. S Credit Suisse Group AG, FRY, 144A
6.85% 03/11/2025 [IN)) 1, 549, 000 710, 307 0.00 ¢ g7en Perpetual UsD 27, 205, 000 25,908, 040 0.11
Sri Lanka Government Bond, Reg. S Credit Suisse Group AG, FRN, 144A
’ . [IN)] 21,036, 000 25,807, 276 0.10
6.2 11/05/2027 UsD 2, 300, 000 1,039, 844 0.01 4 5% Perpetual , 036, , 807,
Sri Lanka Government Bond, Reg. § Credit Suisse Group AG, Reg. § 0.625% EUR 100. 000 93. 371 0.00
6,750 18/04/2028 UsD 6, 040, 000 2,712,617 0.01 18/01/2033 ) , E
Sri Lanka Governnent Bond, Reg, Credit Suisse Group AG, Reg. S, FRN 1% EUR 100. 000 101 341 0.00
7.55% 28/03/2030 UsD 1, 540, 000 682,179 0.00 94/06/2027 \ , .
6,090, 475 0.03 Credit Suisse Group AG, Reg. S, FRN
— % WL Y 0,655 14/01/2028 EUR 100, 000 99, 139 0.00
[ B e ifr;if;f“p 0 ke S ysp s 762,000 14,248,904 0.06
Ardagh Metal Packaging Finance USA :
LLC, Reg. S 25 01/08/2028 EUR 6,205,000 6,198,631 0.02 UBS Group AG, FR IHATE sy g umso0 9,466,065 0.14
Ardagh Metal Packaging Finance USA erpetua )
LG, Reg. S 3% 01/09/2029 EUR 4,535, 000 4, 456, 885 0.02 ggs/o(‘ir/;%pz:(; Reg. S, FRN 0. 25% FUR 100,000 100,744 0.0
Ardagh Packaging Finance ple, 144A !
5.95% 15/08/2027 USD 10, 142, 000 9,006, 504 0. 04 }Lj[:ip(‘,ertoul;plAG, Reg. S, FRN 5. 125% Ush 4,474,000 4,202,731 0.02
Ardagh Packaging Finance plc, Reg. S :
9 195% 15/08/20%5 EUR 5,000, 000 4,908, 385 0.02 g}ii;crtc;zplAG, Reg. S, FRN 6. 875% USD 25, 177, 000 24,733, 000 0.10
Ardagh Packaging Finance plc, Reg. §
2, 1254 16/08/2006 EUR 2006, 000 5,412,095 0.0 g‘zipirt‘z;pl AG Reg S FRNTH yop esno00 1,738,000 0.05
Paysafe Finance plc, Reg. S 3% —_——
15/06/2029 EUR 7,033, 000 6, 663, 767 0.03 180,660,127 0.74
36, 642, 270 0.15 .
- KX AL o AE
AT =T Tajikistan Govermment Bond, Reg. § ;) 1,420, 000 1,110,814 0.00
Dometic Group AB, Reg. S 3% 7. 1288 14/09/2027 _—
’ ’ EUR 4,040, 000 4,261,574 0.02 1,110,814 0.00

08/05/2026
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2 =7 HnE MDGH GMTN RSC Ltd., Reg. S 3.7%
Banque Centrale de Tunisie 07/11/2049 UsD 1, 400, 000 1, 369, 266 0.00
International Bond, Reg. S5.625%  EUR 640, 000 509, 952 0.00  UAE International Government Bond,
17/02/2021 Reg. S 2,875 19/10/2011 [IN)] 1, 950, 000 1,742, 025 0.01
509, 952 0.00 10, 605, 282 0.04
k= AF YR
isip I i AstraZeneca plc, Reg. S 1.25%
S s LSOO LR 001 gy HR 00,000 AR 000
Turkey Government Bond 5. 6% Barclays ple, FRY 2.891% 24/11/2032  USD 200, 000 177,605 0.00
14/11/2024 Usp 2,840, 000 2,420,364 0.01  parlays ple, FRY 3,33 24/1/2042  USD 200, 000 179,051 0.00
Turkey Government Bond 4. 875% Barclays plc, Reg. S, FRN 3.375% FUR 100000 107. 973 0.00
09/10/2025 UsD 2,100,000 L68LA3T  0.01 g4 : ; :
Barclays plc, Reg. S, FRN 0.577%
E;ngooggemmem P usp 1,420,000 1,124,666 0.00  g/g8/3029 EUR 100, 000 0 0.0
Turkey Government Bond 6% BP Capital Markets plec, FRN 4. 375% USD 10, 510. 000 9. 681, 897 0.04
oLz USD 230,00 LEBOS 001 peenal ,
Turkey Government Bond 4. 875% BP Capital Markets plc, FRN 4. 875% UsD 38 996. 000 36954795 0.15
16/04/2043 UsD 1,210, 000 820,103 0.00  perpetual , 996, , 954,
9.000.799  0.04 gp gj";é;g Varkets ple, Reg. SLA 300, 000 336,798 0.00
- 'f’ ’f’
- BP Capital Markets plc, Reg. S, FRN
I\';Cﬁuge;fe;; e s 65751 3.625% Perpetual EUR 5,250, 000 5,663, 594 0.02
, . . (] : f N
09/11/2026 USD 1,486, 000 1,149, 692 0. 00 EPQgéﬂlép}l)teiﬁil;klets ple, Reg. S, FRN GBP 4,800, 000 5,960, 906 0.03
Ukraine Government Bond, Reg. S o - .
7.75% 01/09/2022 USD 2,630, 000 2,303, 400 0.01 ﬁt)gg;QE;ganee ple, Reg. S 0.75% EUR 100, 000 97, 180 0.00
Ukraine Government Bond, Reg. S . Lo
. ! USD 4,180, 000 3,614, 806 0.01  Constellation Automotive Financing
Z‘ija% 01G/09/2(]ZStB e s ple, Reg. S 48784 15/07/201 GBP 4,976, 000 5,854, 152 0.03
raine bovernment bond, Reg. Diageo Finance plc, Reg. S 1.875%
T.75% 01/09/2024 USD 1, 550, 000 1,329,471 0.00 27/53/2027 p g EUR 100, 000 108, 315 0.00
Ukraine Government Bond, Reg. § ;) 1,970, 000 1,673,461 0.01 ECFinanceple, Reg. §3515/10/20%6  EUR 4,359, 000 4,473,424 0.02
7&70"_“ 01/09/2025 ) o Clobal Finance ple, Reg, SAT% 0 oo 00 e o0
U rzjl/ne Government Bond, Reg. S UsD 1, 650, 000 1,391, 174 0.01 07/02/2025 ad » 199, .
7.75% 01/09/2026 HSBC Holdings ple, FRV4.6% o0 0 253 000 Cotas 00
Jkrai ) , 353, , 257, .
bk;gjh“gf}’o‘;fz%r";7“t Bond, fee. 5y 2,620,000 2,115,958  0.01 S1/12/2164 !
. i / / b
Ukraine Govermnent Bond, Reg. § ESBC H“ﬁ“‘gs ple, FRV6.5% gy 17,190,000 16,710,009  0.07
ane el ’ UsD 2,000,000 1,789,464  0.01 Perpetua ‘
9.75% 01/11/2028 HSRC Holdings ple, Reg. S, FRVLSY o 400,000 08798 0.00
Ukraine Government Bond, Reg. S 04/12/2024 g ) .
o/ USD 2,270, 000 1,791, 238 0.01 ; ‘
7.375% 25/09/2032 HSBC Holdings plc, Reg. S, FRN 4. 75% EUR 9. 600. 000 10, 540, 445 0.04
Ukraine Government Bond, Reg. S Perpetual it B :
o USD 5, 105, 000 3,991, 570 0.02 .
7.253% 15/03/2033 HSBC Holdings plc, Reg. S, FRN 6% BUR 15, 298, 000 16, 493, 828 0.07
21,150, 234 0.09  Perpetual P e .
Tceland Bondco ple, Reg. S 4.625%
75 7% R 15/03/20%5 GBP 12, 043, 000 13, 512, 541 0. 06
Abu Dhabi Government Bond, Reg. S INEOS Finance plc, Reg. S 3.375%
! EUR 9,922, 000 10, 157, 648 0.04
4,195 11/10/2047 UsD 4,300, 000 4,549, 855 0.02 31/03/2026 , 922, , 17,
fbu Db overmment Bord, Ree- Sy g ge g goag iz 001 Lo o e bR BE S g g 000 20082 001

3.125% 30/09/2049

3.75% 15/07/2026
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INEOS Quattro Finance 2 ple, 144A Rolls-Royce plc, Reg. S 5.75%
3.975% 15/01/2026 USD 3,510, 000 3,109, 131 0.01 15/10/2027 GBP 2,098, 000 2,785, 568 0.01
INEOS Quattro Finance 2 ple, Reg. § Santander UK Group Holdings ple,
2,54 15/01/20%6 EUR 3,274, 000 3,261,722 0.01 Reg. S, FRY 0.391% 28/02/2025 EUR 300, 000 302, 120 0.00
International Game Technology ple, Santander UK Group Holdings ple,
VA4 6.25% 15/01/2027 UsD 7,655, 000 7,564, 710 0.03 Reg. S, FRY 7.3750% Perpetual GBP 1,267,000 1, 546, 298 0.01
A s S SEILI mame o
Inf'ernat'ioilal (’}am’e Technology ple 31/12/2164 P s 7,710,000 7,320, 464 0.03
s o) " EUR 10, 174, 000 10, 008, 672 0.04 o
Reg. S 2.375% 15/04/2028 ' Stan’dard Chartered ple, FRN, 144A UsD 9,546, 000 9,974,630 0.01
Jaguar Land Rover Automotive ple, ) 3 635 000 3 965, 021 0.01 7.5% Perpetual
1444 5.875% 15/01/2028 Y T ’ Synthomer ple, Reg. S 3.875%
) EUR 8,535, 000 8,836, 038 0.04
Jaguar Land Rover Automotive ple, 01/07/2025
s EUR 6, 806, 000 7,367,495 0.03 A
Reg. S 5.875% 15/11/2024 11 Automotive Finance plc, Reg. S
) - EUR 5,315, 000 5,384, 759 0.02
Jaguar Land Rover Automotive ple, 3.75% 15/04/2029
_ EUR 4,000, 000 4,165, 000 0.02 . . -
Reg. S 4.5% 15/01/2026 Virgin Yedia Finance plc, Reg. S 3.75%
) o EUR 7,150, 000 7,168, 783 0.03
Jaguar Land Rover Automotive ple, 15/07/2030
L on EUR 5,720, 000 6,498, 017 0.03 . ) )
Reg. S 6.875% 15/11/2026 Virgin Media Secured Finance plc,
. ) P - USh 7,788, 000 7,186, 211 0.03
Lloyds Banking Group plc, Reg. S 1.5% 1444 5.5% 15/05/2029
o EUR 100, 000 106, 658 0.00
12/09/2027 Vodafone Group ple, Reg. S 1.625%
. EUR 100, 000 107, 053 0.00
Marks & Spencer ple, 144A 7.125% 24/11/2030
o UsD 354,000 365, 835 0.00 /
01/12/2037 Vodafone Group plc, Reg. S, FRN 4.2%
. . - i EUR 9,921, 000 10, 939, 946 0.05
National Grid plc, Reg. S 0.25% 03/10/2078
01/09/2028 EUR 100,000 %, 346 0.00 Vodafone Group plc, Reg. S, FRN 3. 1%
P, . P T " EUR 10, 250, 000 10, 592, 094 0.04
Nationwide Building Society, Reg. S, 03/01/2079
4 no o EUR 100, 000 103, 957 0.00
FRY 1.5% 08/03/2026 Vodafone Group ple, Reg. S, FRN 3%
o . EUR 8,709, 000 8,801, 533 0.04
Nationwide Building Society, Reg. S, 27/08/2080
" EUR 100, 000 103, 730 0.00 L . -
FRN 2% 25/07/2029 Yorkshire Building Society, Reg. $ 0.5%
Nationwide Building Society, Reg. S, 01/07/2028 EUR 100, 000 9,329 0.00
FR 5,754 Perpetal GBP 10,000,000 12,896,902 0.05 W51 1.40
Nationwide Building Society, Reg. S,
RN 58754 Perpetuel GBP 200, 000 256, 450 0.00 7 AU %
Natlest Group ple, FRN 6% Perpetual — USD 6,616, 000 6, 396, 940 0.03  AbbVie, Inc. 0.75%18/11/2027  EUR 100, 000 101, 717 0. 00
. " . A s
Natlest GY_OUD plc, Reg. S, FRN 2% EUR 500, 000 519,955 0.00 Abbhle, Inc. 2.625% 15/11/2028  EUR 100, 000 113, 750 0.00
04/03/2025 AbbVie, Inc. 3.2% 21/11/2029  USD 565, 000 533,078 0.00
2232;3”;0%%011? ple, Reg. S, FRN 0. 78% EUR 100, 000 98,795 0.00 :\EEO_V[GIBI; 115%,['15/1-0312(;?; [IN))] 3,406, 000 3,274, 460 0.01
/02/ AerCap Global Aviation Trust, FRN,
NatWest Markets ple, 144A 1.6% 1444 6. 5% 15/06/2045 Usb 15,626, 000 14,896, 550 0.06
UsD 200, 000 173,613 0.00
29/09/2026 Aetna, Inc. 4.75% 15/03/2044  USD 480, 000 517,620 0.00
1:;8;;;823511100 plc, Reg. S5.5% BUR 1,441, 000 1,516, 416 0.02 1:11r LzaseRCof;])E. t3.t75E‘N> 011/06/12026 UsD 90, 000 84,230 0.00
Alexandria Real Estate Equities, Inc.,
. - o 15 /{0 [IN)] 110, 000 100, 084 0.00
gg%g /I;;;znce pley fleg. S6.1250 - ¢pp 3,778,000 4,501,108 0.02 ‘ET 9h ’0%;5f;2“ %029_ -
RAC Bond Co. ple, Reg. S 5.25% 01;}5;8\27 e s 3,817, 000 3,568,004 0.02
04/11/2046' o GBP 5, 186, 000 6,041,897 0.03 m h Technologies, Inc. 4. 875%
Rolls-Royce ple, 1444 5. 75% T 1) 3,315,000 2,956,134 0.0l
15/10/2027 ’ . UsD 5,703, 000 0. 261, 847 0.0z L\lll il y Technologies, Inc. 5.125%
¥ X » R 1)) 2,510, 000 2,232,444 0,01
Rolls-Royce plc, Reg. S 4.625% 01/10/2031
EUR 3,767, 000 4,181, 393 0.02 o o N
16/02/2026 Ally Financial, Inc. 5.75% 20/11/2025  USD 15, 367, 000 15, 298, 247 0. 06



17 |

JPEIHUAVRARAU TP X = A—N\N)L- A AL TR

JPMorgan Investment Funds — Global Income Fund

RERMIFAEME ()

202151231 BHR#AE
WAREIC WEEIC
aHsd aHsd
BERR BE BRE/EESE BE (-0) 8% BERR BE BE/EESE BE (1-0) 38(%)
Altria Group, Inc. 4.8% 14/02/2029  USD 115, 000 114, 410 0.00  Avantor Funding, Inc., Reg. S 3.875%
Altria Group, Tne. 3.4% 04/02/2041  USD 120, 000 97,300 0.00 15/07/2028 EUR 4,925, 000 5,144,782 0.02
Ameren Corp. 3.5% 15/01/2031  USD 190, 000 181,321 0.00  BAG Foods, Inc. 5.25% 01/04/2025  USD 12,532,000 11,296,012 0.05
American Axle & Manufacturing, Inc. Ball Corp. 4.375% 15/12/2023  EUR 7, 335, 000 7,917, 648 0.03
6,25% 15/03/2026 USD 19,719,000 17,770,098 0.07 p.yy ¢orp. 1.5% 15/03/2027  EUR 8,360,000 8,478,771  0.04
Anerican Axle & Nanufacturing, Inc. Bank of America Corp., Reg. S, FRN
6,58 0L/04/ 201 USD 8,195, 000 TIL3T 0.08  aee o0i05/2006 EUR 100, 000 101,838 0.00
Anerican Axle & Manufacturing, Inc. Bank of America Corp., Reg. S, FRN
6. 8758 01/07/2028 USD 1,892, 000 1,800,998 0.01  paan 9/08/2038 EUR 100, 000 99,906 0.00
Anerican Axle & Manufacturing, Inc. Bank of America Corp., Reg. S, FRN
B4 01/10/2029 UsD 6,600, 000 5,716,513 0.02 (1 sox 08/08/2029 EUR 200,000 198,442 0.00
; ; BAT Capital Corp. 4.39% 15/08/2037  USD 325, 000 301,271 0.00
Amcrlfan I’ntc/rnatlonal Group, Inc. BUR 100, 000 106, 286 0.00 BRath & Body Yorks. Tno. 5. 254
1. 875 21/06/2021 ath & Body Yorks, Inc. o. USD 655, 000 638,850 0.00
American International Group, Inc. USD 140,000 136,507 0.00 01/02/2028
3. 815 15/01/2035 ’ ’ 0 Bath & Body Forks, Inc. T.56 g, 1, 643, 000 1,651,401 0.01
American Tower Corp., REIT 1.95% BUR 200,000 919, 181 0.00 15/06/2029_
90/05/2026 ) ) : Bath & Body Works, Inc. 6.875% USD 457,000 501, 190 0.00
American Tower Corp., REIT 1.45% USD 140,000 120,914 0.00 01/11/2035 )
15/09/2026 ’ ’ T G e torks, T 6T usy e 500 00
American Tower Corp., REIT 0. 5% BUR 100, 000 98,335 0.00 o
15/01/2028 B § . Becton Dickinson and Co. 1.9% BUR 200, 000 914, 149 0.00
American Tower Corp., REIT 1.5% USD 65, 000 54,868 0.00 15/12/2(,)26, '
31/01/2028 , ) . Boct?n Dickinson and Co. 2.823% UsD 500,000 156, 575 0.00
American Tower Corp., REIT 3. 8% USD 60, 000 (33, 375 0.00 ]230/1(;0/203;] Reg. S 3. 8754
15/08/2029 ’ ' ' ccom NG, REB S %800 prp 4,580, 000 4,731,305 0,02
AmeriGas Partners LP 5. 625% 15/03./2028 .
20/05/2024 USD 6,025, 000 5,661,815 0.02  BP Capital Markets America, Inc. UsD 915,000 937,933 0.00
AmeriGas Partners LP 5.5% 3.633% 06/04/2030
20/05,/2025 USD 13,229, 000 12,527,772 0.05 i;;gi;ggggechnology Corp. 6.375% UsD 3,221, 000 3,019,018 0.01
AmeriGas Partners LP 5. 875% N
90/08/2026 USDh 7,491, 000 7,392, 805 0.03 ga;;nélsggfrzngzgolmmns, Inc., Reg. S EUR 9,826, 000 9,829, 109 0.01
;‘g%;?g;;art“e” P55 gp 436,000 126,949 0.00 Cedar Fair LP5.375% 15/04/2027  USD 318, 000 314,756 0.00
ot e Tl | Cigna Corp. 4.375%15/10/2028  USD 545,000 516,227 0.00
Anneuser-pusch Inbev Norlawlde, Inc. iy ~
3,50 0L5/200 USD 245,000 236,893 0.00 g;igig; Inc., Reg. S, V0.5 oo 300,000 W09t 0.0
j“‘;;‘_‘;";fgjfl;oégBC“' forldride, Tne. ey 575,000 592,346 0.00 Concast Corp. 0.25%14/09/2029  EUR 100,000 97,850  0.00
. E 1“1 L TS 150920 USD 25,000 s 000 Concast Corp. 0.75% 20/02/2032  EUR 100, 000 99,739 0.00
nthem, Inc. 2.875% . .
b g d Commercial Metals Co. 5.375%
Apache Corp. 4.625% 15/11/2025  USD 1,629, 000 1,638,329 0.01 15/07/9097 USD 2,731,000 2,506,201 0.01
Apache Corp. 4.875% 15/11/2027  USD 3,274,000 3,150,025 0.0 (orciollation Brands. Inc. 2,254
Apple, Inc. 1.625%10/11/2026  EUR 150, 000 161,432 0.0 /08/2031 Usb 475,000 409,534 0.00
Ashland LLC 6. 875% 15/05/2043  USD 733,000 836,700 0.00 ore Tne.. Reg. § 4% 15/04/20%3  EUR 6,600, 000 6,638,415 0,03
f\f}}wﬁd Capital, Ine., MHAASTSE o 1,730, 000 1,584,326 0,01 Loty Inc., Reg SIS 15/04/2006  EUR 4,000, 000 4,093,976 0,02
15/08/2021 . Coty, Inc., Reg. $4.75% 15/04/20%6  EUR 1,000, 000 1,009,375 0.00
ATRT, Inc. 1.6% 19/05/2028  EUR 200, 000 211,601 0.00  Crestuood Midstrean Partners LP
ATAT, Inc. 2.25%01/02/2032  USD 150,000 383,849 0.00 5 75 01/04/2025 UsD 10, 324, 000 9,314,881 0.04
ATRT, Inc. 3.5% 01/06/2041  USD 265, 000 239,995 0.0 Cyouy Castle International Corp., REIT
ATRT, Inc., FRY 2.875% Perpetual  EUR 1,800, 000 1,806,500 0.0 33y 01/00/2027 Usb 350,000 331,907 0.00
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Crown Castle International Corp., REIT Fidelity National Information Services,
2 1% 0L/8L USD 240, 000 202,59 0.0 USD 395, 000 351,000 0.00
(VS Health Corp. 2.125% 15/09/2031  USD 240, 000 207,323 0.00 Fiserv, Inc. 1.625%01/07/2030  EUR 100, 000 105,937 0.00
CVS Health Corp. 4.78%25/03/2038  USD 720,000 772,932 0.00 Fluor Corp. 4.25% 15/09/2028  USD 192, 000 177,782 0.00
Dana, Inc. 5.375% 15/11/2027  USD 2,015, 000 1,866, 226 0.01  Ford Notor Credit Co. LLC 3. 37% UsD 7,330, 000 6.638.730  0.03
Dana, Inc. 5.625% 15/06/2028  USD 3,612, 000 3,387,520 0.01 17/11/2023 oo 0% :
Danaher Corp. 2. 5% 30/03/2030  EUR 100, 000 114,625 0.00  Ford Votor Credit Co. LLC3.020% 0 6. 000, 000 6.971.056  0.03
! " -.W 06/03/2024 o o '
D?P Midstream Operating LP 3. 875% ) 3,985, 000 3,606, 321 0.02 )
15/03/2023 Ford Motor Credit Co. LLC 1.744% EUR 7000, 000 7 194 530 0.03
DCP Midstrean Operating LP 5. 6% 19/07/2024 Y T '
01/04/2044 usb 1,260, 000 1,345,571 0.01 Fo;d \)OLor Credit Co. LLCL06% o0 10,385,000 o6l 001
Diebold Nixdorf, Inc. 8.5 15/04/2024  USD 78,000 68,832 0.00 01/11/2024 T s ’
Scorery eati . Ford Motor Credit Co. LLC 4.687%
?;j;g‘/;g;fomﬂmamﬂs UCL9  pop 100, 000 105,095 0.0 gg/06/2005 UsD 14,990,000 14,219,278 0.0
- Ford Motor Credit Co. LLC 5.125%
l;;%g;ggglilncrgy, Tne. 2.25% o 75,000 6,720 0.00  1g/06/2005 Usb 13,395,000 12,856,782 0.05
. Ford Motor Credit Co. LLC 4.134%
1;;;1021}0213120781 Co. (The) 0.5% 0 100, 000 0,75 0.00 g0 usb 1,870,000 175,310 0.01
Bli Lilly & Co. 1.125% 14/09/2051  EUR 100, 000 95,91 0.0 Fordlotor Credit Co. LLC3. 2% bR 11,783,000 12,661,670 0.0
Embarq Corp. 7.995% 01/06/2036  USD 11,749,000 11,718,550 0.0 55/;)9“/202% e L
ord Motor (redl 0. . I
lig;ggll;ZSZSHcalth Corp. 5.75% UsD 10, 671, 000 9, 602, 000 004 13/11/20%5 UsDh 10, 868, 000 9,966, 038 0.04
Ford Motor Credit Co. LLC 4.389%
Encompass Health Corp. 4.5% USD 11, 365, 000 10,321, 203 0.04  08/01/20% USD 12, 852, 000 12, 220, 379 0.05
01/02/2028 Ford Motor Credit Co. LLC 2. 386%
. ord Motor Credit Co. . 386
Erll;gr;?;;:smllealth Corp. 4.75% ) 4, 154, 000 3777171 0,02 17/02/20% EUR 4,000, 000 4,193, 680 0.02
Ford Motor Credit Co. LLC 4.542%
Encompass Health Corp. 4. 625% UsD 3,590, 000 3,924,902 0.01  01/08/20% usDh 3, 885, 000 3,723,719 0.02
01/04/2031 Ford Motor Credit Co. LLC 2. 7%
Energy Transfer LP 4.2% 15/04/2001  USD 75, 000 71,652 0.00 s Ush 3,314, 000 2,950,634 0.01
EnLink Midstream LLC 5. 375% 10/08/2026
. o . "
01/06/2029 USD 1,932, 000 1,744,315 0.01 g;;gl\/]%; Credit Co. LLCA2TIY o0 19,252,000 16263417  0.08
EnLink Midstream Partners LP 4. 4% .
o1/04/2024 USD 9, 466, 000 8,728,950 0.04 T?;gg\/];:); Credit (o. LLC4125% o0 220000 ILSILEIS  0.05
EnLink Midstream Partners LP 4. 15% .
OL06/20% USD 501, 000 458,679 0.00 g;;?l\/];:); Credit Co. LLC3.816% 0 4.712,000 Lwnsn 0.0
EnLink Midstream Partners LP 4.85% .
15072036 Usb 4,310,000 3,993,545 0.02 ng‘flM/ozt(%rOC”d“ Co-LLCHE yop 124g7,000 11,838,642 0.0
EnLink Midstream Partners LP 5. 6%
Freeport-McMoRan, Inc. 5%
oL/04/2044 UsD 1,263, 000 1,106,653 0.00 S b usp 150,000 M 0.00
EnLink Midstream Partners LP 5.45% . TR N y
L0827 UsD 2, 362, 000 2,074,709 0.01 gijggggzgt“ofiam Ine. 41286 o 11,375,000 10,417,925  0.04
B0G Resources, Inc. 5.1% 15/01/20%  USD 355, 000 38430 0.00  Freenort-eloRan, Inc. 4,375
EQT Corp. 6.625% 01/02/2025  USD 1,730, 000 L725,219  0.01  1/08/2098 usb 7,696, 000 T124,791 0.0
EQT Corp. 5% 15/01/2029  USD 3,870,000 3,770,366 0.02  Preeport-McloRan, Tnc. 4. 25%
EQT Corp. 7.5% 01/02/2030  USD 2,560, 000 2,903,442 0.0  g1/03/2030 usb 5,275,000 4,900,921 0.02
Exxon Yobil Corp. 0.524% 26/06/2028 ~ EUR 200, 000 200, 232 0.00  Freeport-McMoRan, Inc. 5.45% USD 6,047 000 6.790.370 0.03
Fidelity National Information Services, EUR 200, 000 203, 692 0.00 15/03/2043 e e :
Tne, 1% 03/12/2038 ' ' ’ Genesis Energy LP 6.5% 01/10/2025  USD 55,000 48,095 0.00
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Genesis Energy LP 6.25% 15/05/2026  USD 3, 275, 000 2,817, 866 0.01  Level 3 Financing, Inc. 5.375%
Genesis Energy LP 8% 15/01/2027  USD 3,106, 000 2,802,514 0.01  01/05/2025 USD 21,804, 000 19,662,966 0.08
Genesis Energy LP 754 01/02/2028  USD 8,090, 000 7,213,057 0.03  Level 3 Financing, Inc. 5.25% 5, 041, 000 158,55 0,02
GEO Group, Inc. (The), REIT 5. 875% USD 5 %3 000 4 107 337 0.02 15/03/2026
15/10/2024 40 00 : Love’ s Cos., Inc. 1.7 16/09/2038  USD 110, 000 95,108 0.00
GEO Group, Tnc. (The), REIT 6% Love s Cos., Inc. 2.623% 01/04/2031  USD 140,000 126,173 0.00
15/04/2026 UsD 1, 027, 000 BL3T0 0.0 ) s tos,, Tne. 3.7% 15/04/2046  USD 195, 000 183,326 0.00
Global Payments, Inc. 3.2% Lumen Technologies, Inc. 7.5%
’ USD 14,994, 000 14,489,345 0.06
16,/08/2028 USD 275,000 252,894 0.00 ;049094 , 994, , 489,
V1R /11 /) 1 Ry
Glolbjl Paymen}:s, Ine. 2‘1% lo,'ll,'ZOSJ UsD 70,000 62,630 0.00 (Lﬁm/lgz/gg;gnologles, Tne. 5.6256 o)) 6,558, 000 6,121,660 0,03
go . ?dt s topttal 1L T4 Usb 5,302, 000 4,592,125 0.02 [ en Technologies, Inc. 6.875%
erpetua y N ) 2,310, 000 2,268,418 0.0l
Goldman Sachs Group, Inc. (The), EUR 100, 000 97,570 0.00 15/01/2028 . )
Reg. 5 0.25% 26/01/2028 - ’ ' T etoeies, e BTy Lago0 Lames 0.0l
Goldman Sachs Group, Inc. (The), /
EUR 200, 000 216,233 0.00 oy’ T oldi 5 o
Reg. S 2% 22/03/2028 " e s i folfnes LR ygp 5,480,000 2,972,471 0.01
Goldman Sachs Group, Inc. (The), el
. EUR 30,000 2,048 0.00 , ;
Reg. S 0.75% 23/03/2032 Mc[?onald s Corp., Reg. S0.25% EUR 100, 000 98,412 0.00
HCA, Inc. 5.875% 01/05/2023  USD 1,789,000 1,671,721 o.01 041072028 o
HCA, Inc. 5.375%01/02/2025  USD 63,869,000 61,950,195 0,26 \OC foldings, Inc. 2.5% 15/01/2031  USD 255,000 217,811 0.00
A Inc. 5 §75% 15/02/202%  USD 58,673, 000 58.543 092 0.4 Vellon Capital TV, FRY 44 Perpetual ~ USD 5, 375, 000 4,738,810 0.02
HCA' Ine. 5.375% 01/09/2026  USD 19’ 920’ 000 19’ 829’038 003 VetLife, Inc. 6.4%15/12/2066  USD 35,999, 000 39,069,416  0.16
HCA, Tnc. 5.625% 01/09/2098  USD 18,319,000 18,896,970 0.08 ”llg}g;/%zzmcm Corp. 5.25% g, 337,000 312,33 0.00
HCA, Inc. 5.875%01/02/2020  USD 419,000 MOTIL 0,00 bt
rowth Properties Operating
HCA, Inc. 3.5% 01/09/2030  USD 11, 145, 000 10,403,183 0.04 ! .
oA Inncc 5 372’% 15/ /07//2031 USD 160,000 w0458 0.0 Partnership L RELT 5.625% UsD 4,495,000 4,239,834 0.02
Hilr;m Worlldwi'de Finance LLC 4. 875% , , l 01/05/2024
01042027 USD 8,968, 000 8, 150, 715 0.03  MGM Growth Properties Oljc‘ratlyng’ UsD 1,565, 000 1, 185, 900 0.01
Howmet Aerospace, Inc. 6. 875% Partnership LP, REIT 4.5% 01/09/2026
ce, C. 0. 0 . oo
01/05/2025 USD 144, 000 146, 099 0.00 1»11(5}1»/105338;;5 International T7.75% UsD 975, 000 860, 183 0.00
Howmet Aerospace, Inc. 5.9% .
01/02/2027 i) 18,815, 000 18,924,801 0.08 b{l(;bfol;jzgrzgs International 6% |\ 7,034,000 24934086  0.10
Howmet Aerospace, Inc. 6.75% . . fR—
15/01/2028 UsD 1, 336, 000 1,397,319 0.01 T?;OE;ZSEES Intemational 5150 gy, 12,907,000 12,256,974 0.05
IQVIA, Inc., Reg. S1.75%15/03/2026  EUR 5,095, 000 5,149,669 0.02 . ,
MGM Resorts International 4.625%
1QVIA, Inc., Reg. $2.25%15/01/2098  EUR 10,400, 000 10,482,857 0.04 1100 o UsD 15, 132, 000 13,887,097 0.06
IOVTA, Tn., Reg, § 2,875 15/06/2008  EUR 5,086,000 5,230,687 0.02y;oroqott Corp. 2. 6254 02/05/203  EUR 100,000 123,20 0.00
]1(9\‘{]& Iné., Rch.'sz. 125C% 10,25,320?: EUR 3,240, 000 3,235,590 0.0 yoweter Tnrermational, Inc. 0. 25% . 00,000 w00
azllunayGas National Co. JSC 3. 5) USD 748,000 685, 843 0,00 17/03/2038 ) ) g
14/04/2033 B organ Stanley, FRN 0.637% o 100000 .
gf}i; /l;‘(’;;llty Corp., REIT2.25% 70,000 60,169  0.00 26/07/2024 1 \ ’ ’ '
Morgan Stanley, FRN 1.342
Kinder Morgan Energy Partners LP 93/10/2026 EUR 200,000 207, 651 0.00
USD 305, 000 305,178 0.00
4.7h 01/11/2042 Morgan Stanley, FRN 0.495%
Kroger Co. (The) 1.7% 15/01/2031  USD 250,000 209,430 0.00  96/10/9029 EUR 100,000 9,280 0.00
Laredo Petroleun, Inc. 9.5% o) 3492, 000 3166189 0,01 Navient Corp. 5% 15/03/2027  USD 2,840, 000 2,554,230 0.01
15/01/2025 Netflix, Inc., Reg. $3.875%15/11/2029  EUR 10, 150, 000 12,273,583 0.05
Lear Corp. 2.6% 15/01/2032  USD 35,000 30,407 0.0 Yetflix, Inc., Reg. $3.65%15/06/2030  EUR 7,675, 000 9,162,852 0.04
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NiSource, Inc. 1.7%15/02/2031  USD 200, 000 164, 759 0.00 Fﬁl‘hp‘ Norris International, Ine. 3.375% USD 975, 000 261,373 0.00
Norfolk Southern Corp. 2. 3% 15/08/2029
[IN)) 185, 000 164, 006 0.00 . ’
15/05/2031 Physicians Realty LP, REIT 3.95% USD 80,000 77089 0.00
NRG Energy, Inc. 6.625% 15/01/2027  USD 2, 138, 000 1,961, 627 0.01  15/01/2028 ’ ’ ’
NRG Energy, Inc. 5.75% 15/01/2028 ~ USD 2,533, 000 2,363, 833 0.01  PPL Capital Funding, Inc., FRY 2.885%
NuStar Logistics LP 5.75% 01/10/2025  USD 4,431, 000 4,207, 356 0.02  30/03/2067 USD 16,421, 000 13,630,278 0.06
NuStar Logistics LP 6% 01/06/2026 ~ USD 3,236, 000 3,076, 722 0.01  Radian Group, Inc. 4.875% 15/03/202T  USD 200, 000 189, 366 0.00
NuStar Logistics LP 5.625% Range Resources Corp. 4.875%
98/04/2027 [IN)) 6, 360, 000 5,934,572 0.02 15,/05,/2005 [IN)} 9,710, 000 8,848,976 0.04
NuStar Logistics LP 6.375% Raytheon Technologies Corp. 4.05%
01/10/2030 [IN)) 4,431, 000 4,341,746 0.02 04/05,/2047 [IN)} 295, 000 300, 649 0.00
Occidental Petroleum Corp. 8% Resorts World Las Vegas LLC, 144A
15/07/2025 UsD 10,973, 000 11, 303, 047 0. 05 1,625% 16/04/2029 UsD 300, 000 267,106 0.00
Occidental Petroleum Corp. 5.875% Scotts Miracle-Gro Co. (The) 5.25%
0L/08/2025 UsD 6, 261, 000 6,091, 971 0.03 15/12/20% UsD 7,750, 000 7,034, 288 0.03
Occidental Petroleum Corp. 5.5% Service Corp. International 7.5%
0/12/205 UsD 4,977, 000 4,855, 359 0.02 01/04/2027 UsD 6, 025, 000 6,393, 709 0.03
Occidental Petroleum Corp. 8.5% Service Corp. International 4.625%
15/07/2027 UsD 13, 638, 000 15, 010, 000 0.06 15/12/2027 UsD 1,290, 000 1,188, 569 0.01
Occidental Petroleum Corp. 6.375% Service Corp. International 5.125%
01/0/2028 UsD 5,351, 000 5,607, 328 0.02 01/06/2028 UsD 6, 730, 000 6,371, 276 0.03
Occidental Petroleum Corp. 8.875% Service Corp. International 3.375%
15/07/2030 UsD 14, 528, 000 17,311,473 0.07 15/08/20%0 UsD 3,147, 000 2,730,135 0.01
Occidental Petroleun Corp. 6.625% Service Corp. International 4%
01/09/20%0 [IN)) 5,351, 000 5,845, 354 0.02 15/05/2031 [IN)} 3, 180, 000 2,842, 357 0.01
. - o o Sy 17 0 fono:
Occidental Petroleun Corp. 6. 125% ) 8, 562, 000 9,210, 351 0.04 Sl.lgan Iloldlngs,.lnm 3.25% 15/03/2025  EUR 5,775, 000 5,813, 808 0.02
01/01/2031 Silgan Holdings, Inc. 2.25%
. ' EUR 4, 362, 000 4,341,760 0.02
Oceaneering International, Inc. 4.65% USD 4,795, 000 4 957 661 0,01 01/06/2028
15/11/2024 B B ' SM Energy Co. 5.625% 01/06/2025  USD 4,882, 000 4,346, 150 0.02
(Oceaneering International, Inc. 6% SM Energy Co. 6.75% 15/09/2026  USD 3,022, 000 2,740, 041 0.01
01/02/2028 UsD 2,829, 000 2,453,759 0.01 SM Energy Co. 6.625% 15/01/2027  USD 1,595, 000 1, 449, 698 0.01
OneMain Finance Corp. 3.5% UsD 9, 580, 000 9, 956, 568 0.01 SM Energy Co. 6.5% 15/07/2028  USD 2,048, 000 1,871, 144 0.01
15/01/2027 Southern Copper Corp. 5.875%
S Uush 320, 000 386, 922 0.00
OneMain Finance Corp. 6.625% USD 4 970 000 3 994 661 0.02 23/04/2045
15/01/2028 B B ' Southern Pover Co. 1.85% 20/06/2026  EUR 100, 000 106, 208 0.00
OneMain Finance Corp. 5.375% Southwestern Energy Co. 7. 75%
15/11/2029 UsD 1, 300, 000 1,233,618 0.01 01/10/2027 UsD 6,315, 000 6,010, 880 0.03
OneMain Finance Corp. 4% Southwestern Energy Co. 5.375%
15,/09/2030 UsD 432,000 375, 131 0.00 15/03/2030 UsD 8,897, 000 8,419, 829 0.04
Oracle Corp. 3.8% 15/11/2037  USD 345,000 316, 876 0.00  Southwestern Energy Co. 4.75% UsD 1,892, 000 1,765, 342 0.01
Organon & Co., Reg. S 2.875% 01/02/2032
EUR 6,771, 000 6,840, 470 0.03 /
30/04/2028 Spectrum Brands, Inc. 5.75%
. UsD 1,631, 000 1,468,019 0.01
Owens & Minor, Inc. 4.375% 15/07/2025
UsD 100, 000 93,994 0.00
15/12/2024 Spectrum Brands, Inc., Reg. S 4% BUR 6. 550. 000 6,704 128 0.03
PBF Holding Co. LLC 6% 15/02/2028 ~ USD 2,802, 000 1,590, 615 0.01  01/10/2026 T Y ’
PBF Logistics LP 6.875% 15/05/2023  USD 700, 000 600, 749 0.00  Standard Industries, Inc., Reg. $2.25%
PG&E Corp. 5% 01/07/2028  USD 15, 376, 000 14, 086, 692 0.06  21/11/2026 EUR 4,714,000 4,632,240 0.02
PG&E Corp. 5.25% 01/07/2030  USD 1, 104, 000 1,022, 362 0.00  Sysco Corp. 3.25% 15/07/2027  USD 740, 000 694, 990 0.00
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Targa Resources Partners LP 5. 875% Verizon Communications, Inc. 2.85%
15/04/20% USD 9, 155, 000 8,403, 517 0.03 03/09/2041 [IN)] 170, 000 147, 845 0.00
Teleflex, Inc. 4.625% 15/11/2027  USD 2,410, 000 2,212,538 0.01  VMware, Inc. 2.2% 15/08/2031  USD 400, 000 346, 024 0.00
Tenet Healthcare Corp. 4.625% ) . 360, 000 5,683, 706 0.02 \\‘elbllt,. Inc. 9.5% 15./02/20%1% [IN)] 2,090, 000 1,863, 097 0.01
15/07/2024 Western Widstrean Operating LP 6. 5% USD 906, 000 915, 014 0.00
Tenneco, Inc. 5% 15/07/2026  USD 8,321, 000 7,059, 001 0.03  01/02/2050 ! ! !
Thermo Fisher Scientific, Inc. 0.875% WG Acquisition Corp., Reg. S 2.25%
o081 EUR 100, 000 101, 044 0.00 15/08/2031 EUR 3,847,000 3,811, 196 0.02
Thermo Fisher Scientific, Inc. 2% WP Carey, Inc., REIT 2.4%01/02/2031  USD 200, 000 173, 392 0.00
15/10/2031 UsD 320,000 218,465 0.00 WP Carey, Inc., REIT 2.45% 01/02/2032  USD 40, 000 34,423 0.00
TK Elevator US Newco, Inc., 144A Yun! Brands, Inc. 3.625% 15/03/2031  USD 8,413, 000 7,399, 996 0.03
5. 25% 15/07/2027 UsD 12,340, 000 1, 445, 621 0.05 Yun! Brands, Inc. 4.625% 31/01/2082  USD 7,402, 000 6, 945, 664 0.03
TrccHou@ Foods, Inc. 4%01/09/2028  USD 511, 000 433, 130 0.00  Zimmer Biomet Holdings, Inc. 2.6% UsD 130,000 115,278 0.00
TRI Pointe Group, Inc. 5.875% USD 150. 000 14099 0.00 24/11/2031
15/06/2024 ’ ’ ' Zoetis, Inc. 2% 15/05/2030  USD 255, 000 221,404 0. 00
Triumph Group, Inc. 7.75% 15/08/2025  USD 4,045, 000 3,542,789 0.02 1,321,509, 493 5.43
Twilio, Inc. 3.625% 15/03/2029  USD 3,312, 000 2,949,992 0.01
Twilio, Inc. 3.875% 15/03/2031  USD 3,312, 000 2,967, 203 0.01 waAr7A
UDR, Inc., REIT 3.2%15/01/2030  USD 210,000 194, 688 0.00  Uruguay Government Bond 7. 875%
UDR, Tnc., REIT 3% 15/08/2031  USD 60,000 55,130 0.00 15/01/2033 Usb 1,195,000 1,561,725 0.01
UGI International LLC, Reg. S 2.5% Uruguay Government Bond 7. 625%
EUR 8,923, 000 8,830, 424 0.04 !
01/12/2029 91/03/2036 [IN)] 1, 550, 000 2,071,782 0.01
Under Armour, Ine. 3.25% 15/06/2026  USD 3,673, 000 3,330, 350 0.01  Uruguay Government Bond 5. 1%
Union Pacific Corp. 3.7501/03/209  USD 280,000 273,00 0.00  18/06/2050 UsD 5,425,000 6,339,457 0.03
United Rentals North America, Inc. Uruguay Government Bond 4. 975%
5.5% 15/05/2027 USD 20, 830, 000 19, 118, 804 0.08 90/04/2055 UsD 1, 020, 000 1,180, 214 0.00
United Rentals North America, Inc. 11,153,176 0.05
48T 15/01/2028 USD 3,860, 000 3,581, 724 0.02 AL L LL
E“;;défgﬁzsgo“h fuerlea, e ey, 5,000,000 4,777,566 0.02 L?bf“;ﬂ?x ic‘/R .
- 25 15/01/ t , Reg. S 4.75%
United Rentals North America, Inc o n/c . “ UsD 3,150,000 2, 678, 450 0.01
e e s 9,027, 000 8,080,756  0.03 16/11/2028 -
3.875% 15/02/2031 2 678 450 0.01
) o ) oy — &00Y :
?’f};;‘;;&?e” Cellular Corp. .75 5,999,000 6,406,626  0.03 \ o
Ub'tdStt Steel C 6. 875% KT il
nited States Steel Corp. 6.875% ’ y
01/03/20%9 UsD 5,880, 000 5,587, 032 0.02 ;IZV; Obéc/;roz global Ltd., Reg. S4.5% UsD 1, 600, 000 1,206, 565 0.01
UnitedHeal th Group, Inc. 3.05% T 1206565 001
15/03/2041 Usb 240, 000 220,683 0.00 _ 1,206,900 0.01
US Treasury 1. 375% 31/01/2022  USD 83, 318, 000 73,519,774 0.30 SN
. Frer
US Treasury 0. 125% 31/01/2023 ~ USD 110, 000 96, 649 0.00 Zanbia Government Bond, Reg. S
eri icati 5% ! : [IN)] 2,480, 000 1,699, 882 0.01
Verdzon Commnications, Inc. 0.8 o 100,000 102,790 0.0 8.97% 30/07/2027
02/04/2025 — oo
Verizon Comnunications, Inc. 0.875% M 0.01
08/04/2027 . EUR 100, 000 102, 745 0.00 {EXEHE MM
\i;ﬁééﬁgogozmmumcatlons, Inc. 0.875% EUR 100, 000 99, 255 0.00  fEiELls
o o - A=A T U7
Verizon Communications, Inc. 5.25%
USD 519, 000 594,449 0.00  Afterpay Ltd., Reg. $ 0% 12/03/202%6  AUD 4,400, 000 2,791, 623 0.01

16/03/2037
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DEXUS Finance Pty. Ltd., REIT, Reg. § NextEra Energy, Inc. 6.219%  USD 134,151 6,811, 737 0.03
2.3 19/06/2026 AUD 6,800, 000 4377, 551 0.02 Stanley Black & Decker, Inc. 5.25%  USD 43,046 4,110, 768 0.02
7,169,174 0.03  Uber Technologies, Inc. 0% 15/12/2025  USD 4,476, 000 3,909, 769 0.02
Wells Fargo & Co. 7.5% Perpetual ~ USD 6,872 9, 068, 759 0.04
Ve Vs 1] 55, 523, 207 0.23
Hansoh Pharnaceutical Group Co. Ltd.
Reg, § 0% 22/01/20%6 USD 2,400, 000 1,918, 405 0.01 N A
Meituan, Reg. S 0% 27/04/2028  USD 3,000, 000 2,472, 055 0.01  No. Va Land Investment Group Corp.,
2,300,460 0.00 Re. S 5.25% 16/07/2026 USD 5,800,000 520z 0L 0. 02
5,202, 401 0.02
KA
Delivery Hero SE, Reg. S 1% BUR 1,100, 000 082,351 0.01 Y 7 ‘*‘//ﬁi?%
30/04/2026 Smart Insight International Ltd., Reg. S
. - o) HKD 16, 000, 000 1,808, 157 0.00
MTU Aero Engines AG, Reg. S 0.05% EUR 3 500. 000 3340, 751 0.01 4.5% 05/12/2023
18/03/2027 T 7 ) 1,808, 157 0.00
4,323,102 0.02 dxfftlff At 96,934,620 0.40
T R
Just Eat Takeaway. com NV, Reg. S F—=ANZ VT
- EUR 2,700, 000 2,222,616 0.01
0.625% 09/02/2028 T T Adbri Ltd. AUD 1,661, 057 3,003, 922 0.01
2,222,616 0.01  AGL Energy Ltd. AUD 4,219, 949 16, 600, 256 0.07
Alumina Ltd. AUD 7,671,047 9, 170, 668 0.04
—a—Y—J K APA Group AUD 805, 345 5,201, 862 0.02
Xero Investments Ltd., Reg. S 0% AusNet Services Ltd. AUD 1,788, 224 2,936, 263 0.01
02/12/2025 usb 1,968, 000 4,335, 690 0.02 Bendigo & Adelaide Bank Ltd. AUD 1,073, 483 6, 246, 615 0.03
4,335, 690 0.02 Charter Hall Long Wale REIT ~ AUD 3,402, 364 11, 020, 898 0.04
CSR Ltd. AUD 1,931, 234 7,287,934 0.03
ARV Dexus, REIT AUD 1,819, 580 12, 976, 036 0.05
Cellnex Telecon SA, Reg. S 0.75% Goodman Group, REIT AUD 1,265, 435 21,491, 305 0.09
20/11/2031 EUR 4,900, 000 4,834,446 0.02 piqi0nia Financial Ltd.  AUD 3, 764, 230 8,735,161  0.04
4,834, 446 0.02 Mirvac Group, REIT AUD 7,702,325 14,397, 610 0.06
Sonic Healthcare Ltd. AUD 300, 674 8,976, 221 0.04
FEY Telstra Corp. Ltd. AUD 2,105, 225 5,626, 531 0.02
Capital & Counties Proerties ple, REIT Woodside Petroleum Ltd.  AUD 646,504 9,078,092 0.04
2 30/03/20% GBP 2,300, 000 2, 885, 868 0.01 142,749,374 0.59
Trainline ple, Reg. S 1% 14/01/2026  GBP 1, 800, 000 1,867, 109 0.01
WH Smith ple, Reg. S 1.625% A=A RYT
07/05/2026 GBP 2,100, 000 2,372,390 0.0 \\pRITZ AG EUR 122,103 5,528,824 0.02
7.125, 367 0.03 Erste Group Bank AG EUR 222,061 9,137,810 0.04
OMV AG EUR 194, 593 9,739, 380 0.04
FRAYS 24, 406,014 0.10
Bank of America Corp. 7.25%  USD 6,101 7,813,979 0.03 ) N
Broadcom, Inc. 8% UsD 5,839 10, 719, 032 0.04 “YLF—
Danaher Corp. 5% USD 2,317 3,576,043 0.01 Ageas SA/NV EUR 250,599 11,413,531 0.05
Dominion Energy, Inc. 7.25%  USD 47,110 4,174,109 0.02 Cofinimmo SA, REIT EUR 83,363 11,720,838 0.0
Essential Utilities, Inc. 6%  USD 38,892 2,228,684 0,01 Euronav NV EUR 566, 508 4,426,693 0.02
Glencore Funding LLC, Reg. S 0% KBC Group NV EUR 155,427 11,717, 642 0.05
UsD 3,400, 000 5,110,827 0.01 proyinus SADP EUR 516,236 8,863,772 0.03

217/03/2025
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Telenet Group Holding NV EUR 163, 587 5, 236, 420 0.02  Shaw Communications, Inc. ‘B’ CAD 667, 139 17, 760, 622 0.07
Warehouses De Pauw CVA, REIT ~ EUR 389, 648 16, 419, 767 0.07 Sienna Senior Living, Inc.  CAD 468, 636 4,870, 334 0.02
69, 798, 663 0.29 Superior Plus Corp. CAD 512,063 4,613,995 0.02
TC Energy Corp. CAD 1,088, 708 44, 388,439 0.18
NI a—4 TELUS Corp. CAD 1,083, 963 22, 368, 485 0.09
Bunge Ltd. USD 225,569 18, 367, 574 0.08 Thomson Reuters Corp. CAD 43,723 4,578, 560 0.02
BW LPG Ltd., Reg. S NOK 1,118,716 5,585, 750 0.02 Toronto-Dominion Bank (The) CAD 303, 522 20, 419, 649 0.08
(K Infrastructure Holdings Ltd. HKD 917,500 5,128, 581 0.02 TransAlta Renewables, Inc. ~ CAD 368, 608 4,792, 002 0.02
SFL Corp. Ltd. UsD 653,651 4,595, 345 0.02 491,313,758 2.02
VTech Holdings Ltd. HKD 1,018, 200 7,020, 818 0.03
Yue Yuen Industrial Holdings Ltd. ~ HKD 3,891, 500 5,731, 737 0.02 rA~ i
46,429, 805 0.19  Chailease Holding Co. Ltd. TWD 1,154, 700 9,667,217 0.04
China Resources Land Ltd. ~ HKD 4,974, 000 18, 455, 904 0.08
A A% CK Asset Holdings Ltd. HKD 1, 956, 500 10, 875, 495 0.04
B3 SA - Brasil Bolsa Balcao ~ BRL 8, 444, 440 14, 887, 402 0.06 HKBN Ltd. HKD 4,197, 000 4,544, 952 0.02
BB Seguridade Participacoes SA  BRL 1,504, 449 4,945,120 0.02 NetEase, Inc. HKD 1,645, 600 20,343,942 0.12
Ttau Unibanco Holding SA Preference ~ BRL 2,054, 269 6,809, 270 0.03  Tingyi Caynan Islands Holding Corp. ~ HKD 12,122, 000 21,937, 666 0.09
26, 641,792 0.11 Ezgspgrts International Holdings Ltd., HKD 9, 506, 000 8, 494, 930 0.04
s d WH Group Ltd., Reg. S HKD 7,488,935 4,143,788 0.02
Algonquin Power & Utilities Corp.  CAD 468,398 5,983,581 0,03 i%nvi gléliss ;ﬂ:@ngs Et: ﬁig 2 ;gg ggg 13 ;ig g?; 8 gi
Allied Properties Real Estate inyi Solar Holdings Ltd. » 00U, ) 629, g
Investment Trust CAD 560, 729 17,133, 736 0.07 125,954, 109 0.52
AltaGas Ltd. CAD 339,179 6,417, 445 0.03
Atco Ltd. ‘T’ CAD 154, 390 4,501,732 0.02 FU
Bank of Nova Scotia (The) CAD 208, 627 13,008, 304 0.05 Banco Santander Chile, ADR  USD 316, 121 4, 566, 056 0.02
Barrick Gold Corp. CAD 813,807 13,572, 204 0.06 4,566, 056 0.02
BCE, Inc. CAD 484,114 22,106, 643 0.09
(Canadian Imperial Bank of Commerce ~ CAD 173,971 17,7817, 086 0.07  H[E
Canadian National Railway Co. CAD 119, 494 12, 814, 749 0.05  China Construction Bank Corp. ‘M’ HKD 56, 274, 000 34,381, 775 0.14
Canadian Tire Corp. Ltd. ‘A’ CAD 60, 172 7,601, 258 0.03  China Merchants Bank Co. Ltd. ‘H’ HKD 5, 284, 500 36, 154, 595 0.15
Canadian Utilities Ltd. ‘A’ CAD 822, 760 20, 949, 383 0.09  China Pacific Insurance Group Co. Ltd.
Capital Power Corp. CAD 181, 884 4,955, 177 0.02 W HKD 8, 495, 800 20, 281,373 0.08
Chartwell Retirement Residences CAD 174, 087 1, 420, 531 0.01  China Petroleun & Chenical Corp. ‘I’ HKD 26, 222, 000 10, 774, 448 0.05
Emera, Inc. CAD 144, 031 6, 334, 993 0.03  Haier Smart Home Co. Ltd. ‘I HKD 7,446, 800 27,694, 300 0.12
Enbridge, Inc. CAD 603, 964 20,637, 955 0.09 Midea Group Co. Ltd. ‘A’ CNH 2,903, 802 29,718,420 0.12
Fortis, Inc. CAD 541, 783 22,971,692 0.09  Ping An Insurance Group Co. of China
Gibson Energy, Inc. CAD 306, 731 4,738, 452 0.02 Ltd ‘W HKD 3,505, 000 22, 256, 461 009
Great—-West Lifeco, Inc. CAD 585,015 15, 328, 519 0.06  Postal Savings Bank of China Co. Ltd.,
Hydro One Ltd., Reg. S CAD 951,909 21,699, 341 0.09  Reg S I HKD 20, 720, 000 12,823, 267 0.05
IGM Financial, Inc. CAD 436, 045 13, 806, 860 0.06 194, 090, 629 0.80
Keyera Corp. CAD 299, 130 5,902, 745 0.02
Manulife Financial Corp. ~ CAD 919, 726 15, 447, 241 0.06 Fo~=—2
Northland Power, Inc. CAD 182,752 4,794,165 0.02 AP Moller - Maersk A/S ‘B> DKK 3,233 10,221,061 0.04
Nutrien Ltd. CAD 288,283 19,070, 110 0.08  Carlsberg A/S ‘B’ DKK 130, 057 19, 824, 072 0.08
Pembina Pipeline Corp.  CAD 766, 148 20, 337,921 0.08 Novo Nordisk A/S ‘B’ DKK 877,771 87,170, 461 0.36
Power Corp. of Canada CAD 588, 774 17,085,017 0.07  Pandora A/S DKK 66, 480 7,328, 862 0.03
Restaurant Brands International, Ine. ~ CAD 297, 465 15, 874, 420 0.07 m 0.51
Rogers Communications, Inc. ‘B’ CAD 365,907 15, 260, 412 0. 06 -
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T4 T7 R Freenet AG EUR 635,271 14,801, 814 0. 06
Elisa OYJ EUR 311,044 16, 867, 916 0.07 LEG Immobilien SE EUR 60, 768 7,434, 965 0.03
Fortum 0Y]J EUR 236, 009 6,371, 063 0.03  Muenchener
Nordea Bank Abp SEK 4,149, 213 44, 609, 299 0.18  Rueckversicherungs-Gesellschaft AG EUR 183, 785 47,875, 993 0.20
Orion 0Y] ‘B’ EUR 501,917 18, 284, 836 0.07 RWE AG EUR 141, 026 5,023, 346 0.02
Sampo 0Y] ‘A’ EUR 229,831 10, 151, 635 0.04 Schaeffler AG Preference  EUR 803, 412 5,832, 771 0.02
UPM-Kymmene 0YJ EUR 373,416 12, 507, 569 0.05 Siemens AG EUR 203, 857 31,018, 881 0.13
Wartsila OYJ Abp EUR 1, 105, 289 13,691, 768 0.06  TelefonicaDeutschland HoldingAG ~ EUR 7,148, 183 17, 405, 826 0.07

122, 484,086 0.50 Uniper SE EUR 138,194 5,713, 054 0.02
- Volkswagen AG Preference  EUR 66,991 11, 886, 883 0.05
TR Vonovia SE EUR 861,203 41,690, 837 0.17
Amundi SA, Reg. S EUR 102, 030 7,397,175 0.03 450,925,863 _ 1.85
Atos SE EUR 78,164 2,924, 506 0.01
AXA SA EUR 688, 786 18, 034, 139 0.07 FHE
BNP Paribas SA EUR 286,672 17, 403, 857 0.07 CLP Holdings Ltd. HKD 673, 500 5,999, 135 0.02
Cie de Saint-Gobain EUR 240,711 14, 891, 586 0.06 Guangdong Investment Ltd. HKD 7,806, 000 8,735,516 0.04
Covivio, REIT EUR 173, 436 12, 546, 360 0.05 Hang Seng Bank Ltd. HKD 854, 900 13, 804, 490 0. 06
Credit Agricole SA EUR 788, 090 9, 890, 529 0.04  Hong Kong Exchanges & Clearing Ltd. ~ HKD 578, 200 29, 7717, 389 0.12
Danone SA EUR 282, 468 15,421, 340 0.06  New World Development Co. Ltd. HKD 1, 774, 000 6,191, 350 0.03
Engie SA EUR 370,515 4,821,141 0.02 PCCW Ltd. HKD 10, 433, 000 4, 664, 236 0.02
Eutelsat Communications SA  EUR 446, 061 4,780,659 0.02 Power Assets Holdings Ltd.  HKD 1,065, 500 5,856,496 0.02
Gaztransport Et Technigaz SA EUR 62, 474 5,141, 610 0.02 75,028,612 0.31
Klepierre SA, REIT EUR 566, 237 11, 811, 704 0.05
L’ Oreal SA EUR 71,715 29,899, 776 0.12 A KR
LVMH Moet Hennessy Louis Vuitton SE EUR 53,596 38,950, 893 0.16  Embassy Office Parks REIT ~ INR 3,162,170 12, 674, 645 0.05
Orange SA EUR 512,414 4,822, 841 0.02 Infosys Ltd., ADR USh 3,148, 894 70, 715, 348 0.29
Publicis Groupe SA EUR 224,185 13, 285, 203 0.06 Tata Consultancy Services Ltd. INR 1,087, 167 48, 117, 658 0.20
Rexel SA EUR 399,171 7,131,190 0.03 131,507, 651 0.54
Rubis SCA EUR 186, 055 4,893, 247 0.02
Safran SA EUR 151, 640 16, 307, 366 0.07 A RFxrv7T
Schneider Electric SE EUR 170, 248 29, 359, 268 0.12  Bank Rakyat Indonesia Persero Tok. PT IDR 129,671, 781 32,900, 563 0.14
Societe Generale SA EUR 455, 645 13,761, 618 0.06  Telkom Indonesia Persero Tbk. PT  IDR 111, 385, 000 27,847,738 0.11
TotalEnergies SE EUR 675, 936 30, 210, 960 0.13 60, 748, 301 0.25
Vallourec SA EUR 781, 260 6,839, 931 0.03 -
Vinci SA EUR 470,093 43, 662, 238 0.18 7415 K
364,189,137 _ 1.50 Eaton Corp. plc Usb 242,165 36,608,250  0.15
Glanbia plc EUR 412,063 5,043, 651 0.02

KA Seagate Technology Holdings plc usb 504, 749 50, 845, 105 0.21
adidas AG EUR 87,864 22,288, 900 0.09 Smurfit Kappa Group ple  EUR 212,748 10, 332, 106 0.04
Allianz SE EUR 316, 123 65, 666, 650 0.27 Trane Technologies plc  USD 159, 796 28,281, 743 0.12
BASF SE EUR 517,410 31,903, 501 0.13 131,110, 855 0.54
Bayerische Motoren Werke AG  EUR 171, 896 15, 223, 969 0.06
Daimler AG EUR 259, 758 17,581, 720 0.07 4 xYT
Daimler Truck Holding AG ~ EUR 129,878 4,196, 358 0.02  A2A SpA EUR 9,880, 930 16, 968, 027 0.07
Deutsche Boerse AG EUR 78,963 11,601, 639 0.05 ACEA SpA EUR 101, 141 1,893, 360 0.01
Deutsche Post AG EUR 807, 132 45, 481, 888 0.19  Assicurazioni Generali SpA  EUR 711, 366 13,250, 970 0.05
Deutsche Telekom AG EUR 2,084, 117 33,925, 257 0.14  Azimut Holding SpA EUR 442, 157 10, 894, 748 0.04
E.ON SE EUR 548,990 6,703, 717 0.03  Banca Generali SpA EUR 134, 527 5,207, 540 0.02
Evonik Industries AG EUR 266, 850 7,607, 894 0.03  Banca Mediolanum SpA EUR 1,642, 316 14, 265, 157 0. 06
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Enel SpA EUR 3,086, 414 21,765, 392 0.09  Okinawa Electric Pover Co., Inc. (The) — JPY 180, 600 2,015,615 0.01
Eni SpA EUR 1,180, 735 14, 414, 413 0.06 Osaka Gas Co. Ltd. JPY 88, 900 1,294, 877 0.00
ERG SpA EUR 66, 379 1,887, 165 0.01  Otsuka Corp. JPY 218, 200 9, 176, 084 0.04
Hera SpA EUR 1,161, 459 4, 256, 747 0.02  Shikoku Electric Power Co., Inc.  JPY 233,000 1,444, 785 0.00
Intesa Sanpaolo SpA EUR 12,617,607 28,692, 438 0.12  SoftBank Corp. JPY 1,735, 900 19, 353, 843 0.08
Iren SpA EUR 1,556, 011 4,117, 205 0.02  Sumitomo Forestry Co. Ltd.  JPY 397,300 6,775,971 0.03
Ttalgas SpA EUR 864, 890 5,232, 585 0.02  Takeda Pharmaceutical Co. Ltd.  JPY 516, 200 12, 409, 961 0.05
Mfediobén@l Banca di Credito EUR 860,599 8,711, 413 0.03 Tohgku Elec.tric Powgr Co., Inc.  JPY 2,193, 900 13,721,555 0.06
Finanziario SpA Tokio Marine Holdings, Inc. JPY 330, 500 16, 193, 628 0.07
Poste Italiane SpA, Reg. S EUR 874, 829 10,071, 469 0.04  Tokyo Gas Co. Ltd. JPY 207,900 3,282,183 0.01
Snam SpA EUR 1,171,613 6,224, 780 0.02  Toyota Motor Corp. JPY 1,101, 400 17,772, 022 0.07
Terna - Rete Elettrica Nazionale — EUR 898, 498 6,408, 088 0.03  United Urban Investnent Corp., REIT  JPY 4,163 4, 314, 540 0.02
UniCredit SpA EUR 1, 580, 837 21,423,503 0.09 400,297 641 1.64
Unipol Gruppo SpA EUR 896, 347 4,275,575 0.02 -

199, 960, 565 08 vr—v—
Ferguson plc GBP 127,078 19, 837, 276 0.08

AR Glencore plc GBP 3,788,613 16, 925, 443 0.07
Aozora Bank Ltd. JPY 584,500 11, 282, 760 0.05  Man Group plc GBP 4,473,313 12, 105, 968 0.05
ARTERIA Networks Corp. JPY 328, 000 3, 885, 564 0.02  ypp ple GBP 1,605, 061 21,431,758 0.09
Bridgestone Corp. JPY 234,800 8,906, 540 0.04 770,300,445 0.29
Chubu Electric Power Co., Inc. JPY 587, 500 5,456, 572 0.02 —
(hugoku Electric Pover Co., Inc. (The) — JPY 436, 200 3,110, 754 0.01 LTy
Dai Nippon Printing Co. Ltd.  JPY 330,900 7,330, 361 003 \PERAM SA EUR 114, 647 5, 486, 432 0.02
Da}wa House Industry Co. Ltd. JPY 360, 300 9,129, 775 0.04 Aroundtown SA EUR 1,114,387 5, 945, 255 0.03
Daiwa Housc REIT Investment Corp. JPY 4,291 11, 463, 125 0.05 Shurgard Self Storage SA  EUR 174, 689 10,018, 414 0.04
Electric Power Development Co. Ltd.  JPY 1,219, 100 14, 250, 305 0.06 T 850 101 0.09
ENEOS Holdings, Inc. JPY 2,119, 200 6,989, 174 0.03 _— -
FANUC Corp. JPY 24,000 4,487,550 0.02 . ey
Frontier Real Estate Investment Corp. , MRt L
RIT JPY 1,973 7,511,277 0.03  DHT Holdings, Inc. [IN))] 1,018, 855 M 0.02
Hokkaido Electric Pover Co., Tne.  JPY 666,000 2,622,211 0,01 461208 0.0
Honda Motor Co. Ltd. JPY 615, 000 15, 223, 327 0.06
Idemitsu Kosan Co. Ltd.  JPY 364, 900 8,210,735 003 F¥¥3
Japan Netropolitan Fund Investnent, Tpy 0,413 25 110,069 0,09 }(S;isa g?xlcang de ;aloris gg :c 8 MXN 870, 756 1, 486, 576 0.01
REIT ripoTinanereroarorte STy 6,030,343 35,021,255  0.14
Japan Post Holdings Co. Ltd. JPY 1, 898, 900 13, 046, 699 0. 05 0
Japan Tobacco, Inc. JPY 385, 500 6,856,728  0.03 Kinberly-Clark dellexicoSBdeCV o 4999, 069 5705707 0.02
ensai Electric Pover Co., Inc. (The) ~ JPY 1,753,900 14,420,106 0.06 A T Y ’
KDDI Corp. JPY 357,600 9,217, 494 0.04 Wal-Mart de Mexico SAB de CV MXN 15, 147, 627 50, 033, 043 0.21
Konica Minolta, Inc. JPY 2,731,500 10,963,843 0.04 92,246,581 0.38
Kyushu Railway Co. JPY 502, 700 9,216, 640 0.04
Vitsubishi Chemical Holdings Corp. ~ JPY 2, 285, 500 14, 929, 087 0.06 AT
Nlitsui Fudosan Logistics Park, Inc., ABN AMRO Bank NV, Reg. S, CVA  EUR 630, 183 8,134, 402 0.03
REIT JpY 2,063 10,176, 897 0.04 ASML Holding NV EUR 67,963 48, 032, 850 0.20
Nippon Accommodations Fund, Inc., ASR Nederland NV EUR 236, 594 9,583, 240 0.04
REIT Jpy 2,948 15,005, 579 0.06 BE Semiconductor Industries NV EUR 115, 835 8,676, 042 0.04
Nippon Building Fund, Inc., REIT ~ JPY 3,169 16, 288, 274 0.07 CTP NV, Reg. S EUR 736, 701 13,610, 551 0. 06
Nippon Prologis REIT, Inc. JPY 5,295 16,517, 996 0.07  Eurocommercial Properties NV, REIT ~ EUR 391, 808 7,461, 200 0.03
Nippon Telegraph & Telephone Corp.  JPY 535, 200 12,924, 135 0.05 ING Groep NV EUR 1,228, 249 15, 034, 996 0. 06
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Koninkli jke Ahold Delhaize NV EUR 453,217 13, 681, 488 0.06 DBS Group Holdings Ltd.  SGD 784,100 16, 743, 020 0.07
Koninklijke KPN NV EUR 4,113, 660 11, 232, 349 0.05  Digital Core REIT Management Pte. Ltd. ~ USD 8,202, 981 8,424, 402 0.03
Lyondel1Basel]l Industries NV ‘A’ USD 191, 659 15, 646, 064 0.06  Keppel Infrastructure Trust SGD 7,243, 700 2,568, 464 0.01
NN Group NV EUR 265,811 12,692, 475 0.05 NetLink NBN Trust, Reg. S  SGD 7,648, 600 5,024, 134 0.02
PostNL NV EUR 2,261, 240 8, 668, 464 0.03  Singapore Telecomnunications Ltd. SGD 3, 260, 400 4,954, 582 0.02
Randstad NV EUR 167,218 10, 069, 868 0.04 StarHub Ltd. SGD 3,820, 100 3,383,197 0.01
Stellantis NV EUR 1,407, 930 23,505, 391 0.10 Wilmar International Ltd.  SGD 3,330, 400 9,000, 883 0. 04
206, 029, 380 0.85 68, 533, 285 0.28
=a2—V—J UK M7 7Uh
Contact Energy Ltd. NZD 2,468, 410 11,974, 480 0.05 AVI Ltd. ZAR 760, 145 3,108, 126 0.01
Spark New Zealand Ltd.  NZD 5,591, 108 15, 372, 490 0.06 Bid Corp. Ltd. ZAR 281,789 5,075, 257 0.02
21, 346, 970 0.11  SPAR Group Ltd. (The) ZAR 251, 108 2,309, 121 0.01
Vodacom Group Ltd. ZAR 1,432, 347 10, 636, 811 0. 05
IV =— 21,129,315 0.09
Aker BP ASA NOK 236, 282 6,408, 770 0.03
DNB Bank ASA NOK 890, 648 17,970, 260 0.08  #H[E
Equinor ASA NOK 597, 362 14, 067, 992 0.06 ESR Kendall Square REIT
Fjordkraft Holding ASA  NOK 628, 092 2,992, 190 0.01 Co. Ltd. KRW 2,39, 207 11,210, 132 0.05
Gjensidige Forsikring ASA  NOK 457,473 9, 769, 049 0.04 Korea Electric Power
Norsk Hydro ASA NOK 1,182,017 8,199, 419 0.03  Corp. KRW 290,465 4 765, 317 0.02
Telenor ASA NOK 1,608, 441 22,286, 781 0.09 NCSoft Corp. KRW 19, 587 9,346, 115 0.04
Yara International ASA  NOK 231,063 10, 261, 625 0.04 Samsung Electronics
91 956,086 038 Co. Ltd. KRW 1,780, 648 103, 450, 298 0.42
SK Square Co. Ltd. KRW 77, 365 3,812,011 0.02
RV SK Telecom Co. Ltd. Ush 215,416 5,101, 598 0.02
EDP - Energias de Portugal SA  EUR 1,116, 109 5,393, 597 0.02 137,685, 471 0.57
Galp Energia SGPS SA EUR 926, 995 7,906, 340 0.03
NOS SGPS SA EUR 1,409, 291 4,808, 501 0.02 AXA
REN - Redes Energeticas Nacionais Acerinox SA EUR 568, 889 6,478, 224 0.03
SGPS SA EUR 52,591 1,409, 107 0.01 Banco Bilbao Vizcaya Argentaria St EUR 2, 448, 607 12, 853, 963 0.05
19,517, 545 0.08 Banco Santander SA EUR 5,698, 271 16,757, 191 0.07
Cellnex Telecom SA, Reg. S EUR 361, 203 18,471,921 0.08
=% (ia r.ic Distribucion Integral Logista EUR 353,977 6,198, 137 0.02
Alrosa PJSC UsD 6, 469, 793 9,315,019 0.04  foldings SA
LUKOIL PJSC, ADR UsD 165, 119 12,963, 468 0.05 Enagas SA EUR 862, 598 17,605, 625 0.07
Moscow Exchange MICEX-RTS PJSC ~ USD 11, 337,578 20,428,904 0.09 Endesa SA EUR 1,190, 036 24,032,777 0.10
Sberbank of Russia PJSC ~ USD 4,900, 843 16, 897, 943 0.07 Iberdrola SA EUR 3,115, 207 32,421,517 0.13
Severstal PAO, Reg. S, GDR  USD 662, 446 12,625, 472 0.05 Industria de Diseno Textil SA  EUR 494,993 14, 119, 675 0.06
T 72,230,806 0.30 Naturgy Energy Group SA  EUR 1,393, 145 39,941, 467 0.16
Red Electrica Corp. SA  EUR 1,107,213 21,056, 423 0.09
HICT IS Repsol SA EUR 1,534, 381 16, 011, 266 0.07
Al Rajhi Bank SAR 540, 228 18, 000, 936 0.07 Telefonica SA EUR 5, 174, 646 19, 930, 149 0.08
T 18,000,936 0.07 245, 878, 335 1.01
AR [ BB RE
Ascendas Real Estate Investnent Trust ~ SGD 3,374, 700 6,517,873 0,03 HKT Trust & HKT Ltd. HKD 11, 289, 000 13,386,152 0.05
Capitaland Integrated Commercial s 8,915, 600 11,916,730 0.05 13, 386, 152 0.05

Trust, REIT
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Boliden AB SEK 375,638 12,757,460  0.05 3i Group plc GBP 801,695 13,856,682 0.06
Lundin Energy AB SEK 305, 032 9,643,701 0.04 Admiral Group plc GBP 305, 643 11,494,173 0.05
Skandinaviska Enskilda Banken AB ‘A’ SEK 975, 056 11,933,703 0.05 Anglo American plc GBP 427,408 15, 366, 799 0.06
SKF AB ‘B’ SEK 428, 360 8,939,013  0.04 Ashtead Group plc GBP 193, 148 13,678,123 0.06
SSAB AB ‘B’ SEK 1, 366, 353 6,045,828 0.02  Atlantica Sustainable Infrastructure ple ~ USD 154,610 4,924,328 0.02
Svenska Handelsbanken AB ‘A’ SEK 1,031, 292 9, 816, 980 0.04 Avast ple, Reg. S GBP 353, 863 2,561, 595 0.01
Tele2 AB ‘B’ SEK 1,983,109 24,907,185  0.10 Aviva plc GBP 2,568, 999 12,562,663 0.05
Telia Co. AB SEK 6,465, 541 22,209,654 0.09 Barclays plc GBP 6,905, 620 15,399,138 0.06
Thule Group AB, Reg. S  SEK 113,409 6,055, 677 0.03 Barratt Developments ple  GBP 3,045,510 27, 147,837 0.11
Volvo AB ‘B’ SEK 2,600,944 52,974,856 0.22  Berkeley Group Holdings plc ~ GBP 195,134 11,110,343 0.05
165,284,057  0.68 BHP Group plc GBP 2,349,012 61,548,480  0.25
BP plc GBP 9,650,700 38,044,435  0.16
ZA A Centrica plc GBP 8,484, 387 7,225,410 0.03
ABB Ltd. CHF 666, 610 29, 446, 804 0.09 Close Brothers Group ple  GBP 234, 086 3,914, 221 0.02
Cie Financiere Richemont SA  CHF 187,513 24,800, 697 0.10 Diageo plc GBP 664, 647 31,961, 459 0.13
Julius Baer Group Ltd.  CHF 156, 234 9,233,101 0.04 Direct Line Insurance Groupple ~ GBP 5,492,014 18, 268,570 0.07
Nestle SA CHF 1,041,393 128,061,237  0.53 Drax Group plec GBP 1,081, 206 7,809,401 0.03
Novartis AG CHF 272, 638 21,117,519 0.09 Dunelm Group plc GBP 359, 835 5,929, 022 0.02
0C Oerlikon Corp. AG CHF 1,381, 612 12,475,472 0.05 Evraz plc GBP 1,544, 949 11,088,087 0.05
Roche Holding AG CHF 357,736 130,857,131  0.54 GlaxoSmithKline plc GBP 2,433,600 46,589,127  0.19
Swiss Life Holding AG  CHF 10,721 5,783, 590 0.02 Hays plc GBP 4,660, 310 8,114,675 0.03
Swisscom AG CHF 10, 283 5,105, 862 0.02 HSBC Holdings ple GBP 5,014, 833 26, 803, 866 0.11
UBS Group AG CHF 1, 246, 629 19,756,215 0.08 IMI ple GBP 396, 123 8,199,972 0.03
Zurich Insurance Group AG  CHF 109,025 42,128,683  0.17 Imperial Brands plc GBP 835, 540 16,099,111 0.07
421,766, 311 1.73  InterContinental Hotels Groupple ~ GBP 171, 652 9,776, 416 0.04
7 [Intermediate Capital Group plc = GBP 264, 873 6,925, 175 0.03
& J Sainsbury ple GBP 2,469, 719 8,113,730 0.03
Accton Technology Corp.  TWD 771,000 6,387,428  0.03 Kingfisher ple GBP 1,708,725 6,884,989 0.03
Chicony Electronics Co. Ltd.  TWD 162, 627 1,211,598 0.01 Legal &General Groupple — GBP 3,886,242 13,769,821 0.06
Delta Electronics, Inc.  TWD 1,144,189 10,015,877  0.04 Lloyds Banking Group plc  GBP 26,931,695 15,356,558 0.0
MediaTek, Inc. TWD 659, 000 24, 887, 595 0.10  LondonMetric Property ple, REIT GBP 2,938,471 9,925, 033 0.04
Mega Financial Holding Co. Ltd. ~ TWD 9,103,000 10,298,959  0.04 MG ple GBP 4,013,313 9,599,479 0.04
Novatek Vlicroelectronics Corp.  TWD 1,227,000 21,013,295  0.09 Mondi ple GBP 467,935 10,189,663 0.04
President Chain Store Corp.  TWD 1,506,000 13,111,217  0.05 National Grid ple GBP 502, 634 6,347,683 0.03
Quanta Computer, Inc.  TWD 6,627,000 19,969,173 0,08 NatWest Group ple GBP 3,983,735 10,709,847 0.04
Realtek Semiconductor Corp.  TWD 906,000 16,726,086  0.07 genn{m Gromlj ple ggg gg; ?2‘13 2? g% ?;g 8 (l)g

i ; ; ersimmon plc s , 016, 3

EZI flzdlslcm;;;ndmm MIIECRIE ysp 89,320 9,513,616 0.00 REx ple GBP 1,478,006 42,261,503  0.17
e Seni ; Rio Tinto plc GBP 1,023,994 59,684,773  0.25
ng\iidlsemmndum EERTNE 5,955,000 116,566,490  0.48  satestore Holdings ple, REIT  GBP 898,344 15,091,044  0.06
Vanguard International Semiconductor Sage Group ple (The) GBP 2,729,028 21,724,374 0.11
Cori. WD 2,571,000 12,939,268 0.05  Schroders ple GBP 210,954 8,946,111 0.04
Wiwynn Corp. TWD 298, 000 10,543, 388 0.04 Severn Trent plc GBP 177,034 6, 222, 089 0.03
773,184,020 1.12 SSE ple GBP 1,750,652 34,383,198  0.14
— St James’ s Place plc GBP 680, 762 13, 658, 245 0.06
e Taylor Wimpey plc GBP 9,661, 330 20,209, 571 0.08
Siam Cement PCL (The)  THB 1,085,100 11,134,151 004 Tesco ple GBP 5,161,900 10,922,668 0.04
— T Tritax EuroBox plc, Reg. S GBP 4,810,720 6,711,575 0.03

11,134,154 0.04
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Unilever ple GBP 94, 260 4,430, 569 0.02 Consolidated Edison, Inc.  USD 233, 581 17,499, 323 0.07
UNITE Group ple (The), REIT ~ GBP 774, 442 10,232, 410 0.04 Cummins, Inc. Ush 28,790 5,530, 448 0.02
United Utilities Group ple  GBP 464, 155 6,027, 636 0.02 Dominion Energy, Inc. usDh 319,279 22,069, 031 0.09
Vodafone Group plc GBP 10, 444, 873 13,964, 678 0.06  Douglas Emmett, Inc., REIT ~ USD 648, 928 19, 346, 908 0.08
Workspace Group ple, REIT ~ GBP 935, 683 9,029, 657 0.04 Dow, Inc. Ush 315, 566 15, 767, 451 0.07
847,109, 955 3.48  DTE Energy Co. UsD 149, 676 15,762, 174 0.07
T Duke Energy Corp. UsD 247,581 22,849,921 0.09
TAUH Eastman Chemical Co. USD 381, 565 40, 382, 224 0.17
3M Co. [IN)] 97,034 15, 140, 445 0.06 Edison International UsD 293, 331 17, 559, 056 0.07
AbbVie, Inc. USD 694, 308 82,921,817 0.34 Eli Lilly & Co. Ush 45,130 11,053, 146 0.05
AGNC Investment Corp., REIT ~ USD 1,092, 434 14, 642, 765 0.06 Emerson Electric Co. UsD 189, 398 15,427, 260 0.06
Alliant Energy Corp. USD 316, 429 17,074, 190 0.07 Energy Transfer LP, FRN  USD 663, 100 14, 862, 143 0. 06
AMlstate Corp. (The) Preference — USD 124, 400 2,973, 524 0.01 Entergy Corp. UsD 168, 566 16, 633, 258 0.07
Anerican Electric Power Co., Inc.  USD 203, 391 15, 877, 652 0.07 EP Energy Corp. UsD 318,758 24,798, 034 0.10
American Tower Corp., REIT ~ USD 119,917 30, 734, 560 0.13 Equinix, Inc., REIT UsD 114, 366 85,421,135 0.35
Americold Realty Trust, REIT ~ USD 795, 669 23,037,914 0.10 Equitrans Midstream Corp. ~ USD 555, 643 4,937, 395 0.02
Amgen, Inc. USD 69, 392 13, 853, 565 0.06  Equity LifeStyle Properties, Inc., REIT usDh 356, 338 217, 387,057 0.11
Analog Devices, Inc. USD 203,790 31,478, 961 0.13  Essex Property Trust, Inc., REIT ~ USD 90, 341 27,999, 515 0.12
Annaly Capital Management, Inc., REIT ~ USD 2,049, 819 14, 347, 541 0.06 Evergy, Inc. UsD 382,373 23,029, 077 0.09
AT&T, Inc. USD 940, 984 20, 459, 961 0.08 Exelon Corp. Ush 306, 748 15, 508, 029 0. 06
AvalonBay Communities, Inc., REIT ~ USD 149, 756 33, 246, 182 0.14 Exxon Mobil Corp. UsD 320, 886 17,282, 155 0.07
Avangrid, Inc. USD 231,003 10, 263, 361 0.04 Fastenal Co. Ush 304, 191 17,049, 370 0.07
Avista Corp. UsD 143,983 5, 396, 285 0.02  Federal Realty Investment Trust, REIT ~ USD 353,699 42,624, 538 0.18
Bank of America Corp. Preference  USD 74, 675 1,748, 416 0.01 FirstEnergy Corp. UsD 167, 651 6,133, 321 0.03
Bank of America Corp. Preference ~ USD 226, 625 5, 375, 047 0.02  Frontier Comunications Parent, Inc. usb 440, 847 11, 549, 898 0.05
Bank of America Corp. Preference  USD 319, 250 7,418, 528 0.03 General Mills, Inc. USD 286, 990 16, 925, 220 0.07
Bank of America Corp. Preference  USD 367,800 8,621, 275 0.04 Genuine Parts Co. UsD 148,379 18, 170, 993 0.07
Battalion 0il Corp. USD 42,905 370, 660 0.00 Gilead Sciences, Inc. ush 260, 544 16, 815, 996 0.07
Boston Properties, Inc., REIT ~ USD 151,943 15, 499, 290 0.06 Gulfport Energy Corp. UsD 269, 480 17, 364, 235 0.07
Brandywine Realty Trust, REIT ~ USD 1,687, 950 20, 214, 391 0.08 Hasbro, Inc. UsD 168, 260 14,992, 966 0.06
Bristol-Myers Squibb Co. USD 1,131,518 62,521, 862 0.26  Hawaiian Electric Industries, Inc. usDh 162, 700 5,960, 083 0.02
Brixmor Property Group, Inc., REIT  USD 1,046, 911 23,459,933 0.10 I‘Ie?lthfare Trust of America, Inc., REIT UsD 656, 582 19, 447, 765 0.08
Camden Property Trust, REIT ~ USD 193, 208 30, 359, 604 0.13 A
Campbell Soup Co. USD 225,816 8,607, 595 0.04  Healthpeak Properties, Inc., REIT ~ USD 1,519, 984 48,237, 298 0.20
Cardinal Health, Inc. UsD 356, 172 16,292, 394 0.07 Hewlett Packard Enterprise Co. ~ USD 1,259, 640 17,683, 464 0.07
CenterPoint Energy, Inc. USD 972, 169 23,889, 007 0.10  Host Hotels & Resorts, Inc., REIT ~ USD 2, 135, 966 33,073,788 0.14
CF Industries Holdings, Inc. ~ USD 329,994 20,635, 171 0.09 HP, Inc. UsD 520, 336 17,391, 474 0.07
Chesapeake Energy Corp. Ush 39,962 2,266, 221 0.01 iHeartMedia, Inc. ‘A’ usb 276, 705 5, 162, 698 0.02
Chevron Corp. UsDh 290, 723 30, 069, 757 0.12  International Business Machines Corp. UsDh 132,532 15, 711, 582 0.06
Cisco Systems, Inc. UsD 328,120 18,360, 177 0.08  International Flavors & Fragrances,
(lear Channel Outdoor Holdings, Inc. UsD 731, 260 2,104, 730 0.01  Ine. Usb 21,848 2,811, 164 0.01
(Clearway Energy, Inc. ‘C’ USD 147, 666 4,669, 317 0.02 International Paper Co. Ush 333,914 13, 768, 603 0.06
CME Group, Inc. USD 202,109 40,681, 747 0.17  Interpublic Group of Cos., Inc. (The) — USD 304, 834 10, 102, 642 0.04
CMS Energy Corp. USD 54,492 3,115,743 0.01 Invitation Homes, Inc., REIT ~ USD 1,091, 634 43,631, 488 0.18
Coca—Cola Co. (The) USD 1,926, 147 99, 688, 018 0.41 Iron Mountain, Inc., REIT  USD 414,927 19, 347, 630 0.08
Cogent Communications Holdings, Inc. USD 79, 396 5,120,517 0.02 J M Smucker Co. (The) UsD 88,719 10,578, 191 0.04
Comcast Corp. ‘A’ UsDh 1,045, 258 46, 647, 673 0.19 Johnson & Johnson Ush 689, 785 104, 652, 278 0.43
Comerica, Inc. USD 238, 541 18, 338, 794 0.08 Juniper Networks, Inc. [IN))] 624, 848 19, 579, 173 0.08
Conagra Brands, Inc. Ush 345,901 10, 326, 291 0.04 Kellogg Co. UsD 269, 770 15, 212, 881 0. 06
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Kimberly-Clark Corp. USD 131,675 16,473,014 0.07  Rexford Industrial Realty, Inc., REIT ~ USD 251,457 17, 916, 406 0.07
Kimco Realty Corp., REIT  USD 1,726,412 37, 606, 130 0.15  SCE Trust VI Preference  USD 1,084, 602 23,912,531 0.10
Kinder Morgan, Inc. USD 1,411, 183 19, 686, 500 0.08 Sempra Energy Preference  USD 45,030 1,077,937 0.00
KKR & Co., Inc. Preference 6%  USD 96, 354 8,122, 368 0.03 Sempra Energy [IN))] 135, 330 15, 708, 650 0. 06
Kraft Heinz Co. (The) USD 497, 835 15, 621, 253 0.06  Shenandoah Telecommunications Co. ush 211,118 4,807, 188 0.02
Lumen Technologies, Inc. USD 1,817, 328 20, 370, 005 0.08  Simon Property Group, Inc., REIT ~ USD 130, 966 18, 476, 877 0.08
Marathon Petroleum Corp. USD 259, 121 14,619, 214 0.06  SouthernCo. (The) Preference  USD 415, 000 10, 166, 655 0.04
McDonald” s Corp. Ush 204, 459 48,218,318 0.20  Southern Co. (The) UsD 381,713 22,996, 057 0.09
Merck & Co., Inc. USD 836, 368 56, 966, 780 0.23 Spire, Inc. Ush 90, 741 5,213, 460 0.02
MetLife, Inc. Preference  USD 255, 850 6,023, 091 0.03 State Street Corp. usDh 334,948 217,473, 367 0.11
Morgan Stanley USD 50,775 1,182,115 0.01  State Street Corp. Preference, FRN ~ USD 107, 225 2,704, 776 0.01
Morgan Stanley Preference, FRN ~ USD 1,048,912 26, 939, 872 0.11 Steel Dynamics, Inc. usDh 320, 355 17, 500, 661 0.07
Morgan Stanley Preference, FRN ~ USD 190, 000 4,729, 147 0.02  Sun Communities, Inc., REIT  USD 227,890 42,132,470 0.17
Motorola Solutions, Inc. USD 60, 679 14, 495, 498 0.06 Texas Instruments, Inc. ush 310, 220 51, 725, 668 0.21
National Healthcare Corp. USD 51,310 3,082,318 0.01  Truist Financial Corp. Preference ~ USD 236, 000 5,542, 270 0.02
National Retail Properties, Inc., REIT ~ USD 406, 846 17,295, 923 0.07 Truist Financial Corp.  USD 644, 235 33,291, 363 0.14
NetApp, Inc. USD 216,976 17,614, 310 0.07  UGI Corp. Ush 143,104 5,792, 888 0.02
Newell Brands, Inc. USD 769, 984 14, 688, 600 0.06 UnitedHealth Group, Inc.  USD 29,417 13,077,623 0.05
NextEra Energy Capital Holdings, Inc. US Bancorp Preference ush 68,133 1,599, 148 0.01
Preference Ush 301, 062 7, 387, 349 0.03 Valero Energy Corp. [IN)] 260, 181 17,109, 084 0.07
NextEra Energy, Inc. Ush 441,323 36, 109, 060 0.15 Ventas, Inc., REIT UsD 1,025, 475 46,221, 318 0.19
NiSource, Inc. USD 711,153 17,274, 477 0.07  Verizon Communications, Inc. ush 957, 428 44,086, 861 0.18
NMG, Inc. USD 31,857 4,352, 893 0.02  VICI Properties, Inc., REIT ~ USD 1,684,943 44, 664, 255 0.18
Norfolk Southern Corp.  USD 80, 169 20, 876, 888 0.09 Vistra Corp. UsD 316, 553 6,310, 801 0.03
Northern Trust Corp. Preference USDh 153,375 3, 645, 830 0.02  Vornado Realty Trust, REIT  USD 444, 243 16, 659, 407 0.07
NorthWestern Corp. USD 112, 838 5,689, 248 0.02  Walgreens Boots Alliance, Inc. USD 359, 924 16, 460, 849 0.07
NortonLifeLock, Inc. USD 489, 838 11, 306, 977 0.05 WEC Energy Group, Inc.  USD 187,581 16, 003, 535 0.07
NRG Energy, Inc. UsD 152, 126 5,777, 242 0.02 Wells Fargo & Co. Ush 37, 450 855, 878 0.00
Oasis Petroleum, Inc. USD 261,311 29, 158, 437 0.12  Wells Fargo & Co. Preference  USD 361, 755 8, 160, 679 0.03
OGE Energy Corp. Ush 185, 330 6,271,172 0.03 Wells Fargo & Co. UsD 445,877 18,915,911 0.08
Omnicom Group, Inc. USDh 253, 328 16, 442, 939 0.07  Wells Fargo & Co. Preference  USD 1,871, 825 42, 885, 747 0.18
ONEOK, Inc. Ush 412, 389 21,321, 440 0.09 Welltower, Inc., REIT UsD 148, 714 11,278, 945 0.05
PACCAR, Inc. USD 190, 336 14, 686, 534 0.06 Western Union Co. (The)  USD 971,417 15, 598, 266 0. 06
Park Hotels & Resorts, Inc., REIT ~ USD 1,095, 035 18, 408, 574 0.08 Whiting Petroleum Corp. usDh 147,133 8, 384, 031 0.03
PepsiCo, Inc. Ush 168, 814 25, 626, 132 0.11  Williams Cos., Inc. (The)  USD 933, 438 21,390, 294 0.09
PhilipMorris International, Inc. ~ USD 406, 575 33,773,130 0.14 WP Carey, Inc., REIT Ush 225,209 16,318,213 0.07
Phillips 66 Ush 258, 546 16, 608, 410 0.07  Yum China Holdings, Inc.  HKD 177,000 7,642, 957 0.03
Pinnacle West Capital Corp. ~ USD 344, 080 21,491,730 0.09 3,653,928 814 15.02
PPL Corp. USD 820, 817 21,689, 372 0.09  FrAE 9,669,518,139  39.74
Procter & Gamble Co. (The)  USD 669, 098 95, 889, 618 0.39 -
Progressive Corp. (The)  USD 541,073 49,102, 383 0,20 s
Prologis, Inc., REIT USD 792, 994 117,661, 444 0.48 7 XU»H
Public Service Enterprise Group, Ine. ~ USD 393, 338 22,947,433 0.09  Chesapeake Energy Corp. 09/02/2026  USD 25, 466 742,959 0.00
Public Storage, REIT Preference ~ USD 192, 000 4,509, 812 0.02  Chesapeake Energy Corp. 09/02/2026  USD 45,840 1,433,131 0.00
Public Storage, REIT UsD 182,917 60,122,287 0.25  (Chesapeake Energy Corp. 09/02/2026  USD 41,256 1,434,384 0.01
Quest Diagnostics, Inc.  USD 80, 963 12, 290, 620 0.05 3,610, 474 0.01
Raytheon Technologies Corp. USD 206, 233 15, 565, 921 0.06 1y S raEk 3.610, 474 0.01
Realty Income Corp., REIT ~ USD 256, 167 16, 218, 476 0.07 SEEIEIFFIC LB ERDIN TN S EEN

Regency Centers Corp., REIT ~ USD 176,016 11, 680, 041 0.05  isEi s & M RTISE RS 13,761,949,436  56.56

E;ﬁlons Financial Corp. Preference, UsD 127, 150 3,951,103 0.01
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| 8 R s . = Bz 0O e " 1 5
’c@ﬂz@iﬁ%lﬁiiﬁ’cﬂﬁléﬂé%ﬁ’rﬁﬁﬁ;ﬁ#&&lﬂﬁﬁﬂﬁmﬂﬁiiﬁﬁuu Bausch flealth Cos., Tne., A B.AS5H oo 18,079, 000 $5.932,2% 018
% 15/04/2025
F—ARSUT 14554
N ' BaL:sc}} HcaFlth Cos., Inc., 1444 5.5% USD 30,922, 000 97, 566, 016 ol
FMG Resources August 2006 Pty. Ltd., 01/11/2025
e UsD 2, 564, 000 2,398, 232 0.01
1444 5. 125% 15/05/2024 Bausch Health Cos., Inc., 144A 9%
) UsD 50,576, 000 46,648,980  0.19
PG Resources August 2006 Pty. Ltd. , 15/12/2025
o USsD 2, 360, 000 2,217,740 0.01 ‘
1444 4. 5% 15/09/2027 Bausch Health Cos., Inc., 144A 5. 75%
6 Resotrees Auaust 2006 Pty oY usb 2,323,000 2,116,416  0.01
gust ty. Ltd., 15/08/2021
At USsD 5,653, 000 5,241,127 0.02 %
1444 4.375% 01/04/2031 Bausch Health Cos., Inc., 144A T%
Vineral Resources Ltd., 144A 8. 125% / usb 8, 388, 000 7,367, 839 0.03
popiyston o R ysp 3,449, 000 3,283,647 0,01  15/01/2028
s - Bausch Health Cos., Inc., 144A 5%
13,140, 746 0.05 30/01/208 USD 4,803, 000 3,901,977 0.02
Bausch Health Cos., Inc., 1447 4.875%
FeZ N T /057208 UsD 10,237, 000 9,243,604 0.04
Suzano Austria GmbH, Reg. S 7% Bausch Health C I 1444 5%
USsD 500, 000 558,241 0,00 BauschhealthCos., Inc., 144453
16/03/2047 : : 512108 USD 9,810,000 7,668,682  0.03
998,241 0.00  paysch ealth Cos., Tnc., 1444 7. 255
/05209 UsD 4, 046, 000 3,509,300  0.02
N—L— £y
011 end Gas olding Co. BSCC (The) o o e BEASE g 7,504,000 5,831,513 0.02
Rew. § 7.5% 2510/ ©UsD 2,150,000 2,056,876 0.0l 30/01’}’]20301}1 )
e O [ 0h 207 1Y __ BauschHealthCos., Inc., 144A 5. 25%
2,056,876 0.01 15/02/2031 usDh 6,832, 000 5,301, 759 0.02
\ Baytex Energy Corp., 144A 8. 75%
R a—X 01/04/2097 usb 10, 183, 000 9, 412, 080 0.04
Nabors Industries Ltd., 144A 7.25% Brockfield Residential P I
o UsD 500, 000 409, 731 0.00 rooxileld Nesldentlal rroperties, Inc.,
15/01/2026 140 6.2 1508/ UsD 500, 000 460,516 0.00
TCHgiZChCVIOﬂ Finance Co. (Clarios Global LP, 144A 6. 75%
International Ltd., Reg. S4%  USD 1,900, 000 LTTL8T8 001 15/05/9025 Usb 2,618, 000 2,419,835 0.01
15/08/2026 era, Inc., FRY 6.75% 15/06/2076  USD 63,126,000 64,203,904  0.26
‘E;‘;Eﬁgfigij‘““ﬂ“’“”1 b, M e 205, 000 184,518 0,00 [nbridge Inc., FRVGH15/01/2077  USD 7,049, 000 6,670,807 0,03
e - [nbridge, Inc., FRN 6.25% 01/03/2078 usb 13,007, 000 12,493,797 0.05
2366127 001 g g, SR 507080 USD 28,322,000 27,775,724 0.11
PE iaggg%‘vﬁigzs/%”;” Corp., W yyq 5,237, 000 4,598,799 0.02
1011778 BC ULC, 144A 3. 875% " 13 4950
15/01/2028 UsD 8, 564, 000 7,656, 928 0.03 gli%oliﬁ%rzgnmcntal, Inc., 1444 4.25% USD 5,155, 000 4,680, 663 0.02
1011778 BC ULC, 144A 3.5% - -
15/02/2029 Ush 2,096, 000 1,831, 325 0.01 gszOEgnf»Zloth;nmemaL Inc., 1444 3.75% UsD 7,809, 000 6,961, 312 0.03
1011778 BCULC, 144A4%15/10/2030  USD 6, 730, 000 5,879,955  0.03 GFL E'mromcml e 1444 4%
?&Ajtﬁl:z%lﬁ;{zo%gé Systems, Inc., USD 3,128, 000 9,788, 475 0.01  01/08/20%8 Ush 6, 761, 000 5, 850, 985 0.02
I GFL Environmental, Inc., 144A 4.75%
li;;lggo/glggga Scotia (The) L3 |, 160,000 136,450 0.00 1506/ UsD 5,853, 000 5,193,339 0.02
! GFL Environmental, Inc., 144A 4.375%
E;nl;oogogi)\a Scotia (The), FRN 3.625% USD 5,425, 000 4,624,294 0.02 1508/ USD 4,515, 000 3,948, 864 0.02
Bt e ) - Masonite International Corp., 1444
Ezl;l;eoigfw Scotia (The), FRN 4. 65% USD 3,713.000 3,260, 061 0.00 5375 01/02/2028 UsDh 3,457, 000 3,200, 357 0.01
- . L MEG Energy Corp., 144A 6.5%
Bank of Nova Scotia (The), FRN 4.9% USD 8,714, 000 8,200, 246 0.05 15/01/2025 UsDh 7,296, 000 6,543, 169 0.03

Perpetual
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MEG Energy Corp., 144A 7.125% Transocean Poseidon Ltd., 144A
01/02/2027 USD 12, 899, 000 12, 126, 343 0. 05 6. 875% 01/02/2027 [IN))] 2,726,000 2,321, 466 0.01
NOVA Chemicals Corp., 144A 4.875% Transocean Proteus Ltd., 1444 6.25%
01/06/2024 USD 12, 402, 000 11,314, 128 0. 05 01/12/2024 [IN)] 774, 500 674, 545 0.00
NOVA Chemicals Corp., 144A 5% Transocean, Inc., 144A 11.5%
01/05/2025 UsD 8, 363, 000 7,734, 437 0.03 30/01/2027 Ush 5,687, 000 4,930, 291 0.02
NOVA Chemicals Corp., 144A 5.25% Voya CLOLtd., FRN; Series 2016-34
01/06/2027 USD 9, 175, 000 8,622,218 0.04 R 1444 5372 18/10/2031 [IN))] 865, 000 735,000 0.00
| ieale A s
N}\A_Chemlcals Corp., 144A 4.25% USD 7,108, 000 6,300, 692 0.03 21,288,786 0.11
15/05/2029
?g582}2358corp.! s UsD 2,590, 000 2,330,853 0.01 ? . Nacional del Petroleo, Reg. §
mpresa Nacional del Petroleo, Reg.
- 1 / [IN)] 2,300, 000 2,085, 436 0.01
95 TR0 R /09 , s , , .
Pl_rc’c1s’1on Drilling Corp., 144A 7.125% UsD 7,453, 000 6,701, 413 0.03 3.75% 05/08/2026
15/01/2026 2,085, 436 0.01
P{gc1s:10n Drilling Corp., 1444 6.875% UsD 1, 045, 000 940,208 0.00
15/01/2029 AT
Qucbccor Mcdia, Inc. 5.75% Altice F: ce SA, 144A 8 125%
USD 11, 148, 000 10, 230, 367 0.04 1ce France oa, E
15/01/2023 148, , 230, 01/09/2007 USD 13,939,000 13,117,501  0.05
Ritchie Bros Auctioneers, Inc., 1444 BNP Paribas SA, FRY, 1444 2.159%
S 15 /0L USD a0 s oon B b USD 200,000 172,786 0,00
Supcrior Plus LP, 1444 4. 5% Constelli SE, 144A 5, 625%
USD 7,113, 000 6,454, 233 0.03 onstel lium SE, .
15/03/2029 113, 454, 1870675028 UsD 420,000 391,013 0.00
Transcanada Trust, FRN 5. 875% Soci
’ UsD 11, 160, 000 10,723, 391 0.04 ociete Generale SA, FRN, 144A
15/08 /2076d ‘} 53758 Perpetual USD 22,566,000 20,945,135  0.09
Transcanada Trust, FRN 5. 3% 34626, 495 0.14
15/03/2077 USD 2,580, 000 2,358, 181 0.01
E%;;ggiga Trust, FRNS.5% ysp sse0,00  2e183,200 000 TAATUEK
Videot Ltd.. 1444 5. 375% James Hardie International Finance UsD 650. 000 595. 304 0.00
5 /Zg /;‘834 te R usp 10,448,000 9,864,573 0.04 DAC 141 5 15/01/2028 ’ ’ '
Jazz Securities DAC, 144A 4.375%
i UsD 7,048, 000 6,444, 026 0.03
Y;?SZ;;S;M VRS20 ysp  iza00000 1,007,038 0.05  15/01/2029
° ' Virgin Media Vendor Financing Notes
Y;%g;;g;;td” 1440 3.625% ooy 6,920, 000 6,139,504  0.03 11T DAC, Reg. S 4.875% 15/07/2028 GBP 4 740,000 5,668,412 0.02
_— 12,707, 742 0.05
502, 511,507 2.07 I
. HA
TA~ i teubishi
Vitsubishi UFJ Financial Group, Inc.,
i ico Soverei ifi e e o Ush 200, 000 174,199 0.00
giﬁ;“g“ég’os;‘ozrzfﬁ rtifiate bl ygp  pesae1 1700398 001 FNLE 310200
.S 0% 05/06/ Nippon Life Insurance Co., FRN, 1444
; F i i an [IN)] 6, 393, 000 6,075, 120 0.03
Eéf;“;i““g“ mf ﬁd; ;ﬁ ﬁf{éf;m UsD 1,000, 000 856,681 0.00 514 16/10/201
E ' T’ ! lR‘ ! “SOJ' 23“7'"6 Tekeda Pharnaceutical Co. Ltd. 2.03% USD 965, 000 997 998 0.00
nerguate Trust, feg. 59858 y;p) 2,972,000 2,710,976 0.01 SL/0320% ’ : :
0/05/2021 6,477,317 __0.03
(lobal Aircraft Leasing Co. Ltd., 144A _— -
.56 15/09/2024 USD 1,928, 264 1,638, 960 0.01 SR
Telford Offshore Ltd. 12 Perpetual ~ USD 1,514,832 14,022 0.00 . .
. Adient Global Holdings Ltd., 144A
zrg;o‘;c‘fgr}oﬁ“/;f]dzf“ b, THA ey 3,323, 870 2,779,337 0.01  4.875% 15/08/202 Usb 1, 650, 000 6,887,347 0.08
. / !
6,887, 347 0.03

Transocean Pontus Ltd., 144A 6. 125%

01/08/%0%5 USD 10, 348, 820 8,927,110 0.04
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PEaive Cemex SAB de CV, FRN, 144A 5. 125%
Royal Caribbean Cruises Ltd., 144A 31/12/2164 Usb 4,514,000 4,110,562 0.02
e UsD 5,654, 000 5,451, 566 0.02 ) e o
10.875% 01/06/2023 Cemex SAB de CV, Reg. S, FRN'5. 125% UsD 9 410.000 9 194 607 0.01
Royal Caribbean Cruises Ltd., 1444 31/12/2164 Y R :
e UsD 982, 000 916, 534 0.01 . /
9.125% 15/06/2023 Petroleos Mexicanos 6.875% UsD 808, 000 789, 666 0.00
Royal Caribbean Cruises Ltd., 1444 04/08/2026 ’ ’ ’
Y UsD 9, 740, 000 9,627, 392 0.04 .
11, 5% 01/06/2025 Petroleos Mexicanos 6. 49% UsD 1.985. 000 1. 205, 498 0.00
15,995, 492 0.07 23/01/2027 Ut 1 490 .
Petroleos Mexicanos 5. 35%
P, 19,/02/2028 UsD 4,550, 000 3,993,915 0.02
Altice France Holding SA, 1444 10.5% Petroleos Mexicanos 5.625%
150872007 UsD 19,984,000 19,048,027 0.08  93/01/9046 usb 4,339, 000 3,146,768 0.01
Endo Luxembourg Finance Co. I Sarl, 19, 652, 971 0.08
444 6. 125% 01/04/2029 UsD 4, 240, 000 3,662, 970 0.01 \
Guara Norte Sarl, Reg. S 5.198% FI
15/06/2034 Usb 764, 753 669, 238 0.0 yeoa Nederland Holding BV, 144A UsD 13,973,000 13, 181,586 0.06
cat Tacks ) )8 5.5% 15/12/2027 Y Y ’
Iljt’els’at Jackson Holdings SA, 1444 8% UsD 19, 090, 000 17,102, 041 0.07 N U edertand Holdine B 1444
15/02/2004 § pheon feder ane Jolcing LA psp 1,000, 000 949,973 0.00
Intelsat Jackson Holdings SA, 144A USD 31758, 000 19,860,621 0.05 . 1259“}5/05/2028 }
8,54 15/10/2024 § » 199 » %% ' Alcoa ’kcdcrland Holding BV, 144A UsD 1,000, 000 909, 250 0.00
Intelsat Jackson Holdings SA, 144A USD 6. 085. 000 9 468, 374 0.01 4.125% 31/03/2029 )
9.75% 15/07/2025 § » Y09, » 200, ' D?utschc Tclckom/ Intcrnz/xtlonal UsD 400,000 512,320 0.00
Vallinckrodt International Finance SA, USD 7756, 000 5 732741 0.0 Finance BV 8.75% 15/06/2030
484 5. 6250 15/10/2023 § 10 P ' g;jg;l;; ODZ‘gCh BY, Reg. $3.85 g, 2,167,000 1,935,988  0.01
Mallinckrodt International Finance SA, .
1444 5,54 15/04/2025 § U SO000 4698 0.0 Sensata Technologies B, 4L oy g 000 13,779,038 0.06
Nexa Resources SA, Reg. S 5.375% UsD 1. 450. 000 1357, 814 0.01 4.8750% 15/10/2023_ )
04/05/2027 , 400, s 901, : Sensata Technologies BV, 144A UsD 9,834, 000 9,752, 906 0.01
Nielsen Co. Luxembourg SARL (The), USD 9190, 000 L 963, 390 0.01 5. 625% 01/11/2024 ) )
1441 5% 01/02/20%5 0 O st Johnologies B, ML) 7,461,000 6,728,304  0.03
Telecon ltalia Capital S46.575%6 CeL o0 a8 004 lsaam
15/11/2033 , 641, , 164, . UPC Broadband Finco BV, 144A USD 970,000 943, 160 0.00
Telecom Italia Capital SA 6% USD 9 577000 8 949, 082 0.04 4} 875% 15/,07/2031
30/09/2034 o e ' 'igg OHI"/E%IZHS BY, LHAS.5% gy 1,585, 000 1,451,578 0.01
Telecon Italia Capital SA 7.721% USD 3 370,000 3 495,976 0.01 S
04/06/2038 o O : 42444103 0.18
Trinseo Naterials Operating SCA, 144A
53756 01/08/20% UsD 20,470, 000 18,394, 724 0.08 D{\IB/;ZZES;FRN e
; aterials Onerating SCL 144/ an| , FRN, .
Trlnfgo “%tetldls Operating SCA, 1447 UsD 5, 328, 000 1,797, 868 0.02  30/03/2028 Ush 200, 000 172, 251 0.00
5, 125% 01/04/2029 W 0
Votorantim Cimentos International SA, I LT -
Reg. § 7,256 05/04/2011 UsD 910, 000 1,047, 048 0.00 )
113,366,750 _ 0.47 :E;?V Generation Holdings SRL
- AES Panana Generation Holdings SRL,
ks Reg. § 4 375% 31/03/2030 [IN)] 2,160, 000 1,983, 221 0.01
Carnival Corp., 144A 10.5%
’;éfgf/;% oo (b e 56 S50 usp L7ALO00 1,993,591 0.0 01/02/2026 Usb Lesto L6800 0.0
Alpek SAB de CV, Reg. S 4.25% Carnival Corp., 144A 4% 01/08/2028  USD 7,246, 000 6, 362, 722 0.02
18/09/2020 T Usb 2,310, 000 2,225,434 0.01  Carnival Corp., 1444 64 01/05/2029  USD 11, 292, 000 9,936,519 0.04
19,909, 482 0.08
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M77Uh International Game Technology ple,
Eskon Holdings SOC Ltd., Reg. S 6.75% 1444 6.5% 15/02/2025 Usb 18, 106, 000 17,337, 871 0.07
06/08/2023 Usb 910, 000 880,071 0.00 International Game Technology ple.
7880, o 000 1444 5.25% 15/01/2029 [IN)] 2,053, 000 1,929, 517 0.01
Merlin Entertainments Ltd., 144A
SR 5,750 15,/06/2026 usb 938, 000 866, 677 0.00
Alli iv Royalty Pharma plc 2.15% 02/09/2031  USD 235,000 195, 828 0.00
:1(15;0‘: %Hll/\()c(ir/zaoégddco e Usb 3,255,000 2,834,244 0.01 Virgin Media Finance ple, 144A 5%
- 0201 ! ' [IN))] 200, 000 176, 749 0.00
Allied Universal Holdco LLC, 1444 15/07/2030
4,625% 01,/06,/2028 Usp 4,683, 000 4,100,401 0.02 yodatone Group ple 5% 30/05/2038  USD 265, 000 289,409 0.00
American Airlines, Inc., 1444 5. 5% Vodafone Group plc, FRN 7% USD 17, 144, 000 18, 280, 700 0.08
201”04/”2026 USD 14, 823, 000 13, 608, 418 0.06 04/04/2079 ’ ) ’ ) N
American Airlines, Inc., 1444 5.75% Vodafone Group ple, FRN 3. 25% UsD 4. 450. 000 3 852 394 0.02
20/04/2029 USD 10, 437, 375 9,850, 953 0.04 04/06/2081 » 49Y, » 094, .
Ardagh Packaging Finance ple, 144A Vodafone Group plc, FRN 4.125% UsD 11, 395. 000 9 899 367 0.04
L1250 1502008 USD 2,725,000 2,459,245 0.01  (4/08/2081 S
Ardagh Packaging Finance ple, 144A 9, O T -
5.95% 15/08/2007 UsD 16, 034, 000 14, 238, 836 0. 06
Axalta Coating Systems LLC, 144A TAIUH
~ UsD 8,097, 000 7,448, 315 0.03 ;
4-17% 15/0<l5/ i0217 ! }g?l‘éj%;gl fne., THAS.8T5h g 5,178,000 4,622,510 0.02
Clarios Global LP, 144A 6.25% /
15/05/2026 Usp 11,142,000 10,288,803 0.0 7-fleyen, Inc., 1444 1.6 10/02/231  USD 245,000 204,518 0.00
: AbbVie, Inc. 4.05%21/11/2039  USD 235,000 237, 258 0.00
Clarios Global L, 1414 854 UsD 2,930, 000 2,741,202 0.01  pbercrombie & Fitch Managenent Co
15/05/2027 L Ush 800, 000 761,868 0.00
Delta Air Lines, Tne., LA 434 |0 e 69009 003 LAST TR .
20/10/20%5 o o T R gy 816, 964 L0 0.00
Delta Air Lines, Inc., 144A 4.75% - [Han 20fbore
! ! ' USD 10, 509, 333 10, 129, 562 0.04 i —
20/10/2028 AﬁTC T%”Sﬁtdzf R;: /2;;3;32004 P ysp 166,007 145,630 0.00
Endo Dac, 144A 5.875% 15/10/2024  USD 1,573, 000 1, 366, 499 0.01 . 602h 2o . AT
Endo Dac, 1444 9.5% 31/07/2027  USD 10,217, 000 9,177,449 0.04 SBEEQEFUZS_t’;If‘fgbaiCT1°S 0EL A ey 18,127 15,996 000
Endo Dac, 144A 6% 30/06/2028  USD 5,181, 000 3,419, 822 0.01 ; df Hml ﬁ o T 4554
: L , Acadia Healtheare Co., Inc., 1444 5.5
gi‘?g;’l’ég;ayutrltlon Ltd., 1444 7.875% UsD 1,337, 000 1,253, 524 0.0 o1/07/2008 [IN)] 319, 000 295, 986 0.00
Acadia Healthcare Co., Inc., 144A 5%
{]5350[28/};5;]8)( SA, 144A 6. 75% UsD 11, 184, 000 10, 615, 227 0.04  15/04/2020 [IN))] 3,072,000 2,786, 676 0.01
NKP BV, 1444 3.25% 11/05/2041  USD 300,000 27,155 0.00 ;\25838/;;%8 Corp, WHAAZ o g 55,00 9,238,054 0.04
Venator Finance Sarl, 144A 5.75%
_ _ ’ UsD 8,262, 000 6,999, 518 0.03 | i : : 3
15/07/20%5 feoredited lortgage Loan Trust, FR -y, 112,524 96,869 0.00
T 60102 048 Serfes 2004-4 W™ 0.972% 25/01/2035
_ . ACE Securities Corp. Home Equity Loan
N Trust, FRY, Series 2003-FMI ‘NI’ [IN)] 349, 453 314, 338 0.00
1 e b S E , FRY, , ,
“_U_d“dy E “’1 ‘d_:‘/j”d'i' 0.9624 25/11/20%
Trinida PG_IYO eunloldings Ltd. , ) 3,246, 000 3,107, 633 0.01  ACE Securities Corp. Home Equity Loan
Reg. § 9.75% 15/06/2026 o Tmst RV Series 204071 % USD 1,350,175 1,191,416 0.01
107,683 _ 001 -y i oqums
ACT Worldwide, Inc., 144A5.75%
SA4XY R . 15/08/2026 [IN)] 7,153,000 6, 580, 038 0.03
HSBC Holdings ple, FRN 6. 375 Netivied : £y
UsD 7,280, 000 6,932, 647 0,03 Activision Blizzard, Inc. 1.35% UsD 410,000 333, 660 0.00

Perpetual

15/09/2030
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AdaptHealth LLC, 144A 6.125% Allison Transmission, Inc., 1444 3.75%
01/08/2028 USD 116, 000 108, 545 0.00 20/01/2031 [IN)] 8,785, 000 7,564, 457 0.03
Adient US LLC, 144A 9% 15/04/2025  USD 2,539, 000 2, 380, 623 0.01  Ally Financial, Inc., FRN 4,7%
Adjustable Rate Mortgage Trust, FRY, 31/12/2164 Usb 13, 364, 000 12,075, 407 0.05
Series 2006-2 ‘1M 3.146% USDh 3,908, 040 3,352,074 0.01  Alternative Loan Trust, Series
25/05/2036 2005-50CB 5% 25/11/2022 UsD 1,63 1,389 0.00
Adjustable Rate Mortgage Trust, FRN, Alternative Loan Trust, Series 2005-]1
Series 20052 AU 2747 UsD 656, 329 584,373 0.00 5.3 B/ USD 8 ™o 0.00
25/06/2035 Alternative Loan Trust, Series
Adjustable Rate Nortgage Trust, FR, 2005-20C8 ‘11" 5. 5% 25/07/2035 USD 25,210 20, 794 0.00
Series 2004-4 ‘AL 2.485% UsD 1,274,908 1,144, 448 0.0l Alternative Loan Trust, FRY, Series
29/03/2035 W9 U OT6N /I D 4,662, 639 3,956,546 0.02
Adjustable Rate Mortgage Trust, FRY, Alternative Loan Trust, Series
Series 20042 6AL 23613 USD 582, 280 53,380 0.00 9005643 ‘AU 5.5425/12/2035 LoD 137, 952 122,219 0.00
25/02/2085 Alternative Loan Trust, Series
; ! [IN)] 3,698, 546 3,247, 359 0.01
; A 41958 orn 11190 £ . , 698, , 24T,
2‘??029;3;;” (o (o), LI 8,616, 000 7,495,118 0,03 3?05 3B LIA”)T 2 bém/o%ozg’i?
190/ Alternative Loan Trust, Series 2006-
ity i s e 0f /00 o UsD 106, 194 84,089 0. 00
?‘;T,Oie;gg;” Con. (The), 1A AST5G 10,545,000 9,426,015 0.04 i‘m 5.5 iOr’OZr’TZO% s
a Alternative Loan Trust, Series
: - oo s s USD 243,737 216,047 0.00
?g}Osﬁe/%%ty Corp. (The) 41255 10, 489, 000 0,568,281 0,04 2?05-64CB 141" 5.5% 25/12/2035
Alternative Loan Trust, Series
Adta . Gy ' USh 2,654, 858 2, 350, 352 0.01
:d;azl;ff’géfggégfd“mm“» le, M e 3,749, 000 5,210,402 0.01 2006-39CB IAI6 6% 25/01/2037
- on UL/Lo0 Alternative Loan Trust, Series
Ay 06 Sy ] ot Ly o UsD 3,385,278 2,850, 991 0.01
’;ﬂ‘:‘;gs;;gg;ﬂage Systens, Inc., 1444 ) 1,395, 000 1,275, 008 0.01 2005-6CB ‘1A2" 5% 25/04/2035
n I Alternative Loan Trust, FRN, Series
?l%;%;g o e SR ysp 035,000 30053 0.0 NG00 L LUmB6E D LOTLETL TG00
5 . .
Alternative Loan Trust, Series
5 oy oo [IN)] 6,397, 339 4,007, 333 0.02
Ti%;;ggz Cos., Tne., HIAS.25h ) TRIL000 7,002,071 0,03 2006-430B ‘143 5.5%25/02/2097
B Alternative Loan Trust, Series
e (s e S gsp e L7008 001 A0S0 I 65 25/0005 USDY IS T LB STE 0,00
9 . .
’ Alternative Loan Trust, Series
?“’Z?;g;; Cos., Tnee, LGS0y, 15,500,000 14,365,300  0.06 205-10B ‘LS 5205255 1,748,654 L7402 0.01
5/01/ . .
’ Alternative Loan Trust, FRY, Series
Alb’ert’sons Cos., Inc., 144A 5.875% USD L 649, 000 L 549 883 00l 012 C5 0.602% 25/04/20%5 [IN)] 2,336, 889 1,726,699 0.01
s o o Altenative Loan Trust, Sevies 058 230,191 870 0.00
e /Z;Eggg o5 e THEAOE gy 15,189,000 13,425,578 0.06 ‘L5’ 554 25/07/20% ' ' '
) Alternative Loan Trust, Series
s fos ot LS ygp 6,120,000 6,362,550  0.03 2068 ‘LE 5.5% 2504205 0 165, 534 143,678 0.00
5/02/ . )
o X Alternative Loan Trust, Series
L Ee;;“m%;gg;mg Farthers sy 469,000 420,067 0.00 20-100B ‘188’ 5.5625/05/20% 0 1,089, 071 902,562 0.00
% N W/ . .
. | Alternative Loan Trust, Series 2007-19
AH@ Un_ueﬁrsal Holdeo LLC, 144A USD 4,338, 000 1,038,732 0.02 U 6 B8N UsD 264, 335 164, 293 0. 00
6.625% 16/07/2026 Alternative Loan Trust, Series
All{ed Universal Holdeo LLC, 144A USD 1, 966, 000 1,856, 372 0.0 200-12C8 ‘2 6% 25/06/2034 USD 198, 250 178, 064 0.00
9.768 15/07/2027 Alternative Loan Trust, FRN, Series
gﬁgogog?nsmmmn’ T 6,175, 000 5,674,850 0.02 053 W 040 50803 OO 899,233 763,881 0.00
L - Alternative Loan Trust, Series 2005-J6
Allison Transmission, Inc., 144A UsD 9, 578, 000 9,193, 827 0.0 U’ 55 %5/07/20%5 ush 11, 802 10,212 0.00

5.875% 01/06/2029
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AMternative Loan Trust, Series 2007-25 Alternative Loan Trust, Series 2005-]14
W% %511/ USD 1,167 1,025 0.00 8 5.5 5/12/0% Ush 2, 306, 829 1,682, 044 0.01
Alternative Loan Trust, Series Alternative Loan Trust, Series
2006-41CB “2A13" 5. 75% 25/01/2037 UsD 2,436, 186 1, 565, 921 0.01 2007-8CB “A9" 6% 25/05/2037 USD 265,716 180,312 0.00
Alternative Loan Trust, Series AMC Entertainment Holdings, Inc.,
004088 ‘M 5. 759 25/01/2035 USD 102, 957 91, 986 0.00 LA 10 5% 24/04/20%6 UsD 7,137, 000 6,691, 307 0.03
Alternative Loan Trust, Series AMC Entertainment Holdings, Inc.,
20063208 ‘N5’ 5. 5% 25/02/2035 USD 426, 405 380, 766 0.00 LI 108 15/06/2026 Uush 6,024, 813 5,232, 476 0.02
Alternative Loan Trust, Series AMC Networks, Inc. 5% 01/04/2024  USD 4,948, 000 4,377, 339 0.02
2006-4CB ‘245" 5. 5% 25/04/2036 UsD 131,204 110, 142 0.00 ANC Networks, Inc. 4.75%01/08/2025  USD 3, 342, 000 3,008, 663 0.01
Alternative Loan Trust, Series Anerican Airlines, Inc., 144A 11.75%
004288 ‘UL’ 6% 25/01/2035 USD 1,712,738 1,539, 090 0.01 15/07/2005 UsD 650, 000 706, 994 0.00
Alternative Loan Trust, Series 2005-]1 Anmerican Builders & Contractors
WP 6.5 %/08/203 USD 21,274 18,889 0.00 Sunply Co.. Tnc., 1444 4% 15/01/2028 Uush 9, 460, 000 8,545, 048 0.04
Alternative Loan Trust, Series Anerican Credit Acceptance
2005-85CB ‘342" 5. 25% 25/02/2021 UsD 21,810 19, 224 0.00 Receivables Trust, Series 20183 'F', Uush 1,970, 000 1,773,814 0.01
Alternative Loan Trust, Series 1444 6. 44% 12/06/2025
2005-80CB ‘5A1" 6% 25/02/2036 UsD 3,186, 378 2,861, 467 0.01 Anerican Credit Acceptance
Alternative Loan Trust, Series Receivables Trust, Series 20184 F", ush 1, 710, 000 1, 562, 132 0.01
2007-160B “5A1" 6. 25% 25/08/2037 UsD 31,615 228,332 0.00 1444 6.94% 13/10/2025
Alternative Loan Trust, Series American Electric Pover Co., Inc., FRN
2004-28CB ‘6AL" 6% 25/01/2035 UsD 4,438 3,904 0.00 3.875% 15/02/2062 USD 11, 006, 000 9, 809, 910 0.04
Alternative Loan Trust, Series Anerican Home Nortgage Assets
2004-25CB ‘AL’ 6% 25/12/2034 UsD 1,628, 63 1,454, 147 0.01 Trust, FRN, Series 2006-2 ‘241" 0.2926  USD 4,376, 391 3, 758, 580 0.02
Aternative Loan Trust, FRN, Series 25/09/2046
2005-81 ‘AL" 0.662% 25/02/2037 Ush 3,239,759 2,508, 522 0.01 Anerican Home Nortgage Investment
Alternative Loan Trust, Series Trust, FRY, Series 2007-2 ‘1241’ usDh 4,531, 037 1,797,728 0.01
2005-86CB “A10" 5. 5% 25/02/2036 UsD 2,908, 904 2,002, 394 0.01 0.632% 25/03/2037
Alternative Loan Trust, Series American International Group, Inc.,
90052308 ‘AL5 5.5%25/07/2095 UsD 673, 116 565, 328 0.00 FRN 5 75% 01/04/2048 UsD 6, 055, 000 6,004, 932 0.02
Alternative Loan Trust, Series Anerican Transmission Systems, Inc.,
2006-19CB ‘AL5" 6% 25/08/2036 UsD 155, 558 107, 835 0.00 1444 2. 65% 15/01/2032 USD 30, 000 26,141 0.00
Alternative Loan Trust, Series Aneriquest Nortgage Securities Trust
2005-21CB ‘A7’ 6% 25/06/2035 Ush 1, 383,933 1, 176, 467 0.01 Asset-Backed Pass-Through
. . - . UsD 298, 623 274, 372 0.00
Alternative Loan Trust, FRN, Series USD 5 653, 394 1809, 565 0.02 Certificates Trust, FRY, Series
2007-0A6 “AIA” 0.232% 25/06/2037 T T ' 2002-4R1 M1 1.163% 25/09/2032
Alternatlve(Lo’fm Tr/us_t, Series USD 159, 962 104,727 0.00 Amgen, Inc. 2% 15/01/2033 [I))] 415,000 354, 149 0. 00
2006-25C8  ‘A2” 6% 25/10/2036 Ankor Technology, Inc., 144A 6.625%
A o Ush 8, 125, 000 7,588, 314 0.03
Alternative Loan Trust, Series 2003-J14 15/09/2027
G0’ EE 08 /1 /e USD 334, 582 243,963 0.00
A3 5.5% 25/12/2035 AN Healthcare, Inc., 144A 4.625%
. . UsD 100, 000 90, 997 0.00
Alternative Loan Trust, Series USD L 418, 468 L 950, 954 0.01 01/10/2027
2005-13CB ‘A4’ 5.5% 25/05/2035 Y T ' AMN Heal theare, Inc., 144A 4%
. . UsD 800, 000 715,940 0.00
Alternative Loan Trust, Series USD 136, 103 112, 269 0.00 15/04/2029
- QU £ omyon 3 s . -
S ok o
2005-23CB ‘A4’ 5.5% 25/07/2035 Ush 2,378,199 1,997, 312 0.01 Angel Oak Vortgage Trust T LLC, FRN,
Alternative Loan Trust, Series UsD 219 167 0.00 Series 2018-3 AL, 1444 3.649% Uush 1,961, 561 1,732, 641 0.01

2005-70CB “A5" 5. 5% 25/12/2035

25/09/2048
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Angel Oak Nortgage Trust I LLC, FRY, Atkore, Inc., 1444 4.25% 01/06/2031  USD 475,000 429, 800 0.00
Series 2018-3 ‘Bl’, 1444 5.039%  USD 1,539, 000 1, 354, 449 0.01  Audacy Capital Corp., 1444 6.5%
25/09/2018 01/05/2027 UsD 8,030, 000 7,009, 385 0.03
Antero Midstream Partners LP, 144A Audacy Capital Corp., 144A 6.75%
7.875% 15/05/20%6 UsD 8,711, 000 8,425,914 0.03 31/03/2029 UsD 5,674, 000 4,893, 661 0.02
Antero Midstream Partners LP, 1444 Avantor Funding, Inc., 144A 4.625%
5754 15/01/2028 [IN)) 7,710, 000 7,112,438 0.03 15,/07/2028 [IN)} 13, 371, 000 12, 307, 631 0.05
Antero Nidstrean Partners LP, 144A Aviation Capital Group LLC, 144A
5375 15/06/2029 [IN)) 9, 036, 000 8,337, 458 0.03 L 95 20/09/2026 [IN)} 120, 000 102, 766 0.00
Antero Resources Corp., 144A 8. 375% Avis Budget Car Rental LLC, 144A
15/07/20% [IN)) 5,059, 000 5, 083, 350 0.02 5,75 15/07/2027 [IN)} 5,100, 000 4,668, 938 0.02
Antero Resources Corp., 144A 7.625% Avis Budget Car Rental LLC, 144A
0L/02/2029 UsD 1, 594, 000 1, 561, 969 0.01 5,75 15/07/2027 UsD 5, 965, 000 5,471, 554 0.02
Antero Resources Corp., 1444 5. 375% Avis Budget Car Rental LLC, 144A
01/03/2030 UsD 2,931, 000 2,767,847 0.01 4.75% 01/04/2028 UsD 11, 540, 000 10, 417, 007 0.04
APi Escrow Corp., 144A 4.75% Avis Budget Car Rental LLC, 144A
15/10/2029 UsD 4,117, 000 3,698, 361 0.02 5,375 01/03/2029 UsD 5,798, 000 5,398, 870 0. 02
APi Group DE, Inc., 144A 4.125% Axalta Coating Systems LLC, 144A
15/07/2029 [IN)) 5, 182, 000 4,620, 668 0.02 3.975% 15/02/2029 [IN)} 7,917, 000 6,762, 615 0.03
Aramark Services, Inc., 144A 5% Banc of America Alternative Loan
01/02/2028 UsD 16,128, 000 14,722,249 0.06 Trust, Series 2006-4 ‘201" 6%  USD 4,131 3,651 0.00
Arches Buyer, Inc., 144A 4.25% 25/05/2021
01/06/2028 UsD 3,836, 000 3,384, 660 0.01 Banc of America Alternative Loan
Arches Buyer, Inc., 144A 6. 125% Trust, Series 2006-4 ‘3CB4" 6%  USD 64, 338 56, 646 0.00
01/12/2028 UsD 1, 366, 000 1,213, 394 0.01 95/05,/2016
Archrock Partners LP, 144A 6.875% Banc of America Alternative Loan
01/04/2027 UsD 1, 008, 000 933,909 0.00 Trust, Series 2006-4 ‘dCBI’ 6.5%  USD 1,344, 275 1,181,737 0.01
Archrock Partners LP, 144A 6.25% 25/05/2046
01/04/2028 usb 4,775, 000 4,395, 149 0.02 Banc of America Alternative Loan
Arconic Corp., 1444 6% 15/05/2025  USD 4,988, 000 4,605,979 0.02  Trust, Series 2006-5 ‘CB7’ 6%  USD 133,013 117,139 0.00
Arconic Corp., 144A 6.125% 25/06/2046
15/02/2028 usb 15, 565, 000 14, 604,520 0.06 Banc of America Funding Trust, FRN,
Arcosa, Inc., 1444 4.375% 15/04/2029  USD 475,000 423,538 0.00  Series 2006 ‘IAI" 2.603% UsD 620, 337 551,105 0.00
Asbur}: Aurt’omo/tl\"e Group, Inc., 144A ) 3,883, 000 3,492,913 0.01 20/02/2036 . . .
4,625% 15/11/2029 Banc of America Funding Trust, Series
. , [ T Uush 1,070, 756 925, 162 0.00
Asbury Automotive Group, Inc. 4.5% 2005-6 ‘142" 5. 5% 25/10/2035
Y USD 903, 000 811,102 0.00 . . .
01/03/2028 Banc of America Funding Trust, Series
) , 0y E el oE I Ush 185, 968 175,332 0.00
Asbury Automotive Group, Inc. 4.75% UsD 843, 000 756,339 0.00 2006-1 “1A23" 5.75% 25/01/2036
01/03/2030 ’ ’ ’ Banc of America Funding Trust, FRN,
ASGN, Tnc., 144A 4.625% 15/05/2028  USD 2, 400, 000 2,187,891 0.01  Series 2007-C ‘1A3" 3.034% UsD 1,962, 982 1,739,716 0.01
Asset-Backed Securities Corp. Home 20/05/2036
Equity Loan Trust, FRN, Series USD 870, 875 769, 825 0.00  Banc of America Funding Trust, FRN,
2004-HE2 “M2” 1.352% 25/04/2034 Series 2007-C ‘IA4" 3.034% [IN)} 892, 623 791, 098 0.00
Asset-Backed Securities Corp. Home 20/05/2036
Equity Loan Trust, FRN, Series USD 1,197, 030 1,105, 178 0.00  Banc of America Funding Trust, Series
2004-HET “M2” 1.667% 25/10/2034 2006-2 ‘2420 5.75% 25/03/2036 USD 1,762 60, 941 000
Asset-Backed Securities Corp. Home Banc of America Funding Trust, FRN,
Equity Loan Trust, FRN, Series [IN)) 242,804 214,738 0.00  Series 2007-5 ‘4Al" 0.472% [IN)} 2,927,693 1,897, 599 0.01

2005-HEG “M4™0.742% 25/07/2035

25/07/2037
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}ZSSEC Sf Triir}cafi;u;gl’rﬁ é(r]l;?t, Series USD 93,510 91,178 0.00 Igeit/}fo&/;g:a Works, Inc., 1444 6.625% USD 443,000 142,920 0.00
0~ 1 a I /11 0 11Vf
}23337 jf ‘fgi?“_F';?ﬂd;‘f%Sr,g;;A Series gy 15, 268 12,412 0.00 Sa;;;hoﬁle,g?;og“gemas‘ ) 11,006,000 10,259,948 0.0
- ki .0 20/11/ . 25% 01/04/
Banc of America Nortgage Trust, Bausch Health Americas, Inc., 144A
Series 2073 ‘LI 64 25/00/2087 LoD 92, 482 82,007 0.00 g 5 31/01/9001 USD 19,243, 000 17,836,137 0.0
Ban? of Anerica _\!ortgyage Trus’t, FRY, Bay;er/LS Finance 1T LLC, 144A 4, 625% UsD 280, 000 987, 627 0.00
Series 2004-A 242" 2.544% UsD 50, 878 46, 054 0.00  25/06/2038
25/02/2034 Bayview Financial Revolving Asset
BANK, Series 2017-BNKT ‘B’ 3.949% Trust, FRY, Series 2005-4 ‘AL, 1444 USD 2,003, 041 1,712,748 0.01
15082060 USD 2, 385, 000 2,247,316 0.0 |y geiongy
i 7 €0 BBONS Mortgage Trust, FRV ‘D", 1444
s IS 200000 LGS 001 e S 000,000 L 614 6T 001
BANK, Seiriés 2017-BNKT D’ o 14dh BBCMS Mortgage Trust, FRY, Series
0. 708} 15/09/2060 Usb 1,715, 000 1,320,138 0.01  o018-TaLL ‘B, 1444 2.527% usp 8,000, 000 6,760,196 0.03
BAK, Series 201789 D', 1444 16/03/2037
9.8% 15/11/2054 UsDh 2,000, 000 1,546,270 0.01  Begr Stee}rns ‘?LT-A Trust, FRY, Series UsD 584 659 519,383 0.00
B, Series 21885 “E', 144 34 2G4 AL 26034 25/05/ 2085 ' '
15/‘1'1/‘2061 ' : USD 1,000, 000 723,443 0.00  Bear Stearns ALT-A Trust, FRY, Series UsD 995, 554 194 316 0.00
BAK P, 144A 3,045 15/09/2060  USD 1, 676, 000 1,038,351 0,00 Eﬂ%'& ‘MA 0‘4‘}32%132"22"'2034, 1 ' ' '
Bank of America Corp., FRN 1.734% eat Steatns Asset-backed Securities
92/07/2021 ? USD 1, 105, 000 967, 947 0.00  Trust, FRY, Series 2004-HEIl ‘2’ UsD 84,037 74,233 0.00
. -~ 1. 6674 25/12/2034
Bank of Anerica Corp., FRN 2. 572% i
28?10"/20;; o Usb 580, 000 513,627 0.00  Bear Stearns Asset-Backed Securities I
Bank of fuerica Corn.. FRY 5. 1958 Trust, FRY, Series 2005-#E4 I’ UsD 349,493 302,222 0.00
bervetun] N ) 8,970, 000 8,243,468 0.03 0,744 25/04/2035
BanE of America Corn.. FRN 3. 875 Bear Stearns Asset-Backed Securities
) 28,954,000 28,427,439 0.12  Trust, FRY, Series 2004-S4 AL Ush 141, 544 129,197 0.00
Perpetual 0.552% 25/08/2044
Ea“k if ?’"ema Corp., FRV6.256 gy 35,354,000 33,561,805  0.14  Bear Steamms Asset-Backed Securities
B“pke LfA T Trust, FRY, Series 2003-1 ‘W1’ L74%  USD 165, 062 154,991 0.00
an o fmerica Lorp., FY0-H - ygp 50,818,000 50,621,786  0.21  %/11/2012
Perpetual . .
Bank of Anerica Corn.. FRN 6. 1% Bear Stearns Asset-Backed Securities
an P, FAND. USD 14, 175, 000 13,551,022 0.06  Trust, FRY, Series 2003-SD1 ‘M1’ USD 388,762 343,800 0.00
Perpetual o 09524 25/12/2053
Ea”k of A{"ema Corp., FRNS.26 o 11,994, 000 10,923,413 0,05  Bear Stearns Asset-Backed Securities
erpetual - Trust, FRY, Series 2004-HE2 2’ USD 57,665 54,957 0.00
Bank of America Corp., FRN 6. 5% UsD 17,178, 000 16,619, 070 0.07 L8925 25/03/20
Perpetual ) Bear Stearns Mortgage Funding Trust,
Bank of New fork el lon Corp. (The), 1y 7 045. 000 6,373 465 0.03 RN Series 200740 ‘I’ 0.30%  USD 2,503, 520 2,197,493 0.01
FRN 3. 7% Perpetual Y T 25/09/2047
Bank of New York Mellon Corp. (The), Bed Bath & Beyond. Tnc. 5
yond, Inc. 5.165%
FRY 4 625% Perpetual USD 28, 975, 000 26, 755, 861 0.11 ()1/08/2044 UsDh 4, 032, 000 2, 975, 447 0.01
Bank of New York Ylellon Corp. (The), Benchnark Il i
. USD 5,243, 000 4,941,975 0.02  Benchmark lortgage Trust, FRY,
FRY 4.7 Perpetual . Series IS5 ¢’ 47620 150025 UOD 1,932, 000 1874316 0.01
Bank of New York Mellon Corp. (The), Benchnark Yortgage Trust, Series
FRN 4.5 Perpetual ts 5, 000 BT WDV, LT 05 DD 2,610,000 202,11 0.01
Bath & Body Works, Inc., 1444 9.375% N
USD 324,000 348,740 0,00 BerryGlobal, Ine., WWMALSTE o aais 00 679205 0.0

01/07/2025

15/07/2026
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Berry Petroleum Co. LLC, 144A 7% BX Commercial Mortgage Trust, FRN,
15/02/2026 UsD 446,000 391, 609 0.00 Series 2018-IND ‘B’ , 1444 1.79% usb 120,949 106, 721 0.00
Big River Steel LLC, 144A 6.625% 15/11/2035
31/01/2029 UsD 3,696, 000 3,527, 330 0.01 Cable One, Inc., 1444 4% 15/11/2030  USD 850, 000 735, 457 0.00
Biogen, Inc. 2.25%01/05/2030  USD 525, 000 456, 907 0.00  CaesarsEntertainment, Inc., 144A
Black knight InfoServ LLC, 1444 4,625% 15/10/2029 USD 5UT.000 4,520,284 0.02
f UsD 4,912, 000 4,325,962 0.02 .
3.625% 01/09/2028 Caesars Resort Collection LLC, 144A
. e e fonor usb 1,851, 000 1,711, 553 0.01
Blue Racer Midstream LLC, 144A 5.75% 01/07/2025
, - UsD 3,278, 000 3,066, 071 0.01 o
7.625% 15/12/2025 California Resources Corp., 144A
; usb 14, 398, 000 13,201, 425 0.05
Blue Racer Midstream LLC, 144A USD 3 645, 000 3 319. 245 0.01 7.125% 01/02/2026
6.625% 15/07/2026 Y T ' Calpine Corp., 1444 5.25% 01/06/2026 usb 5,067, 000 4,589, 482 0.02
. Y : 1509/
ET}S; /(“ée(x)zf)ade Co., 144A 4.8T75% UsD 800, 000 45, 055 0.00 Ealfln'e Corcp., 1444 4121‘1&5402622(?; USD 551, 000 503, 569 0.00
\ - , apine Orp., NS 2,500, 000 2,165,864 0.01
Booz Allen Hamilton, Inc., 144A 01/02/2029
) UsD 4,191, 000 3,764, 485 0.02 . ~
3.875% 01/09/2028 Calpine Corp., 1444 5% 01/02/2031  USD 3,425, 000 3,023,935 0.0l
} " > (e
g?t;(zﬁt\/lzloe?r;}lamllton, Inc., 144A4% UsD 6, 812, 000 6,232, 664 0.03 Eallpme1 Csolrp.r 144AP3. Zo%tOI}OBJtZOBI ush 2,076, 000 1,778, 064 0.01
alumet opeclalty rroducts Fartners
Boston Properties LP, REIT 2.45% 1P, 1444 11% 15/04/2025 Usb 1,246,000 1,186,039 0.01
01/10/2033 UsD 95, 000 81,164 0. 00 ; " 1‘0 F' i if —
apital One Financial Corp., .95
Boyne USA, Tnc.. 144A 4.75% i3/ USD 16,633,000 14,772,605 0.06
15/05/2029 tsb 5 691, 000 510,910 002 Ca’rriage Services, Inc., 1444 4.25%
Braemar Hotels & Resorts Trust, FRN, 15/05/2029 T o USD 410,000 412,879 0.00
Series 0I8-PRIE ‘C’, 1444 1345 USD 1, 500, 000 316,215 001 (urg com Ine.. 1444 6. 375%
15,/'06,/2’035 01/11/20%8 [IN)] 100, 000 94,010 0.00
Brink’ s Co. (The), 144A5.5% 1oy 1, 155, 000 3,812,968 0,02 CorvanaCo., 1444 4.875401/09/2029  USD 296, 000 28,919 0.00
15_/07,/2025 . (atalent Pharma Solutions, Inc., 1444 UsD 4717, 000 1318310 0.02
?;}TE/QSQC;' (Mhe), WRABZ%yop 1o gop,000 10,909,685 0.05 5500/ e o '
/ (atalent Pharma Solutions, Inc., 1444
Broadcom, Inc. 4.15% 15/11/2030 USD 235,000 229, 852 0.00 3.125% 15/02/2029 UsD 2,012,000 1,747,379 0.01
Buckeye Partners LP, 144A 4.125% o
[l ! ?USD 7,870, 000 7,137, 205 0.03  C-BASS Trust, FRY, Series 2006-CB6
31/(1)(3/202})3 . - 03 0,39 25/07/203% [IN)] 334,807 295, 170 0.00
uckeye Partners LP, A 4.5 .
01/03/2028 UsD 7,870, 000 6,979, 233 0.03 gg(;()zo/lz(élzzgs LLC, 144A 5. 5% UsD 11, 261, 000 10,211,765 0.04
Buckeye Partners LP 3.95% .
01/12/2026 Ush 4,670, 000 4,200, 213 0.02 g(lj(;o}éo/lzdolzr;gs LLC, 144A 5. 125% Ush 87, 263, 000 79,327, 730 0.33
Buckeye Partners LP 4. 125% . .
01/12/2027 Ush 2,225, 000 1,983, 186 0.01 8?301'12?2%1211835 LLC, 144A 5% Ush 28,303, 000 95,998, 102 011
Builders FirstSource, Inc., 1444 6.75% R
108 fono7 T USD 520, 000 484,107 0.00  CCOHoldings LLC, 144A5.375%
gl,.(]lszOZIF. ; o 01/06/2029 Ush 21,573, 000 20,516, 297 0.08
S ) 4,365, 000 412,374 0.02 CCO Holdings LLC, A 4756 o0 T
e ‘ 01/03/2030 %S % :
E‘fﬁégf;ga';”m”m' fhe. AT g 6,79L000 6,236,827  0.03 CCOHoldings L, LA 4258 oo a0 e o
B\\"\’ T’ hnologies, Inc., 1444 4.125% 01/02/2051 o s '
s usp 3,622, 000 3,297,421 0.01 CCO Holdings LLC, LA 4.25% 0 10195, 000 -
B\\"\’ Téchnolo ies, Inc., 144A 4.125% 15/01/2034 s o '
B gles, dnc., T USD 9, 549, 000 8,535, 117 0.04 (D Mortgage Trust, FRN, Series
15/04/2029 . [IN)] 750, 000 667,813 0.00
. . 2016-C02 “C 4.126% 10/11/2049
BX Commercial Nortgage Trust, FRN, o 1 TR Series
Series 2018-BI0A ‘D', 144 14114 USD 5,807, 372 5,105,401 0.02 ortgage rust, K, Series 0, 1,370, 690 1,216,128 0.0

15/03/2037

2017-C06 “C’ 4.407% 13/11/2050
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(D Mortgage Trust, Series 2017-CD3 CFCRE Comnercial Mortgage Trust,
D, 1444 3,254 10/02/2050 UsD 3,100, 000 B9,363 000 o oo 1606 0, M4 USD 1,900, 000 1,533,325 0.01
FDy,\Iongage Trl{st, /Se;les 2017-CD4 ) 1,000, 000 814, 687 0.00 10/11/2049 '
D™, 1444 3.3% 10/05/2050 (GMS Commercial Mortgage Trust, UsD 3000, 000 9 013, 990 0.01
(D Mortgage Trust, Series 2017-CD5 USD 9 026, 000 L 612,185 0.01 FRY B’ 144A 3.3% 15/08/2050 s i :
D, 144A 3.35% 15/08/2050 e e ' Charles River Laboratories
(D Mortgage Trust, FRN, Series International, Inc., 144A 3.75%  USD 3,781, 000 3,371,212 0.01
WEOT D, 10432600 1508051 LoD 2,000, 000 1,641,062 0.01 15039009
CDER Snokey Buyer, Inc., MAS.75% ;o) LOT.00 10,265,500 004  LrariesScabCor. (The), VL o 42,700,000 38,073,200 0.16
15/07/2025 Perpetual
(DK Global, Inc., 144A 5.25% Charles Schwab Corp. (The), FRN 5%
) ARG, USD 13,055, 000 11,941,240 0.05
15/05/2029 USD 13,283,000 12,420,087 0.05 il
CDW LLC 5. 5% 01/12/2024  USD 4,135,000 3,997,978 0,02 Charles Schvab Corp. (The), FRY o) 96,533 000 95184046 0.4
CDW LLC 4. 25% 01/04/2028  USD 16,731, 000 16,249,535 0.06 5. 375% Perpetual e T
CDW LLC 3. 25% 15/02/2029  USD 3,055, 000 2,721,015 0.01 Charter_Communications Operating o 90,000 77 149 0.00
Cedar Fair LP, 1444 5.5% 01/05/2025  USD 3,200, 000 2,923,225 0.01 LLC2.25% 15/0_1/20_29 _ ’ ’
Cedar Fair LP 5.25% 15/07/2029  USD 2,953,000 2,672,182 0,01  Charter Comunications Operating o) 510,000 BI04 0.00
¢ Learning, Inc.. 1444 9.5% LLC 3.5% 01/06/2041 ’ ’ '
engage Learning, Inc., 144A9.5%
15/06/2024 Usb 3,712,000 3,283, 856 0.01 Chase Funding Trust, STEP, Series UsD 189,780 168. 165 0.00
Centene Corp. 4.25% 15/12/207  USD 22,718,000 20,012,585 0,09 20034 ‘115" 5.001% 25/05/2033 ' ' '
Centene Corp. 4.625% 15/12/2029  USD 36,509,000 34,613,358 0,14 Chose nding Trust, Sevies 20081, 955, 089 906,383 0.00
Centene Corp. 3. 375% 15/02/2030  USD 10,955, 000 9,800,626 0,04 NI AT 25/05/205
Centennial Resource Production LLC, Chase Fundlng TrUSt‘ FRI\' Series USDh 1,082, 889 973. 715 0.00
1441 5.375% 15/01/2026 USD 846, 000 735,110 0.00 3204_QF éMl T5. 3 21?]{]?2/5203‘3
Centennial Resource Production LLC, ase Funding Trust, FRN, Series
1441 6, 875% 01/04/2027 Usb 52,000 46,803 0.00 2303—5 ‘ ;\12’ 5.641% 25/00/2039 OO0 63,911 5,663 0.00
s v Chase Funding Trust, FRN, Series
CenterPoint Energy, Inc., FRY 6.125% ’ »
Perpetual Usp 13,787,000 12,647,528 0.05 o6 o 0.4 /11030 T 607 190,708 0.00
) ; Chase Funding Trust, FRN, Series
Centex Home Equity Loan Trust, FRY, P > T USD 37,191 32, 475 0.00
Series 0L W LGB G0 LD 730,177 641,736 0.00 90034 UL 0.702% 25/0/2033
Centex Home Equity Loan Trust, FRN, Chase Fur}dlng Trust, FRE, Series [IN)] 59,171 52,090 0.00
Series 2004-C W2’ 08874 UsDh 379, 453 305,573 0.00 200D VT 0.602% 25/09/2033
25/06/2034 thase ortaae fince Tt Series g 1,218, 843 613,477 0.00
Centex Home Equity Loan Trust, FRN, USD 5 482, 166 1850, 785 0.02 200653142 6% £5/11/2036 .
Series 2005-D W1’ 0.713% 25/10/2035 , 482, , 800, . Chaf? Mor‘fgags‘ Flﬁan?e’ Tr’ust," Series UsD 12,110 9,315 0.00
Centex Home Equity Loan Trust, STEP, g(}]](]' 52“ tm ? 20'03'?_03‘t -
Series 2004-D ‘WF2 6.06% USD 206, 407 188,353 0,00  -veseorteage Finance Lrust, Ry,
i Sries 00742 W 24215 USD 4,260,233 3,882,608  0.02
Centex Home Equity Loan Trust, STEP, EE/OG,’MZOSa . Tt Sor
Series 2004-D ‘WP’ 6.26% UsD 369, 755 338,715 0,00  ese lorteage Fnance st Serdes 0y 708, 883 410,242 0.00
o 0654 ‘K" 6% 25/12/20%
L rst CHEC Loan Trust, FRY, Series 2004-1
Centex Hone Equity Loan Trust, FRY, o ”ﬂ MY”OS i 28“233 ! UsD 207,831 181,865 0.00
Series 2004-D ‘W2 0.792% USD 118,913 106,620 0.00 o " (Tge)a' 11444 5 758
25/09/2034 " N TN 14,574, 000 13,448,170 0.06
Central Garden & Pet Co. 5. 125% IB/U/ZO% .
01/02/2028 USD 11, 757, 000 10, 859, 456 0.04 Chemers Corpus’ Ch’rlstl Holdings LLC, UsD 70,000 60, 081 0.00
Central Garden & Pet Co. 4. 125% A .G S0
15/10/2030 USD 4,273,000 3,805, 331 0.02  Cheniere Energy Partners LP, 144A UsD 4, 445, 000 3,975, 958 0.02

3.25% 31/01/2032
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Cheniere Energy Partners LP 4. 5% CHL Mortgage Pass-Through Trust,
01/10/2029 USD 9,710, 000 9,088, 135 0.04 Series 2007-0 ‘A2 6% 25/03/2037 [IN)] 212,237 123,766 0.00
Cheniere Energy Partners LP 4% CHL Mortgage Pass-Through Trust,
01/03/2031 UsD 5,602,000 5,192,386 0.02 g oo ieg 200402 43 2.67%  USD 509, 556 53173 0.00
i S 25/11/2034
Cheniere Energy, Inc. 46250 g, 15,2000 14,176,760 0.0 }
15/10/2028 CHL Mortgage Pass-Through Trust, USD 5. 063, 004 3987 905 0.01
Chesapeake Energy Corp., 1444 5.5% USD 6. 525. 000 6. 060. 868 0.03 Series 2003-24 ‘36 5.5% 25/11/203 T T !
01/02/2026 ) 969, el ' CHL Mortgage Pass-Through Trust, USD 175. 117 101. 936 0.00
CHL GISR Tssuer Trust, FRN, Series Series 2007-10 “A4™ 5.5 25/07/2087 ’ ) ’
o o o e USD 7,305, 000 6, 464, 505 0.03 R
WISETL ‘A", 1441 2 852% 25/05/2023 CHL Mortgage Pass-Through Trust, UsD 101, 055 61. 870 0.00
CHL GMSR Issuer Trust, FRN, Series USD L 310, 000 L 149,631 0.01 Series 2007-13 ‘A4’ 6% 25/08/2037 ’ ’ .
2018-6T1 ‘B, 1444 3. 6024 25/05/2023 T e : CHL Nortgage Pass-Through Trust, UsD 130,435 91 689 0.00
CHL Mortgage Pass-Through Trust Series 2005-30 ‘A5" 5.5 25/01/2036 ! ’ .
828 o s UsD 61,098 41,587 0.00
Series 2006-J2 ‘TAL’ 6% 25/04/2036 ’ 4 : CHL Mortgage Pass-Through Trust, UsD 15,870 33,132 0.00
CHL Mortgage Pass-Through Trust, UsD 1196, 734 685315 0.00 Series 2005-20 ‘AT 5.25% 28/12/2021 ' ' i
Series 2006-10 “IA16" 6% 25/05/2036 e ’ ‘ Churchill Downs, Inc., 1444 5. 5% UsD 1538, 000 1397837 0.01
CHL Mortgage Pass-Through Trust, 01/04/2027 T e '
e ro toge? : i /
FRY, Series 2003-88 ‘241 .47  USD 230,538 211,405 0.00  Cnemark USA, Tnc., 14A8.T5h oy 9,197, 000 2,052,616 0,01
19/02/2034 01/05/2025
i I
CHL Mortgage Pass-Through Trust, Cinemark USA, Inc., 1444 5.25% ) 4,380, 000 3,786, 659 0.02
FRY, Series 200425 ‘A1 0.442%%  USD 1,470, 405 1,220,854 0.01 16/07/2028
95/02/2035 Citigroup Conmercial Mortgage Trust,
_ FRY, Series 2017-PT ‘B" 4.13T% usb 1, 445, 000 1,331, 995 0.01
CHL‘Mortgaﬂge Pas‘s Thyrough Trtlst, o ush 99, 846 47,665 0.00 1oy
Sertes 007-18 ‘241" 6.5 25/11/209 0y ‘
OHL Mortgage Pass-Through Trust, (itigroup Commercial Mortgage Trust,
R Series W06 WE LG USD 964 063 731586 000 U Series20I20G8 D, G085 USD 2,317,000 1,875,176 0.01
20/04/2036 10/09/2045
OH. Yortgage Pass-Through Trust, E;&lgfg?p Cfﬁirzlgégﬁéfggﬁzzz;“ USD 3,000,000 2,532,617 0.0l
FRY, Series 2006-HiB1 ‘2420 2.667%  USD 2,100, 933 1, 808, 336 0.01 S e
90/03/2036 Citigroup Commercial Mortgage Trust,
o v Series 20156029 ‘D", 144k 3.11% [IN))] 2,000, 000 1, 700, 008 0.01
OHL Bortgsge Pass-Through Trus, Usb 2,831,429 1,867,216 0.01  10/04/08
Series 2006-18 ‘244 6% 25/12/2036 C"' ! ¢ el Worteace T
CHL Mortgage Pass-Through Trust, 1tigroup Lomnerclal Yortgage Irust,
Series 2(;!0;-}2 g’ 5g5% 95/08/2035 UsD 4,303, 289 2,964, 051 0.01  FRY, Series 2016-C2 ‘D", 1444 3.25%  USD 2,863, 000 2,291,991 0.01
P 10/08/2049
CHL Mortgage Pass-Through Trust, o
SerieZIZES(ielBas‘sAl’ 255% ;5?10/‘2036 USD 57,625 34,873 0.00  Citigroup Comercial Nortgage Trust,
L Yortage Pass*Through‘Tru’st ! Series 2016-P6 ‘D", 1444 3, 25% usb 1, 335, 000 1,008, 562 0.00
Series 2016 AU 6.5 /02 o 2,136,707 1,238,819 0.0l éqiyzf'zowf T
OHL Vort Pass-Through Trust, itigroup omerflz} Nortgage Trust,
wriemis g sosoea  USD 1,367, 011 829,242 0.00  Series 21T D, 144 3254 USD 6,897,000 5,156,665  0.02
¢l Nortgage Pass-Through Trust, éifgﬁj}? Nortgage Loan Trust, FRN
};E%ls/zrolgis Abar AL LB USD 832, 743 10,599 0.00 oo h0r-6 ‘1an 9888 UsD 6,276, 710 4,912,264 0.02
25/03/2037
Ol Nortgage Pass-Through Trust, (itigroup Mortgage Loan Trust, FRY,
;lgk/,HS/ezl(r)lgis 2004-HYB6 A2 2.534%  USD 242,415 221,074 0.00 Series 2005-3 ‘A0’ 2,768 UsD 89,473 80,481 0.00
CH£ ‘vl;;rtgage Pass-Through Trust 25/08/2035
Series 006-17 “A2° 6% 25/12/20% USD 492, 852 269, 703 0.00  Citigroup Mortgage Loan Trust, Inc., USD 13,340 10,792 0.00

Series 20039 ‘242" 5.5% 25/11/2035
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(itigroup Mortgage Loan Trust, Inc., (leveland-Cliffs, Inc., 144A 4.875%
FRY, Series 20034 A" 2.662% UsD 3,565 3,204 0.00  01/03/2031 USD 4,828, 000 4 416, 757 0.02
25/08/2035 CMS Energy Corp., FRN 4.75%
(itigroup Mortgage Loan Trust, Inc., 01/06/2050 UsD 8,510,000 8,177, 066 0.03
FRY, Series 2005-6 ‘A" 2.19% USD 311,043 276,993 0.00  CNXMidstream Partners LP, 144A
%5/08/20% 175 15/04/2030 UsD 1,662, 000 1,462, 107 0.01
Citigroup Mortgage Loan Trust, Inc., CNX Resources Corp., 144A 6%
FRY, Series 2006-8 ‘A3", 1444 0.452%  USD 998, 634 517,551 0.00  15/01/2029 Usb 4,812,000 4,417,603 0.02
25/10/2035 Cogent Communications Group, Inc.,
Citigroup Mortgage Loan Trust, Inc., 1444 3.5% 01/05/2026 Usb 3,511, 000 5 144,774 0.01
STEP, Series 2005-WF2 ‘AFT" 5.74%  USD 14, 337 12,707 0.00  Coinbase Global, Inc., 1444 3.375%
9508/ 01/10/2028 [IN)] 2,552, 000 2,105, 325 0.01
(itigroup Mortgage Loan Trust, Inc., Coinbase Global, Inc., 144A 3.625%
FRY, Series 2003-0PTL ‘W4’ 0.802% UsD 49, 746 43,689 0.00  01/10/2031 USD 4,942,000 4 016, 208 0.02
25/02/203 Colfax Corp., 144A 6.375% 15/02/2026 [IN)] 870, 000 793, 609 0.00
Citigroup, Inc., FRN 1.462% USD 475, 000 411,704 0.00 Concast Corp. 4.15% 10/10/2928 UsD 290, 000 290, 315 0.00
09/06/2027 COMM Mortgage Trust, FRN, Series USD 6. 000, 000 5 564 189 0.02
Citigroup, Inc., FRN 2.52% 03/11/2032  USD 115, 000 101, 323 0.00  2014-UBS5 ‘B’ 4.514% 10/09/2047 Y T ’
Citigroup, Inc., FRY 3.875% Perpetual ~ USD 20, 795, 000 18,377,429 0.08  COMM Mortgage Trust, FRN, Series
Citigroup, Inc., FRN 4% Perpetual ~ USD 29, 714, 000 26, 455, 986 0.11  2014-UBS5 ‘C’ 4.769% 10/09/2047 Usb 3,000,000 2,702,829 0.01
(Citigroup, Inc., FRN 4. 7% Perpetual ~ USD 9,983, 000 8,912, 167 0.04  COMM Mortgage Trust, FRN, Series
Citigroup, Inc., FRN 5% Perpetual ~ USD 39, 849, 000 36, 270, 116 0.15  2016-CR28 ‘C’ 4.792% 10/02/2049 Usb 2,950,000 2,750,699 0.01
Citigroup, Inc., FRN 5. 9% Perpetual ~ USD 6,891, 000 6,272, 111 0.03  COMM Mortgage Trust, FRY, Series
Citigroup, Inc., FRY 5, 93% Perpetual USD 26,692, 000 24,294, 761 0.10  2013-CR8 D", 144A 4. 06% 10/06/2046 Usb 1, 500, 000 1, 336, 454 0.01
Citigroup, Inc., FRY 5.95% Perpetual ~ USD 32, 367, 000 30,524, 070 0.13  COMM Mortgage Trust, FRN, Series
Citigroup, Inc., FRY 6.25% Perpetual ~ USD 21,337,000 21,260, 258 0.09  2014-CR19 ‘D", 1444 4.86% UsD 7,160, 000 6,209, 004 0.03
Citigroup, Inc., FRN 6, 3% Perpetual ~ USD 44,009, 000 40, 735, 425 0.17  10/08/2047
(itizens Financial Group, Inc., FRN 4% COMM Mortgage Trust, FRN, Series
31/12/2164 Ush 14,070,000 12,434, 260 0.05 2014-CR21 ‘D’ , 144A 4.069% USD 2,000, 000 1,469, 406 0.01
(itizens Financial Group, Inc., FRN 6% 10/12/2047
Perpetual Ush 3,789, 000 3,421,830 0.01 COMM Mortgage Trust, FRN, Series
Citizens Financial Group, Inc., FRN 2014-1C15 ‘D", 1444 5.168% USD 4,615, 700 4, 080, 009 0.02
6.375% Perpetual USD 12, 784, 000 11,790, 811 0. 05 10/04/2047
(Civitas Resources, Inc., 144A 5% COMM Mortgage Trust, Series
15/10/2026 UsD 475,000 423,400 0.00 2014-LC17T D’ , 144A 3.687%  USD 14, 874, 167 12, 940, 686 0.05
(larivate Science Holdings Corp., 1444 10/10/2047
3.875% 01/07/2028 UsD 5,346,000 4,746, 766 0.02 COMM Mortgage Trust, Series
(larivate Science Holdings Corp., 1444 2014-UBS5 ‘D’ , 144A 3.495%  USD 3,100, 000 2,315,139 0.01
4.875% 01/07/2029 Ush 6,022,000 5,400, 201 0.02 10/09/2047
(lean Harbors, Inc., 144A 4.875% COMM Mortgage Trust, FRN, Series
15/07/2027 Ush 1,910, 000 1,785, 935 0.01 2015-CR22 ‘D’ , 144A 4.243% [IN))] 1, 000, 000 876,918 0.00
(lear Cljaqne% IOU‘L’door Holdings, Inc., USD 10, 267, 000 0,766, 041 0.04 10/03/2048 .
1444 7. 75% 15/04/2028 COMM Mortgage Trust, FRN, Series

o . UsD 2,258, 000 1,977, 080 0.01
(lear Channel Outdoor Holdings, Inc., 2015-CR23 ‘D" 4. 429% 10/05/2048
. USD 15, 164, 000 14, 359, 802 0. 06 . .
1444 7. 5% 01/06/2029 COMM Mortgage Trust, FRN, Series
) . ) o UsD 2,000, 000 1,645, 095 0.01

Clear Channel Worldwide Holdings, USD 19, 639, 000 17 896 495 0.07 2015-CR25 ‘D’ 3.931% 10/08/2048
Inc., 144A 5.125% 15/08/2027 T T ’ COMM Mortgage Trust, FRN, Series
(leveland-Cliffs, Inc., 1444 4.625% UsD 6,759, 000 6, 086, 306 0.03 2015-CR27 ‘D’ , 144A 3.598% [IN))] 500, 000 421, 287 0.00

01/03/2029

10/10/2048
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COMM Mortgage Trust, FRN, Series Comstock Resources, Inc., 144A
W51 D 4, 478% 10/07,/2048 [IN)) 6, 466, 000 5,667, 712 0.02 5.875% 15/01/2030 [IN)} 4,519, 000 4,089, 859 0.02
COMM Mortgage Trust, FRN, Series Conduent Business Services LLC, 1444
2015-1C23 D", 144A 3.764% USD 2,750, 000 2,414, 647 0.01 6% 01/11/2029 USD 9, 365, 000 8,174, 3% 0.03
10/10/2048 Connecticut Avenue Securities Trust,
COMM Mortgage Trust, Series FRY, Series 2018-RO7 “1N2", 144A UsD 2,798, 388 2,478, 347 0.01
2015-CR22 “E”, 144A 3% 10/03/2048 UsD 2,500, 000 1,969, 122 0.01 2.502% 25/04/2031
COMM Mortgage Trust, FRN, Series Constellation Merger Sub, Inc., 144\
20151019 E’, 144A 4.372% USD 2,000, 000 1, 605, 301 0.01  8.5% 15/09/2025 USD 5, 966, 000 5,028, 616 0.02
10/02/2048 Consumer Loan Underlying Bond Club
COMM Mortgage Trust, FRN, Series Certificate Issuer Trust I, FRY, Series ~ USD 5, 366, 246 4,693, 933 0.02
2015-1C23 B’ , 144A 3.764% UsD 4,000, 000 3,216, 709 0.01 20209 PT", 144A 8.16% 15/04/2045
10/10/2048 Continental Resources, Inc., 1447
COMM Mortgage Trust, FRN, Series 5.75% 15/01/2031 UsD 1, 422,000 1, 478,309 0.01
2016-CR28 ‘E’, 144A 4.292% USD 5,000, 000 4,301, 823 0.02  Cooper-Standard Automotive, Inc.,
10/02/2049 1444 13% 01/06/2024 USD 12,921, 000 12,205,200 0.05
Commercial Mortgage Trust, Series Cooper-Standard Automotive, Inc.,
2014-CR20 D", 144A 3.222% UsD 3,975, 000 3,014, 268 0.01  144A 5.625% 15/11/2026 UsD 15,45, 000 11,110, 684 0.05
10/11/2047 CoreCivic, Inc. 8.25% 15/04/2026  USD 11, 261, 000 10, 407, 029 0.04
Commercial Mortgage Trust, FRN, Coty, Inc., 144A 5% 15/04/2026  USD 5,703, 000 5,185, 428 0.02
Series 2015-CR24 ‘D" 3.463% USD 5,580, 000 4,559, 209 0.02  Coty, Inc., 1444 6.5% 15/04/2026  USD 4,907, 000 4,450, 205 0.02
10/08/2048 Coty, Inc., 144A4.75%15/01/2029  USD 4,725, 000 4,239, 330 0.02
CommScope Technologies LLC, 144A Countrywide Asset-Backed Certificates
6% 15/06/2025 UsD 20, 806, 000 18, 361, 748 0.08 Trust, FRY, Series 2005-AB4 ‘241" UsD 1,308, 847 1,137, 405 0.00
ComnScope Technologies LLC, 144A 0.372% 25/03/2036
5% 15/03/2027 usb 3,789, 000 3,126, 381 0.01 Countrywide Asset-Backed Certificates
CommScope, Inc., 144A 6% Trust, FRY, Series 2002-4 ‘WI” 0.852%  USD 315, 768 277,648 0.00
01/03/2026 [IN)) 20, 326, 000 18,479, 803 0.08 %1200
CommScope, Inc., 144A 8.25% Countrywide Asset-Backed Certificates
01/03/2027 UsD 16, 080, 000 14,511, 521 0.06 Trust, FRY, Series 2004-3 ‘WI” 0.602%  USD 487,924 425,128 0.00
CommScope, Inc., 144A 4.75% 25/06/2034
01/09/2029 USD 9,562, 000 8,391, 806 0.03 Countrywide Asset-Backed Certificates
Comnunity Health Systems, Inc., 144A Trust, FRY, Series 2004-BC4 ‘NI’ [IN)] 147,520 130,617 0.00
8% 15/03/2026 UsD 7,514,000 6,970,577 0.03 0.802% 25/11/2034
Comnunity Health Systems, Inc., 1444 Countrywide Asset-Backed Certificates
5. 625% 16/03/2027 UsD 8,433, 000 7,876,713 0.05 Trust, FRY, Series 2004-3 ‘2" 0.652%  USD 663, 149 584, 770 0.00
Conmunity Health Systems, Inc., 144 25/06/2034
8% 15/12/2021 Ush 506, 000 482, 363 0.00 Countrywide Asset-Backed Certificates
Comnunity Health Systems, Inc., 144A Trust, FRY, Series 2004-ECC2 ‘N2’ [IN)] 74,072 65, 509 0.00
6% 15/01/2029 UsD 4,840, 000 4,556, 055 0.02 0.752% 25/12/2034
Comnunity Health Systems, Inc., 1444 Countrywide Asset-Backed Certificates
4.75% 15/02/2031 UsD 7, 070, 000 6,289,320 0.05 Trust, FRN, Series 2005-12 2 0.592%  USD 2,580, 376 2,276,129 0.01
Compass Group Diversified Holdings 25/00/2036
LLC, 1444 5.25% 15/04/2029 Ush 3,659, 000 3,368, 475 0.01 Countrywide Partnership Trust, FRN,
Comstock Resources, Inc., 144A 7. 5% Series 2004-EC1 “W2" 1.037% [IN)] 990, 504 868, 055 0.00
15/05/20%5 [IN)) 2,989, 000 2,729, 052 0.01 95/01/20%
Comstock Resources, Inc., 1444 6.75% UsD 15, 589, 000 14, 865, 193 0.06 Cox Communications, Inc., 1444 4.8% UsD 970,000 980,751 0.00

01/03/2029

01/02/2035
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Credit Acceptance Corp. 6.625% (SFB Mortgage-Backed Pass-Through
15/03/2026 Ush 250,000 229,606 0.00 Certificates Trust, FRY, Series 2000-4  USD 2,676,275 1,762, 004 0.01
Credit Suisse Commercial Mortgage 25 0.652% 25/06/2035
Trust, Series 2007-C1 ‘A" 5.416%  USD 21,659 20,103 0.00  CSFB Mortgage-Backed Pass-Through
15/02/2040 Certificates Trust, Series 200329 ‘341" USD 196, 596 176,892 0.00
(redit Suisse First Boston Nortgage 5.5% 25/12/2033
Securities Corp., FRN, Series 2004-AR7 ~ USD 64, 785 59, 480 0.00  (SFB Nortgage-Backed Pass-Through

AL 2,209 25/11/2034 Certificates Trust, Series 20040 ‘41" USD 884, 095 817,961 0.0
(redit Suisse First Boston Mortgage 5.5% 25/08/2034
Securities Corp., FRN, Series 2004-AR3 ~ USD 272,796 252, 669 0.00  CSFB Mortgage-Backed Pass-Through
AL 2.884% 25/04/2034 Certificates Trust, FRY, Series Ush 1,003, 762 915,738 0.00
(redit-Based Asset Servicing and 2004-AR4  “4A1° 2.437% 25/05/2034
Securitization LLC, FRY, Series  USD 259, 204 231,935 0.0 CSFB Yortgage-Backed Pass-Through
2004-CB6 ‘M2 1.817%25/07/2035 Certificates Trust, Series 2004-8 ‘43" USD 165, 820 151, 140 0.00
Crestwood Midstream Partners LP, 5.5 25/12/2034

e USD 5, 585, 000 5,002,160  0.02 el
144 5.625% 01/05/2027 ‘ CSFB Nortgage-Backed Pass-Through
Croes, Inc., 1444 4.28% 15/03/2029  USD 950, 000 828,241 0.00  (ertificates Trust, Series 20048 ‘41" USD 570,478 526,391 0.00
Crown Americas LLC 4. 75% o 95/12/2034

USD 1, 752, 000 1,585,008  0.01 00/

01/02/2026_ (SFB Nortgage-Backed Pass-Through
CSALL Commercial Nortgage Trust, Certificates Trust, Series005-10 ‘543" USD 65, 606 52,947 0.00
FRY, Series 2015¢2 ‘B’ 4.208%  USD 4,000,000 3,621,133 0.02 55 51105

15/06/2057 ) (SFB Mortgage-Backed Pass-Through
CSAIL Connercial Mortgage Trust, Certificates Trust, FRY, Series  USD 180,228 167,240 0.00
FRY, Series 2015-C1 ‘B’ 3.713%  USD 5,000, 000 4,286,762 0.02 gy GAC 2,989 95/06/203
15/11/2088 CSFB Mor tgage-acked Trust, FRY,

CSC Holdings LLC, 1444 5.5% 100y 8, 983, 000 7.55.011 0,03 Series 2001-M6 ‘6AL' 2.673%  USD 198,916 176,969 0.00

15/04/2027 25/10/2034
(SCHoldings LLC, 144A5.375% UsD 5,875, 000 5, 375, 093 0.02  CSFB Mortgage-Backed Trust, FRY,

01/02/2028 Series 200446 ‘TAI’ 2.63%  USD 785, 552 105,251 0.00
CSC Holdings LLC, M4AT.5% o 7. 740, 000 s 60l 0.03  25/10/2034

gééog/fg@ e 65 O Yortgagerbacked Tus, Series 0120 G 0.0
0 /0232012‘;% ' 2" usp 10, 360, 000 9,790,574  0.04 20066 ‘144" 6% 25/07/2036 ’ ’ ’

1 ‘ CSNC Mortgage-Backed Trust, Series UsD 77 383 19 495 0.00
C;s Hjlz‘élsngs LLE THA LSS g 10,013,000 8,730,812 0.04 20072 ‘I3 .54 25/03/2037 ’ ’ '
Bl o CSNC Nortgage-Backed Trust, FRY,

CSC Holdings LLC 5.878% 15/09/2022  USD 1,525, 000 319,320  0.00 @b Sonee mi 5 s USD 2%, 288 2813 0.00
(SC Holdings LLC 5. 25% 01/06/2024  USD 4,491, 000 412,200 002y
(578 lortgage-Backed PassThrough CSX Corp. 2.4% 15/02/2030  USD 105, 000 94,077 0.00
Certificates Trust, Series 2003-10 5.5% USDh 136, 548 22,618 0.00 Curo Groun loldings Corn. . 1444 7. 5%
B/ Olfogfzozl’g N 1)) 3,819, 000 3,439,383 0.0l
(SFB Mortgage-Backed Pass-Through o

, CVR Energy, Inc., 144A 5.25
Certificates Trut, Series 20059 ‘1l USD 1, 790, 586 L6391 001 /02‘7;)% e * usp 600, 000 518,451 0.00
5,054 25/10/20% ’
(SFB Vortgage-Backed Pass-Throtgh ?55026/‘%32“ LP, MR 61250 6,712, 000 6,251,045 0,03
Certificates Trust, Series 200327 ‘I’ USD 649, 064 BT6,T15 000 oo s LP. 14449, 250
5,59 25/11/2033 15/06/%023 : UsD 3,069, 000 2,727,844 0.01
(SFB Mortgage-Backed Pass-Through CHABS Trust. FRY. Series 2005-11
Certificates Trust, FRY, Series  USD 188,589 172,717 0.00 Tust, Fi, series USD 3,503 3,147 0.00

2004-AR4 ‘241" 2.854% 25/05/2034

‘AF6”5.05% 25/02/2036
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CWABS, Inc. Asset-Backed Certificates Devon Energy Corp. 5.875%
Trust, FRY, Series 2004-1 ‘12’ 0.652%  USD 202,929 178,679 0.00 15/06/2028 USD 935, 000 832,913 0.00
25/03/2034 Diamond Sports Group LLC, 144A
CWABS, Inc. Asset-Backed Certificates 5. 375% 15/08/2026 UsD 10,906, 000 4,892,116 0.02
fos 00045 W0 0. 7T i L. 1440 9. 375%
TfU‘St,‘FR.V, Series 2004-5 W27 0.772%  USD 1,618, 272 1,429, 667 0.01 Dle/bol/d Ni\dorf, Inc., 1444 9.375% USD 50,000 47,156 0.00
95/07/2034 15/07/2025
CWABS, Inc. Asset-Backed Ckert)lflsaﬁes‘ DlleCF\ Financing LLC, 144A 5.875% UsD 20,777, 000 18, 788, 095 0.08
Trust, FRY, Series 2004-1 ‘Y3’ 0.752%  USD 1,349, 699 1,191,142 0.01  15/08/2027
g\;f\g:z;m e e If;(c)gx;;;yg‘oCommumcatlons LLC 3. 625% UsD 955, 000 940,490 0.00
ABS, Inc. Trust, FRN, Series 2004- /05/
I 0,582 25/07/2034 UsD LI8T197 LI 15T 0.0 oy pps corp. | 1444 5. 25%
; - USD 29,435,000 26,444,353 0.11
Dalita, Inc., 1444 4.625% 01/06/2030  USD 10,869, 000 9,826,347  0.04 01/12/2026
" RTY (v
DaVita, Inc., 1444 3.75% 15/02/2031  USD 16, 546, 000 14,211,229 0.06 DISHDBS Corp., 144A5.75% o) 5,885, 000 5.0%.42 0,02
DBJPM 16-C3 Mortgage Trust, FRY, 01/12/2028
Series 2016-C3 ‘D", 1444 3.625%  USD 2,000, 000 1,492, 231 0.01  DISH DBS Corp. 5.875% 15/07/2022  USD 1,591, 000 1,427,108 0.01
10/08/2049 DISH DBS Corp. 5% 15/03/2023  USD 29,280,000 26,389,376 0.11
DBJPY 16-C3 Mortgage Trust, FRY, DISHDBS Corp. 7.75%01/07/2026 ~ USD 24,373, 000 22,695, 394 0.09
Series 2016-C3 ‘B’ , 1444 4.375%  USD 1,250, 000 821,192 0.00  DISHDBS Corp. 7.375% 01/07/2028  USD 52,000 46,487 0.00
10/08/2049 DISH DBS Corp. 5.125% 01/06/2029  USD 355, 000 285,288 0.00
DBJPY 17-C6 Mortgage Trust, FRY, DISH DBS Corp. 5.875% 15/11/2024  USD 67,257, 000 61, 154, 318 0.25
Series 2017-C6 D', 14443.350%  USD 4,857, 000 3,057,484 0,02 Doninion Energy, Inc., FRY 4386 o) 9,815, 000 8,955,131 0.04
10/06/2050 31/12/2164 .
DCP Midstream Operating LP, 144A Doninion Energy, Inc., FRN 4.65% USD 9. 094, 000 8 377. 466 0.03
6,758 15/09/2087 USD 5, 675, 000 6,698,784 0.03  pyyperyal
DCP Midstream Operating LP 5. 375% Domtar COl”p. 6. 75% 15/02/2044 ush 825, 000 739, 725 0.00
& 107 fo1oF Usb 4,675,000 4,532,242 0.02 pornoch Debt Merger Sub, Inc., 1444
15/07/2025 6 6254 15f1o’202g9 P UsD 7,537,000 6,569,411 0.03
DCP Midstream Operating LP 5. 625% - 0eom Lor 1Y/
15/07/2027 UsD 5,372, 000 5,355, 994 0.0z iy Mortgage Loan Trust, FRY, Series
WERE WY 0366 190805 DD 3, 442, 638 294,18 0.01
Del Monte Foods, Inc., 144A 11.875% USD 3 318, 000 3 967 121 0.01 ! S 0
15/05/20%5 P o ' I?E,A”wl m‘ef E:;S; ,Z;{;S;,me UsD 150,000 132,770 0.00
Dell International LLC4.9% o 90,000 0160 0.00 o R 9800 1 VI
01/10/2026 s s . I‘)TyAum 0wnerr Trgst, ’Se171esr2018-3r\ USD 3,861, 507 3,514,135 0.01
Deluse Corp., 1444 8% 01/06/202  USD 3,507, 000 3,235,067 0,01 b 1444533 17/11/20%5
Deutsche Alt- Securities Nortgage ?g)\égti/sétorzzam, Inc., 14444, 125 UsD 6,786, 000 6,134,158 0.03
Loan Trust, FRY, Series 2006-4%2 ‘142 USD 2, 156, 853 1898146 0.00 T
02824 95/05/2036 15%16 /Sztor;f’“' e P usp 3,392, 000 3,114,392 0.01
Deutsche Alt-A Securities Mortgage Duke B C FRY 3. 250
Loan Trust, FRY, Series 2000-3 ‘9" USD 8,133, 174 6,736,706 0.03 12 /31 /‘;f)ggy or-» : USD 10,918, 000 9,377,932 0.04
0.853% 25/10/2047 )
Deutsche Alt-4 Securities, Inc. 'fgjé/ggggme“ (o (he), W o 2,546,000 2,300,239 0.01
Vortgage Loan Trust, FRN 0.43%  USD 5,992 B 000 iries, Tne. 1A 45
25/03/2022 1’558‘2 /2‘(‘)2”95 ries, ne, ALY ysp 11,139,000 10,019,975  0.04
Deutsche Alt-4 Securities, Inc. Edgewell Personal Care Co., 1444 5.5%
Vortgage Loan Trust, FRY, Series  USD 4,705, 484 4,258,562 0.02 mfwm o ' usp 5,990, 000 5,610,180 0.02
2006-ARL 13" 0.4324 25/02/2036 EJ e;;li Personal Care Co., 144A
Deutsche Alt-A Securities, Inc. ¢ v [IN)] 4, 140, 000 3,682, 326 0.02
) 4.125% 01/04/2029
\Mortgage Loan Trust, FRN, Series ~ USD 39,083 34,625 0.00 Fdison Tnternational, FRN 5%
2005-1 2A1" 4.918% 25/02/2020 ' UsD 10, 140, 000 9,128,753 0.04

Perpetual
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Element Solutions, Inc., 1447 3.875% Exeter Automobile Receivables Trust,
01/09/2028 Ush 5,318, 000 4,718, 191 0.02 Series 2018-14 ‘E’, 1444 4.64% [IN)] 150, 000 134, 767 0.00
Emera US Finance LP 2. 639% 15/10/2024
15/06/2031 Ush 240,000 209, 867 0.00 Exeter Automobile Receivables Trust,
Emergent BioSolutions, Inc., 144A Series 201824 ‘", 1444 5.3%% ush 4,780, 000 4,375, 168 0.02
3.875% 15/08/2028 usb 8,022, 000 6,797,924 0.03 15/05/2025
Enact Holdings, Inc., 144A6.5% UsD 3 191. 000 3019, 519 0.01 Exeter Automobile Receivables Trust,
15/08/2025 T T ' Series 2018-34 ‘E’, 1444 5.43% [IN))] 710, 000 653, 396 0.00
Encino Acquisition Partners Holdings 15/08/2024
e UsD 13, 240, 000 12, 140, 421 0.05 o )
LLC, 1441 8.5% 01/05/2028 Fair Isaac Corp., 1444 4% 15/06/2028  USD 850, 000 770, 131 0.00
Endeavor Energy Resources LP, 1444 FFMLT Trust, FRN, Series 2005-FF11
6,625 15/07/2025 Usb 2,628,000 2,453,867 0.0 7 e 95/11/20%5 UsD 589, 833 520,289 0.00
Eg%g?;gﬁgﬂddmgs' fre HRATR g 6,083, 000 5,484,556  0.02 Eﬂigg% 1205‘ /gl%oszeg“es R85 X usp 110,038, 122 396,460 0.00
];Tefgglf;;ggHoldlngs, Inc., 1444 4.375% UsD 8, 408, 000 7,266, 444 0.03 gHi};{g% IQ%/I:I;%OSZeYries Ko7l ‘X1 UsD 61,584, 581 837,172 0.00
RO/ . ' T . « il
EZi;izuzansfer LP, FRN 6. 625% UsD 19,301, 000 16, 191, 586 0.07 gﬂliggsé 1205,/51(;5,2055;195 K083 X1 UsD 19, 663, 856 858, 782 0.00
5 . e o
grlljigy/;lgznsfer LP, FRN 7.125% UsD 7,825, 000 7,018, 757 0.03 gﬂig{;‘ 1205,/1;‘1125,2053?195 K154 X1 UsD 66, 498, 006 1,549, 260 0.01
/! g L
EnLink Midstream Partners LP, FRN FHLMC, 10, FRN, Series K054 ‘Xg’
UsD 5,357, 000 3,791,901 0.02 » 19 TR,
% Perpetual 357, 191, L 6544 260412008 UsD 17,000, 000 886,499 0.00
Enova International, Inc., 1444 8.5% FHLMC, 10, FRY, Series K059 X3’
USD 950, 000 857,494 0.00 » 10, TR, derles A
01/09/2024 ) ) . UsD 7,600, 000 553,974 0.00
1.98% 25/11/2044
]ilsﬂ;ig/;);gsmesy e S s 4,903,000 4,520,495 0.0z PG 10 B Serfes KOS5 Ny pgag 000 p310368 0,01
2. 25T 25/07/2045 T T !
?gﬁgi;;;m;m M s 4,356,000 3,960,539 0.0 PG 10 FRG Series 066 Ny g0 000 000y grr s 0,01
2. 236% 25/08/2045 Y Y !
5??3?23'291“0" HILSBE s 5,729,000 5,070,200 0.0 FHIC 10 B SeriesOT0 N 3,585, 000 339,466 0.00
2.108% 25/12/2044 Y ’ ’
Enterprise Products Operating LLC, UsD 11, 275, 000 10, 155, 945 0.04  FHLUC, 10, FRY, SeriesKOTL ‘X3’
;Rk\ 5.' 25?]: 1?538,/20767 i 9, 079% 25/11/2045 [IN))] 11, 000, 000 1,029, 554 0.00
nvision Healthcare Corp., 75 - tya?
i UsD 16, 965, 000 8,615,976 0.04  FHLVC, 10, FRN, Series K072 X3
]1330“1(\]]2(;]26 : —_— 9, 906% 25/12/2045 [IN)] 14, 232, 031 1,414, 624 0.01
woms o USD 195,000 4,712,820 .02 FHIC 10 B Series 0TS Ny s 06 000 g e 0,01
2.331% 25/07/2046 T Y ’
EQM Midstream Partners LP, 144A R IO/FR§ Series K08 ‘13’
6.5% 01/07/2021 tsh IO USD 30730 356813 001
iognghgs/t(;f/zr"o;;””e” L 1A gp 7,952, 000 7,230,637 0.0 FHAC 10, FRY Serieskos2 N8 15,970,000 o 0
- 2.286% 25/10/2046 Y o ’
EQM Midstream Partners LP, 144A . . cyn?
4.75% 15/01/2031 tsh 12,217,000 11,325,318 0.05 gﬂggg% 1205 /?125'205466““ 085 8 ysp 22,188,916 2,613,423 0.01
EQT Corp., 144A 3.125% 15/05/2026  USD 3,655, 000 3,311,484 0.01 Fi'[LMC’ 10, FRY. Series K084 ‘13’
EQT Corp., 144A 3.625% 15/05/2031  USD 2,991, 000 2,739, 658 0.01 5 31“y 25/’11/262; o : [IN)] 40, 198, 684 4,669, 802 0.02
Equitable Holdings, Inc., FRN 4.95% o . e
31/12/2164 UsD 1,861, 000 1,722,571 0.01 gH;}gg% 1205,/555,2053?195 K153 °X3 UsD $, 095, 000 9,158, 243 0.01
ESC Co. 6% 15/10/2024§  USD 9,920, 000 393,519 0.00 Fi-lLMC’ 10 FRY. Series k155 ‘13’
Exela Intermediate LLC, 144A 11.5% UsD 8, 413, 000 5,705, 834 0.02  3.299% 25/05/2036 Ush 11, 323, 422 2,845, 134 0.01

15/07/2026
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FHLMC, 10, FRY, Series K716 ‘X3’ FHLYC STRIPS, 10, FRY, Series 2714 ‘SI’
5. 052% 25,08/042 USsD 424,484 514 0.00 S e USD 6,983, 876 1,039,433 0.00
FHLMC, 10, FRY, Series K723 ‘X3’ FHLYC STRIPS, 10, FRY, Series 278 ‘SI’
1076 28/10/20% USsD 10, 363, 890 300,070 0.00 5 g s UsD 6,493, 701 963,589 0.00
FHLMC, 10, FRY, Series K726 ‘X3’ FHLYC STRIPS, 10, FRY, Series 300 ‘SI’
2. 915% 25072044 USD 19, 811, 000 825,633 0.00 5y o i UsD 6,590, 377 1,170,070 0.01
FHLMC, 10, FRY, Series K728 ‘X3’ FHLYC STRIPS, 10, FRY, Series 311 ‘SI’
2. 018% 25/11/2045 USD 12,910, 955 515,877 0.00 5o oempe UsD 3,379,279 503,402 0.00
FHLMC, 10, FRY, Series K733 ‘X3’ FHLYC STRIPS, 10, FRY, Series 336 ‘SI’
9. 961% 25/01/20% UsD 31,901, 342 2,062, 262 0.01 5905 15/08/2011 UsD 4,880,678 725,020 0.00
FHLMC REMICS, 10, FRY, Series 4068 FHLYC STRIPS, 10, FRY, Series 337 ‘SI’
9 5,894 15/06/2042 USD 5, 435, 001 BT,704 000 5o sy UsD 4,002,136 608,257 0.0
FHLMC REMICS, 10, FRY, Series 4097 FHLYC STRIPS, 10, FRY, Series 325 ‘52’
S’ 5098 15/08/2042 IN)] 7,437, 957 1,124, 844 0.00 & o 15/03/2044 Usb 6,605, 448 1, 008, 609 0.00
FHLMC REMICS, 10, FRY, Series 4820 FHLYC STRIPS, 10, FRY, Series 356 ‘S5’
B 6098 15/03/2048 UsD 4,186,619 528,419 0.00 5898 15/08/2007 Ush 19, 940, 410 3,228,209 0.01
FHLMC REMICS, 10, FRY, Series 4616 FHLIC STRIPS, 10, FRY, Series 279 ‘S6
« ) ’ ] y il il . 5 § b/ /
S 5808 15/09/2046 USD 10,499, 314 1,591,024 0.01 g g 15/08/00 UsD 4,628,977 679,399 0.00
FHLMC REMICS, 10, FRY, Series 4937 FHLIC STRIPS, 10, FRY, Series 316 ‘ST’
S 5. 048K 95/12/2049 UsD 14,809, 025 2,337,916 0.01 5o 51/ usb 6,093, 948 971,486 0.00
FHLMC REMICS, T0, FRY, Series 4425 FHLNC Structured Agency Credit Risk
sy Usb 8,909, 888 1,234,814 0.01  pepy Notes, FRY ‘B 10,853 UsD 2,027, 589 1,831,074 0.0l
SN 5.94% 15/01/2045 LN
FHLYC REMICS, 10, FRY, Series 4703 £5/03/2025
SN’ 6, 04% 15/07/2047 Usb 15, 353, 611 2,463,761 001 FHLYC Structured Agency Credit Risk
FHLMC REMICS, 10, FRY, Series 4834 Debt Notes, FRY, Series 2017-DNA2 UsDh 10, 000, 000 9,079, 843 0.04
SU 6. 0% 15/10/2048 USDh 9,794, 095 1,239, 835 0.01 ‘o’ 3.5534 95/10/2029
: FHLMC Structured Agency Credit Risk
FHLMC REMICS, 10, FRY, Series 4103 y
S5, 00% 15/00/2042 Ush 8,886, 587 1,675,410 0.01  pebt Notes, FRY, Series 2017-DN43  USD 4,570,612 4,110,975 0.02
- T ‘Mo’ 2.603% 25/03/2030
FHLMC REMICS, 10, FRY, Series 4718 7%/
D 6. 04% 15/09/2047 UsDh 7,381, 142 1,124,491 0.00  FHLYC Structured Agency Credit Risk
: R Debt Notes, FRY, Series 2017-H42  USD 4,066, 811 3,679,788 0.02
FHLMC REMICS, 10, FRY, Series 4594 £ fotes, F, Se » 066, , 679,
S 5,895 15/06/2016 UsD 8,004, 030 1,566, 448 0.01  ‘y2 2.753% 25/12/2029
. FHLMC Structured Agency Credit Risk
FHLMC REMICS, 10, FRY, Series 4768 Y
6 6. 09% 16/03/2018 UsD 6, 255, 097 928,502 0.00 Dbt Notes, FRY, Series 2018-D¥A]  USD 7, 154, 605 6,346,973  0.03
. : Mo’ 1.903% 25/07/2030
FHLMC REMICS, 10, FRY, Series 4614 o
S0 5 3 15/08 /20469 * UsD 5,174,320 995,608 0.00  FHLUC Structured Agency Credit Risk
- . Debt Notes, FRY, Series 2018-HAl ~ USD 5,419, 592 4,836,795 0.02
FHLMC REMICS, 10, FRY, Series 4839 e T ] » 690,
NS 5. 008 15/08/2056 Ush 17,701, 134 3161575 0.0 W' 240 25/09/200
FHLIC Stacr Trust, FRY. Series FHLMC Structured Agency Credit Risk
I8-H W " 44 2 4% USD 15, 600,000 13,927 305 o.0p DVebt Notes, FRY, Series 2016-D841  USD 3,511,337 3,227,434 0.01
25/10/2018 ' Y o R ’ 3 5,653 25/07/2028
. FHLMC Structured Agency Credit Risk
gg&golﬁgm KTMTI‘{St’ IFSA SE;S;Z 1D 555 15 o603 o.gp Dt Notes, FR Series N6 USD 2, 655, 890 9,441,735 0.01
95/12/2030 ’ ' ’ ’ : ‘W3 5.103% 25/12/2028
. FHLMC Structured Agency Credit Risk
gg&g%ﬂgm({g{s“ IFSA 258551;2 1D L0000 10961901 o.oq Dbt Notes, PR Series 006402 USD 3,190, 757 2,014,527 0.01
25/12/2030 ' ’ e B ' ‘Y3 5.253% 25/11/2028
FHOL\{C SRS, 10, R Series %64 51’ Finance America Mortgage Loan Trust,
T deres & Ush 5,087, 841 720,409 0,00 RN, Series 20043 I 0.732% USD 115,983 102,494 0.00

5.84% 15/07/2042

25/11/2034
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First Franklin Mortgage Loan Trust, FNMA REMICS, 10, FRN, Series 2017-37
FRY, Series 2004-FF5 ‘A1 0.462%  USD 2 20,00 “AS 5.998% 25/05/2047 USD 21, 119, 434 3,318,75  0.01
25/08/2034 FNIA REMICS, 10, FRY, Series 2019-20
First Franklin Mortgage Loan Trust, ‘BS’ 5. 948% 25/05/2049 USD 2,614, 054 293, 966 0.00
FR, Series 200-FF3 W' 0.6525  USD 394, 507 35,624 0.00  PWAREMICS, 10, FRY, Series 2012-T5
25/05/2034 D" 58484 25/07/2042 Usb 8, 136,415 L2l 36 0.01
First Horizon Alternative Mortgage FNMA REMICS, 10, FRN, Series 2018-15
Securities Trust, FRY, Series 2007-M1  USD 1, 449, 857 L042,312 0.0 ‘IS 6.098% 25/03/2018 USD 8,706, 624 1,304,710 0.01
U0 2.61% 25/05/2091 FNUA REMICS, 10, FRY, Series
o - " S usD 10, 492, 580 1,959,351 0.0
OIS gy s o M s
A REMICS, 10, FRN, Series 2015~
FirstCash, Tnc., 144A 4. 625% 1”5, 498% 95/06/2045 USD 8,778,559 1,255,905 0.01
UsD 3,636, 000 3,206,990  0.01 ° %6/
01/09/2028 FNIARELCS, 10, FRY, Series 2016-T7 | 7372 456 Lo 0.00
Fiserv, Inc. 3.5% 01/07/2029  USD 270,000 256,147 0.00 sy’ 5.808% 25/10/2016 o1 e :
FWA, FRY, Series 2017-C01 ‘1BI’ FNMA REMICS, 10, FRN, Series 2017-1
5.85%% 25/07/2009 UsD 1,210,000 1,230, 436 0.01 U 5.48% 25/00/2001 1)) 7,730, 641 1, 354, 899 0.01
FUA, FRY, Series 2016-C06 ‘112’ FXMA REMICS, 10, FRY, Series 201814
4353 25/04/2009 Ush 2EO UL 236,08 000 e o s USD 14,078,151 2,503,626  0.01
FNMA, FRN, Series 2017-C01 ‘1M2’ FNMA REMICS, 10, FRN. Series
N UsD 3,350, 780 3,027,637 0.0l » 10, FRY,
3.653% 25/07/2029 W14 SB 58U 25/12/2043 oD 8,504, 344 1,330,528 0.01
FNMA, FRN, Series 2017-005 ‘1M2’ FNVA REMICS, 10, FRN, Series
e UsD 13,937,288 12,508,620  0.05 MICS, 10, FRY,
2.303% 25/01/2030 WIS-1%6 S 57980 25/01/2044  UOD 8,078, 222 1,240,612 0.01
PO, FR, Series 2017-C07 ‘2’ FAMAREICS, 10, FRY, Series 2018-73
2,502% 25/05/2030 UsD 15,088,635 13,526,967 0.06 T sy 95/10/2048 USD 13, 483, 501 2,078,389 0.01
FNUA, FRY, Series 2018-001 ‘12’ FNA REVICS, 10, FRY, Series 2018-27
5,608 25077200 UsD 13,994,226 12,488,256 0.05 1 USD 6,803, 453 129323 0.01
PN, FRY, Series 2018-C03 ‘L2’ -
Y, ENIA REVICS, 10, FRN, Series 2016-1
2.95% 25/10/2030 USD LS ILTROEE0 008 e s USD 17,109,287 2,864,219 0.01
FMIA, FRY, Series 2018-C06 ‘12’ Pr— .
 FRY, ENIIA REMICS, 10, FRY, Serdes 2018-60
2,103 25/08/2081 USDo o RIBL O 00 USD 4,925,811 567,424 0.00
FMUA, FRY, Series 2015-C02 ‘22’ AL RRUTG 10 FRY Qo
Y, ENIIA REMICS, 10, FRY, Serdes 2012-20
4.092% 25/05/2025 usb %,732 gr.288  0.00 S 63 25f03f20492 N usb 7,088, 695 1,221,420 0.01
PN, FRY, Serdes 2016-007 ‘22’ U
» Y, P REVICS, 10, FRY, Series 2011-126
1,153 25/05/2008 usD 8,853,826 110,914  0.03 S Usb 4,470,729 604,454 0.00
FNMA, FRY, Series 2017-C06 “2)2’ BRI 10 Eh G
s IR, ENIIA REMICS, 10, FRY, Serdes 2017-16
2.90% 25/02/20% S0 LR L O USD 4,354,109 695,696 0.00
BN, FRY, Serdes 2017-007 ‘22’ T
) TR FNUA REVTCS, 10, FRY, Series 2019-0
26024 25/05/20%0 D BRI A ) 7,304, 180 999,724 0.00
FNUA, FRN, Series 2018-C06 2N2’ LT 10 B <t onto.
2.208% 25/03/2091 USD L7005 10,436,850 0.04 wRﬂlgisé%lgé;iﬁ'zggmZm B usp L7919 1,440,800 001
FNVA ACES, 10, FRY, Series 2020-131 e 10 B Gt onte
10967 25/10/20% UsD - 347i6269 1,385,300  0.01 wREQII%%IS%%‘;k,’zggl“zm 5 ysp 3,465, 457 557,500 0.00
PULACES, 10, FRY, Series 201634 ;) 9,264,012 296,110 0.00  FWARBIICS, 10, FRY, Series 2015-37
Ko 2,702 25/01/20%9 o : T sam s USD 8,500,699 1,173,040 0.0l
PAUAACES, 10, FRY, Series 00— ;) 23, 646, 321 1,523,951  0.01 Forterra F}naé~e/LLca 1444 6. 5%
X3 1401% 25/11/2028 PO i s et 0 usp 2,870, 000 2,687,674 0.0l
FNIUA Multi femi Ly REMIC Trust, 10, B BDM biaidle |
FRY, Series 202037 ‘Y’ 1.198%  USD 64, 898, 738 4,047,864 0.0p ouncetion uLugaterials, e, e 468,000 405,920 0.00

25/04/2032

1440 6% 01/03/2029
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FREMF Mortgage Trust, FRN, Series FREMF Mortgage Trust, FRN, Series
2015-KF10 ‘B, 144A 6.188% i) 646, 045 572,153 0.00  2018-KF50 ‘B’ , 1444 1.98T% UsD 479,881 418,555 0.00
25/07/2022 25/07/2028
FREMF Mortgage Trust, FRN, Series FREMF Mortgage Trust, FRN, Series
2016-K60 ‘B, 144A 3.657% i) 535, 000 500,660 0.0 20Is-KF53 B 21382510/ LoD 621,789 o5,782 0.0
25/12/2049 FRENF Mortgage Trust, PO ‘B’ , 144A
FREVF Nortgage Trust, FRY, Series 0% 25/04/2032 USD 10,000,000 4,820,110 0.02
2017-K69 ‘B, 144A 3.853% i) 4,160, 000 3,959,736 0.02  FREWF Vortgage Trust, FRY, Series
25/10/2019 NI C AL B oD 720,000 635,73 0.00
FRENF Mortgage Trust, FRN, Series FREMF Mortgage Trust, FRN, Series
P o USD 4,000, 000 3,802,777 0.02 28 » TR
07HT1 B, 1444 3.881% 25/11/2050 2017-K62 “C’, 1444 4.008% UsD 3,500, 000 3,246,965 0.0l
FREMF Mortgage Trust, FRN, Series 25/01/2050
2017-K729 ‘B, 1444 3.799% i) 1,400, 000 1,202,447 0.01  FRENF Mortgage Trust, FRY, Series
2/11/2019 2017-K63 “C’, 1444 4.005% UsD 1,705, 000 1,583,829 0.0l
FREMF Mortgage Trust, FRN, Series 95/02/2050
2017-KF32 ‘B’ , 144A 2.644% USDh 947, 330 836,279 0.00  ppeyp Mortgage Trust, FRY, Series
25/05/2024 WS ¢ L0k 0% 500 UOD 1, 160,000 1,066,255 0.00
FREMF Mortgage Trust, FRY, Series FRENF Mortgage Trust, FRY, Series
201T-KF38 B, 144 2.588% Usb 290,938 256,887 0.00  9017-K69 ‘C’, 1444 3.853% Usb 1,415, 000 1,319,924 0.01
25/09/2024 2/10/2049
FREVF Nortgage Trust, FRY, Series FREUF Hortgage Trust, FRY, Series
01T-KF10 B, 1444 2.788% usD 786, 416 695,431 0.00 77 L 1384 25/ UoD 1,315, 000 1,207,517 0.01
25/11/2001 FREVF Vortgage Trust, FRY, Series
FREUF Vortgage Trust, FRY, Series ) 7,400, 000 7,000,438 0,03 201KI2T ‘C, 144A 3.871% usb 913,000 833,008 0.00
1872 B, 1444 4, 1184 25/12/2050 95,/07/2024
FREMF Mortgage Trust, FRN, Series FREVE 1 :
B SNy UsD 3,570, 000 3,405,771 0.01  FRENF lortgage Trust, FRY, Series
1874 B, 144 4,274 25/02/2051 WS O sk USP 1,805, 000 1,682,691 0.01
FREM? !?rt{;a{;e Trus‘t, FRN,“ 5?197 UsD 1,930, 000 1,831, 288 0.01  FREMF Nortgage Trust, FR, Series
2085 B, LA 4 115 25/01/2051 2018-K730 ", 1444 3.922% USD 3,200, 000 2,932,963 0.0l
FREMF Mortgage Trust, FRN, Series 95/02/2050
2018-K82 B, 144A 4. 266% i) 1,025, 000 996,036 0.0 porye yortgage Trust, FRY, Seris
25/09/2028 _ 2018-K80 ‘C’, 1444 4,373 usD 2,000, 000 1,899,775 0.0
FREMF Mortgage Trust, FRN, Series 25/08/2050
2018-K002 ‘B, 144A 4.217% i) 3,035, 000 2,704,269 0,01 .
’ e e . FREMF Mortgage Trust, FRN °C", 1444
95/07/20%5 i 25’f§8%9025 UsD 4,581, 057 4,102,340 0.02
FREMF Mortgage Trust, FRY, Series S .
FREMF Mortgage Trust, FRN ‘C
201842 B, 144A 2. 288% Usb 224,072 196,997 0.00 oo °2r5 /glaog/zoggs USD 5,000,000 4,321,592 0.02
2/12/2024 . Fremont Home Loan Trust, FRY, Series
FREMF Mortgage Trust, FRN, Series 2004C W L 06T 25/08/2034 usb 877,091 770, 964 0.00
2018-KF46 ‘B, 144A 2.044% i) 429,780 0601 0.00 Lo e Tt ’FRN’ Gories
25/03/2028 20D UL 097 25/11/054 UsD 1,412, 320 1,227,239 0.01
. - i 3 " /
PREF Yortgage Trust, FRY, Series Fremont Home Loan Trust FRN/ Series
2018-KF4T B, 1444 2.094% i) 689, 582 600,345 0.00 e e 2505 2080 USD 66, 029 59,248 0.00
25/06/20%5 Fremont Héme Loaln Trjsta’FKPI/ Series
FREMF Mortgage Trust, FRN, Series 006D W 1.003Y Zy”'lly/2034 [IN)] 224,224 194, 657 0.00
2018-KF48 B, 144A 2.138% i) 993,394 863,848 0.00 L 10/me i
95/06/2028 renontfone Loan TSL H SETIES - gp 3,481,915 3,057,107 0.0l
. 2005-4 W3 0.827% 25/01/2035
FREMF Mortgage Trust, FRN, Series P + Home Loan Trust. FRV. Serd
018-FF19 ‘B, 1444 1.994% USD 624, 156 541,224 0,00 | cremtroneoan irust B, SEUIES g 11, 426 10,090 0.00

25/06/2025

20042 WA 1.202% 25/07/2034
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Frontier Communications Holdings GNMA, 10, FRY, Series 2012-44 0. 03%
L. 144 5. 875% 15/10/2027 USDh 6,198, 000 5,786,387 0.02 oo USD 3,502, 179 3,218 0.00
Frontier Communications Holdings GNVA, 10, FRY, Series 2012-89 0. 192%
LG, 1448 3% 01/05/2028 USD 2,076,000 19,077,420 0.08 o USD 11, 066, 367 28,344 0.00
Frontier Communications Holdings GNMA, 10, FRN, Series 2013-179
LG, 1444 6. 75% 01/05/2029 USD 5,354, 000 Lm0 R USD 4,545, 384 14,644 0.00
Frontier Communications Holdings GNMA, 10, FRN, Series 2013-72 0. 375%
LLL, 1dh 68 15/01/2030 USD 2,790, 000 245,46 001 on USD 14, 459, 100 179,683 0.00
Frontier Communications Holdings LLC GNVA, 10, FRY, Series 2013-80 0. 898%
5975 01/11/2009 USD 2,655, 796 2, 344, 477 0.01 16/18/2052 UsD 6,163, 307 141,986 0.00
Gannett Holdings LLC, 144A 6% GNMA, 10, FRN, Series 2014-110
01/11/2026 USD 3,284,000 2955,855 001 6/01/2057 UsD 1, 443, 660 29,111 0.00
Gap, Inc. (The), 1444 3.625% GNMA, 10, FRY, Series 2014-186
01/10/2029 USD 2, 465, 000 21687 0.0 N i UsD 9, 608, 260 11945 0.00
Gap, Inc. (The), 144A 3.875% ' ; F_ "
oo " usp 1,971, 000 1,716,472 0.01 ?2”3212%5?“‘ Serles 0157330688 ) 6,984, 164 191,341 0.00
Gartner, Inc., 1444 4.5%01/07/2028  USD 7,285, 000 6,717, 487 0.03  GNyA, 10, FRY, Series 2015-59 0. 909%
Gartrer, Tnc., 1444 3.625% 15/06 UsDb 2,474, 000 2,208,570 0.01  1/06/26 Usb 2,863, 056 88,631 0.00
Gartner, Tnc., 1444 3.75% 01/10/2030  USD 1,491, 000 1,345,703 0.01 gy 05 2015 ;
A, 10, RS, Series 015-860.4620 3 985, 475 0 00
Gates Global LLC, 144A 6.25% 16/05/2052
USDh 850,000 714,481 0.00 16/0/
15/01/2026 G4, 10, FRY, Series 20153 0. 345%
GCT LLC, 1444 4.75% 15/10/2028  USD 11,741,000 10,636,795 0.04  g/q/905 USD 2,161,720 8,437 0.00
GCP Applied Technologies, Inc., 1444 GNMA, 10, FRY, Series 2016-155
554 15/04/2026 USD 14,960,000 13,530,704 0.06 0. 7484 16/02/2058 Usp 9, 506, 603 328,735 0.00
General Electric CO., FRN 3. 533% GNMA, 10, FRN, Series 2016-157
Petpotus] USD 77,962,000 68,726,531  0.28 o USD 10, 567, 269 198529 0.00
G-I1T Apparel Group Ltd., 1444 7.875% ' ; = y
15/08/20%5 UsD 700,000 658,579 0.00 ?2M37IZ%5§RN Series 2016-400.6164 o 6,828, 13 181556 0.00
Gilead Sciences, Tnc. 1.63%01/10/2030  USD 715, 000 604,688  0.00 oy -
, . : GNMA, 10, FRY, Series 2017-148
o USD 2,525,708 96,756 0.00
fé?ﬁ?éé;; Corp., A LT5h 5, 5,213,000 4,800,495 0,02 0.558% 16/07/2059
) ) GNM4, 10, FRY, Series 2017-3 0.819%
Glencore Funding LLC, 144A 2. 5% USD 955 000 917,870 000 16/09/2058 USsD 8,722,385 355, 636 0.00
01/09/2030 ' ' : o . i
G4, 10, FRY, Serdes 2017-54 0. 6313
Glencore Funding LLC, 144A 2. 625% USD 96, 000 42 991 000 16/12/2058 ° RN 5,258, 759 222,130 0.00
23/09/2031 g » : i , .
G4, T0, FRY, Serdes 2017-81 0. 583%
. e " Usp 4,160, 905 147,385 0.00
ﬂj’f; LZE?;T%?}%Z;"“t“’“s’ e ysp 7,068,000 6,486,163 0.03  16/12/2068
Global I 0d | Response, Inc., 1443 W, 10, FRY, Series 0I7-860.7618 1) 12,681, 730 582,718 0.00
o USD 490,000 4454309 002 16/05/2069 681, : :
G'L};c/ it f LP, REIT 5. 25% OWA, 10, FRY, Series 2019135 ;) 7,006, 132 B7,750 0,00
o /063/‘;10285 ' B i) 3,815, 000 3,687,530 0,02 0.692% 16/02/2060 I ’ :
: , G4, T0, FRY, Serdes 2019-32 0. 602%
(LS Auto Receivables Trust, Series e Ush 12, 644, 934 660, 442 0.00
e TN 1) 1, 380, 000 1,256,512 0.01  16/05/2061
BIES D, L4h .30 5708705 M4, 10, FRY, Series 2019-67 0. 8924
GVACH Mortgage Loan Trust, FRY, R eries N usD 9, 465, 765 520,445 0.00
Series 2005-4R6 ‘241" 3.091%  USD 2,711,719 2,360,690  0.01 . _
19/11/2035 GNUA, 10, FRY, Series 2020-14 g, 39, 799, 483 2,131,741 0.0l
0.649% 16/02/2062
GMACM Mortgage Loan Trust, FRN, QA 10, FRY. Series 2020-23 0. T064
Series 2004-AR2 ‘3A" 3.137%  USD 534, 157 156,088 0.00 o T, eI S usp 28,535, 754 1,606,659 0.0l

19/08/2034

16/04/2062
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MEEIC WEEIC
a®hnd a®hnd
BEMR BE HKE/EESE Bl (a-—n) 8% BERNR BE HBE/EELE Kl (a—0) 8 %)
?g“gfz%ﬁgm Series A0S 08618y 21, 525, 506 1,310,662 0.01 g“giﬁ%mzoﬂfgz%i?“ DISHG S gy 6,407, 999 756,109 0.00
gNggg%I%/Fgmzzgles MRS usp a9  2,50,938 0.0l nggﬁ%IgO:];Vzon““ M gy, 5,219, 422 883,900 0.00
?2“8512?)521% Series UL LOR ) 14, 053, 595 1,013,164 0.00 gkgiﬁ%lgol:gf%j?“ 20T S ey 8,621, 203 1,458,013 0.01
gNg;\G%mZOFg?Z%Z?“ OIS e 5,319, 498 867,059 0.0 g“ggﬁ%mzol:glfz%i?“ DTS g 7,024, 387 894,112 0.00
gNng%mZOngZ%Z?“ TS g 3,774, 8% 52,118 0.00 nggﬁ%IgO?;Vzoj;“es HISIS S gy 8,156,516 1,176,909  0.01
ENES%IOZOFSEZZT;“ WIS g 8,777, 278 1,372,481 0.01 zkgiﬁ%lgol:ggﬁ;“ DR g 13,480, 309 1,738,487 0.01
Z%L;g%lg’g/gg%gigm WSS g 9,490,696 1,306,232 0.0l %Igogﬁvmjj”“ B g 10, 040, 881 1,671,014 0,01
ENSSG%H;OFO?ZS:;M IS g 5,645,174 1,061,785 0.00 gmgﬁ%lgog?mims HEBESE g 7,008, 976 927,432 0.00
ENE:%IOZOFSQZSOZM WG g 10,902, 839 1,339,564 0.01 gkggﬁ%lgol:gmj?“ WE6 S g 2,927, 649 426,789 0.00
Z%L;é;g’wggj’migms WSS sy smmast n20000 0.0 zkgiﬁ%mzol:ggzmm AR S g 11,216,277 1,453,206 0.0l
gNg;MmZOFggZ%Z?“ T 6,652, 114 845,008 0.00 ghgiﬁ%lgfgfzﬁ?“ R T 8,365, 451 1,237,480 0.01
%dlgb/ﬁ%i;ﬁ“ MU g 10,577, 960 2,004,968 0,01 gkggﬁ%lgol:gf%j?“ OIS g 3,007, 229 416,870 0.00
gNg;\G;OZOFggZ%Z?“ HIEBES g 9,505,233 1,208,925 0.0l g‘%‘jﬁﬂﬂlgofgvzoj;ms HISHE ST g 18,750,100 2,571,761 0.01
gNng%mZOFg;Z%Z?“ T 5,507, 928 691,939 0.00 ghggﬁ%lgfggzﬁ?“ WS g 5,785, 418 868,547 0.00
ENES%IOZOFSQZZZ”S T 5,799, 378 1,079,616 0.00 gkggﬁ%lgol:gf%j?“ WIS S g 10,723, 152 1,539,429 0.01
?NggmmmFggzzzr;“ wALI e 21, 058, 398 1,459,421 0.01 g“ggﬁ%mzol:ggzzi?“ WIS S g 15,863, 287 2,904,216 0.01
gNng%mZOFg;Z%Z?“ T 8, 153, 021 1,266,237 0.0l ghggﬁ%lgfgszm“ WER S 6,346, 151 983,444 0.00
Z%L;%%Igﬁ%oijﬁ“ WIS B g 3,220, 999 498,171 0.00 zkgiﬁ%lgol:gm?;“ WS g 11, 579, 880 1,507,192 0.01
E%L;é%lgb,/’gg%oizms WEONWysp eeLsis 2518 0.01 ?ﬁ“éﬁ%lgomojf““ BT S yg 16,942,843 2,815,713 0.01
gNggmmmFﬁZ%‘;les WETAT g 39,647,323 1,670,562 0.01 ghgiﬁ%lgfgfzm“ wTE S e 14, 480, 466 2,319,217 0.01
Z%L;%%Igbfg?j’zoijms MRS g 6, 950, 967 1,093,793 0.00 zkgiﬁ%lgol:g%j?“ R 33, 187, 317 5,501,462 0.02
Z%L;é;g’wgg%oi;’i“ MR ysp anasr Lo 0.0 zkggﬁ%mzol:ggzzig”s IS g 6,030, 101 783,039 0.00
gNLL;%Ingg%OiT““ g 6,414,639 1,079,825  0.00 ?giﬁ%lgfggz%i?“ DSOS usp lgsenon 270687 0.01
OO, 10, FY, Series 01712 8" 12,000,765 Losi1s 001 A IDRRY SeriesDOUT ST 15490738 ST 000

6.096% 20/07/2047

6.096% 20/05/2047
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aHsd aHsd
BEXR BE K /HESE BE (1-—0) B8 (%) BEXNR BE HKY/EESE BE (1-0) EE(%)
G, 10, R Serfes 0081 ST 14,230, 470 p.362,000  o.0p OriffonCorn 5.75%01/03/20%8  USD 11,370,000 10,441,811  0.04
6.096% 20/01/2048 Grubtub Holdings, Inc., 144A 5. 5% UsD 743, 000 650. 189 0.00
Go Daddy Operating Co. LLC, 144A USD 9 893, 000 9 639,973 0.01 01/07/2027 ! ’ !
5. 25% 01/12/2027 B L ' 6S Mortgage Securities Trust, FRY,
Goldman Sachs Group, Inc. (The), FRN Series 2012-6CJ9 ‘D’ , 1444 4.896%  USD 7,500, 000 6,612, 448 0.03
15424 10/09/2027 UsD 420,000 S ML 000 g
Goldmsn Sa/chs‘Group, Inc. (The), FRN USD 105, 000 92, 350 00 O h.‘lortgage Securi(tiyes Trust, FRN,’
1.948% 21/10/2027 Series 2013-GC12 D", 1444 4.589%  USD 1, 450, 000 1,264,043 0.0l
Goldman Sachs Group, Inc. (The), FRN 10/06/2046
Vi Sact USD 85, 000 75,318 0.00
2.65% 21/10/2032 GS Nortgage Securities Trust, FRN,
GolggansgchfﬂrOUp, Inc. (The), FRY o 20,90.000 18,311,353 003 Series0IG8 D, HANL46E  USD 2,500, 000 2,193,012 0.01
3.65% 31/12/2164 10/02/2048
Goldman Sachs Group, Inc. (The), FRN (S Yortgage Securities Trust, Series
3.8 31/1/2164 USD 8,892,000 RIS 04T 0.08 0 0 9848 10/05/250 UsD 1,250, 000 1,077,164 0.00
Goldnan Sachs Group, Inc. (The), FRN (S Mortgage Securities Trust, Series
4. 1254 31/12/2164 s B0 D00 002 ety oo s VD 4,800,243 3,800,363 0.02
Golqman Sachs Group, Inc. (The), FRN USD 1, 487, 000 1,322,646 0,01 03 Uortsae Secur{t)ies Trust, FRY,
4.4% Perpetual Series 2017-655 D', 1444 3.509%  USD 5,156, 000 4,373,966 0.02
Golcj:?an Sachs Group, Inc. (The), FRN USD 9,110, 000 1,934, 449 o1 10/03/2050
4.95) Perpetual (S Yortgage Securities Trust, Series
Goldwan Schs Group, . (The), BV, 5,989, 000 540,054 0.02 NTSH D, 1A 3243 Usp 1,750, 000 1,474,635 0.01
5. 3% Perpetual 10/05/2050
Goodyear Tire & Rubber Co. (The), (S Yortgage Securiti ;
Nlortgage Securities Trust, Series
144A 5% 15/07/2029 s b2k 000 b0 WL T, 1445055 100626 U0 1, 000, 000 812.8%  0.00
Goodyear_Tire & Rubber Co. (The), UsD 5, 653, 000 5, 405, 702 0.02 65 Mortgage Securities Trust, FRY,
14‘? 5. 25h 15/0%2031 s Series 20156032 ‘E', 1MAL5T4  USD 2,500,000 1,803,597 0.0l
gi’fogf;g;”“” e bo. () 950 gy 1,689, 000 1,611,203 0.01 10/07/208
/05720 GSAWP Trust, FRY, Series 2007-SEAL
fear Ti o P e USD 1,888, 889 1,613,259 0.0l
ot Mrekiber 0. 05 ysp gm0 ammEn 0o K, 00 B
/0572026 GSAVP Trust, FRY, Series 2006-Fi1
(Eooglnzear/h;e & Rubber Co. (The) UsD 6,120, 000 5,872, 501 002 K 0.262% 25/04/2036 usb 2,572,802 1,776, 430 0.01
5. 26k 30/04/2031 “ CSAP Trust, FRY, Series 2006-HE3 0 — 66 161 0.00
(l}fa/geégzl;lnance, Inc., 1444 4. 625% USD 594, 000 532,423 0,00 C 0.262% 25/05/2046 ) s B
o/ 14/ .
ne X I GSAMP Trust, FRN, Series 2006-NC2
giz;lazr/n;go;iidmgs Co, WAB.TSE 50,000 0.0 0.00 D 0,378 25/06/205 USD 4,484,943 2,835,908 0.0l
o Bk (o T 141 GSAP Trust, FRY, Series 2005481 |\ o7 102 wisn 0.0
1% I?SC/OZ%EES o USD 1,512,000 1,381,587 0.01 NI 0.934% 20/06/2033 ' ' '
Gray Bscrow 11, Tnc., 14445 3154 GSAP Trust, FRV, Series 2005°8C1 ;) 719, 684 647,155 0.00
1;{1 /S;OISOIW ) 6,991, 000 6,342,700 0,03 NI’ 0.532% 25/02/203 ' : :
Gray Television. I 1444 5. 8754 GSMSC Pass-Through Trust, FRN,
ray e enision, e, RSB gp 5,210, 000 4,749,823 0,02 Series2008-2R A1 , 14447.5%  USD 1,147, 360 390,727 0.00
15/07/2026 25/10/2036
L )
Gray Television, ne., WIATY ey 9,605,000 9,049,097  0.04  GSR Nortgage Loan Trust, Series
15/05/2027 teage USD 105,707 94,150 0.00
L » 2004-15F ‘142" 5.5% 25/12/2034
Gray Television, Inc., 144A 4.75% R
_ USD 4,227,000 3,713,987 0.02  GSR Mortgage Loan Trust, Series
15/10/2030 aee | O usD 727,332 651,680  0.00
Geeat Lakes Drodgo & Dock Corp 2005-6F 145" 5.25% 25/07/2035
: " USD 380,000 345,538 0.00 ! , Seri
1444 5.25% 01/06/2029 G5k Nortgage Loan Trust, Series ¢, 333, 969 201,205 0.00

Greif, Inc., 1444 6.5%01/03/2027  USD 13, 553, 000 12, 408, 550 0.05

2006-1F ‘2416" 6% 25/02/2036
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GSR Mortgage Loan Trust, Series Hill-Rom Holdings, Inc., 144A 4.375%
2005-1F 243" 6% 25/02/2035 USD 84, 706 68, 227 0.00 15082007 [IN)] 3,500, 000 3,222,069 0.01
GSR Mortgage Loan Trust, Series Hilton Domestic Operating Co., Inc.,
006-1F 249" 6% 25/02/2036 USD 591, 327 356, 254 0.00 444 5. 375% 01052005 [IN)] 1, 569, 000 1,440, 721 0.01
GSR Mortgage Loan Trust, Series Hilton Domestic Operating Co., Inc.,
006OF ‘A1 6. 25% 25/10/2036 USD 480, 946 428,100 0.00 L 5,756 0L/05/2008 UsD 2,207, 000 2,064,974 0.01
GSR Mortgage Loan Trust, Series Hilton Domestic Operating Co., Inc.,
2007-1F  “3A13" 6% 25/01/2037 UsD 133, 347 %, 191 0.00 1441 3.75% 01/05/2029 Usb 3,453,000 3,071, 151 0.01
SR Mortgage Loan Trust, FRY, Series Hilton Domestic Operating Co., Inc.
0054 35 2. 7974 25/07/20% USD 1,172, 061 874, 689 0.00 444 45 01/05/2031 [IN)] 2,073,000 1, 868, 438 0.01
SR Mortgage Loan Trust, FRY, Series Hilton Domestic Operating Co., Inc.
005-AR3 ‘GAL’ 2, 8364 25/05/20%5 USD 62, 147 53,924 0.00 L8755 15/01/200 UsD 3,859, 000 3,640, 975 0.02
SR Mortgage Loan Trust, FRY, Series HLF Financing Sarl LLC, 144A 4.875%
0057 ‘6N’ 2. 6184 25/11/20% USD 745,438 663, 688 0.00 01/06/2029 [IN)] 2,396, 000 2,075,521 0.01
Gulfport Energy Corp., 144A 8% Holly Energy Partners LP, 144A 5%

17/05,/2026 USD 7,339, 004 7,042, 437 0.03 01/02/2028 [IN)] 6, 845, 000 6,024, 388 0.03
Gulfport Energy Corp. 8% 17/05/2026  USD 654, 000 627,572 0.00  Hologic, Inc., 1444 4.625% 01/02/2028  USD 2,389, 000 2,217,825 0.01
] i ; i 250 15/02/202 .
GYB Holldmgs I1T Corp., 1444 4. 625% USD 416,000 370,736 0.00 Hologic, ‘Inc., 1444 3.25% 15/02/ ‘0 9 USD 10, 202, 000 9,007, 354 0.04
01/05/2029 Home Equity Loan Trust, FRY, Series UsD 19,397 9% 10671 874 0.04

Hanesbrands, Inc., 144A 4.875% UsD 5 996, 000 1,995, 410 0.02 2007-FREL ‘203" 0.332% 25/04/2037 T B !
15/05/2026 T T ’ Home Equity Mortgage Loan
HarborView Mortgage Loan Trust, FRY, Asset-Backed Trust SPD, FRY, Series [IN)] 191, 008 163, 532 0.00
Series 2006-14 “TAIA 0.284% UsD 7,921, 006 7,005, 756 0.03  2004-C 2" 0.702% 25/03/2035
25/01/2047 Home Equity Mortgage Loan
HarborView Mortgage Loan Trust, FRN, Asset-Backed Trust SPMD, FRY, Series ush 332,699 279, 040 0.00
Series 2005-11 ‘241" 0. 414% USD 218,119 194, 037 0.00  2004-C W 0.752% 25/03/2035
19/08/2045 Homeward Opportunities Fund I Trust,
Harseo Corp., 1444 5. 75% 31/07/2027  USD 1,717,000 1,543, 496 0.01  FRY, Series 2018-2 ‘AL’ , 1444 3.985%  USD 882, 437 783, 162 0.00
i 25/11/205
HealthEquity, Inc., 144A4.5% USD 1,893, 000 1, 654, 151 0.01 25 ¥1‘2008 ‘
01/10/2029 Horizon Therapeutics USA, Inc., 1444
. . C o UsD 713,000 660, 593 0.00
Herc Holdings, Inc., 144A 5.5% 5.5 01/08/2021
_ USD 18, 988, 000 17, 428, 376 0.07 -
15/07/2027 Hughes Satellite Systems Corp. 5.25%
- o) USD 3,269, 000 3,154, 897 0.01
Hertz Corp. (The), 144A 4.625% 01/08/2026
USD 2,451, 000 2,177, 040 0.01 -
01/12/2026 Hughes Satellite Systems Corp. 6.625% UsD 7 466, 000 7 377,939 0.03
Hertz Corp. (The), 1444 5% 01/12/2029  USD 3,851, 000 3,403, 836 0.01  01/08/2026 Y Y
ga?gﬂ%ﬁ;y § USD 2,690, 000 47,427 0.00 ﬁﬁﬁTMMWSM FRY 5.7% UsD 8,816, 000 7,927,079 0.03
o, o UsDh 95, 677, 000 311,235 0,00 e . B
15/10/2024 § Hyundai Capital America, 1444 1.65% UsD 9. 000 82912 0.00
Hertz Corp. (The) 7. 125% 01/08/2026 § USD 12, 215, 000 403, 800 0.00  17/09/2026 ! ’ !
Hertz Corp. (The) 6% Hyundai Capital America, 144A 2.1%
15/01/208 § UsD 10, 825, 000 357, 850 0.00 15,/09/2028 UsD 115,000 98, 584 0.00
Hess \!1d§trrea/m Operations LP, 1444 USD 8,270, 000 7,517,238 0.03 TAA, Tne., 144A 5. 5% 15/06/2027  USD 850, 000 777,220 0.00
5.625% 15/02/2026 Tcahn Enterprises LP 6.75%
. . [IN))] 1, 726, 000 1, 526, 861 0.01
Hess Midstream Operations LP, 1444 01/02/2024
o USD 5,672, 000 4,971, 113 0.02 .
4.25% 15/02/2030 Icahn Enterprises LP 6. 375% UsD 476, 000 197409 0.00
Hexion, Inc., 144A 7.875% 15/07/2027 USD 5,506, 000 5, 125, 563 0.02 15/12/2025 ! ’ !
H-Food Holdings LLC, 144A 8.5% USD 900, 000 794,910 0.00 Icahn Enterprises LP 6.25% UsD 9,949, 000 9,713, 874 0.01

01/06/2026

15/05/2026
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Tcahn Enterprises LP 4. 375% IndyNac INDX Mortgage Loan Trust,
01/02/2029 UsD 269, 000 231,565 0.00 FRY, Series 2007-AR21 ‘6AI" 2.707%  USD 9,194, 822 6,921, 284 0.03
illeartCommunications, Inc., 144A 25/09/2037
5. 25% 15/08/2027 Ush 7, 085, 000 6,502, 401 0.03 Ingles Markets, Inc., 144A 4%
. s UsD 416, 000 369, 997 0.00
iHeartCommunications, Inc., 144A USD 3 105. 000 5 775,581 0.01 15/06/2031
4.75% 15/01/2028 Y T ' Intel Corp. 2% 12/08/2031  USD 90, 000 78, 308 0.00
iHeartCommunications, Inc. 6.375% Invitation Homes Trust, FRY, Series
01/05/2026 UsD 15,693, 661 14, 368, 586 0.06 2018-SFR1“A”, 144A 0.791% Ush 15, 313, 920 13,515,278 0. 06
iHleartCommunications, Inc. 8.375% 17/03/2037
01/05/2027 UsD 9,792, 573 9,118, 416 0.04 TQVIA, Inc., 144A 5% 15/10/2026  USD 15, 885, 000 14, 388, 264 0. 06
[1-VI, Tnc., 144A 5% 15/12/2029  USD 2,962, 000 2,681, 827 0.01  TQVIA, Inc., 144A 5% 15/05/2027  USD 6, 343, 000 5,792, 339 0.02
ILFC E-Capital Trust I, FRY, 1444 3.42% IRB Holding Corp., 144A 7%
o1/122065 UsD 15, 204, 000 10, 926, 460 0. 05 15,/06/2025 UsD 2,285, 000 2,127,148 0.01
ILFC E-Capital Trust 1T, FRY, 144A Tron Mountain, Inc., REIT, 1444 4.875%
3,67 91/12/2065 USD 8,077, 000 5, 838, 555 0.02 15082007 Ush 11, 684, 000 10, 696, 343 0.04
Imola Merger Corp., 144A 4.75% Iron Mountain, Inc., REIT, 1444 5.25%
15/05,/2029 USD 23,817,000 21,561, 127 0.09 15/03/2008 UsD 4,045, 000 3,714, 591 0.02
Impac CMB Trust, FRY, Series 2004-5 Tron Mountain, Inc., REIT, 144A5%
AT 08225 95/10/2034 USD 80, 460 71,271 0.00 15/07/2028 UsD 5, 780, 000 5, 243, 084 0.02
Tmpac CMB Trust, FRN, Series 2005-1 Tron Mountain, Inc., REIT, 1444 4.875%
AT 0. 6228 95/04/20%5 USD 312, 127 271, 156 0.00 15/08/2009 Ush 1,907, 000 1,742,623 0.01
Impac CMB Trust, FRN, Series 2004-6 Iron Mountain, Inc., REIT, 1444 4. 5%
9 0. 872% 95/10/2034 USD 971,618 852, 576 0.00 15/02/2031 UsD 4,768, 000 4,255,717 0.02
Impac CMB Trust, FRY, Series 2004-7 Iron ountain, Inc., REIT, 1444 5.625%
910925 95/11/2034 USD 499, 221 450, 029 0.00 15/07/20% UsD 50, 000 47,299 0.00
Tmpac CMB Trust, FRN, Series 2005-1 ITC Holdings Corp., 144A 2.95%
207228 95/04/20% USD 341,745 295,927 0.00 14/05/2030 Ush 205, 000 184,981 0.00
Impac CMB Trust, FRN, Series 2005-2 J.P. Norgan Alternative Loan Trust,
142" 0.712% 25/04/2035 UsD 309,128 273,511 0.00 FRY, Series 2006-A2 ‘1AL’ 0.282%  USD 2,122,378 2,394, 894 0.01
Tnpac CMB Trust, FRY, Series 2004-5 25/05/2036
02" 0.972% 25/10/2034 Ush 166, 134 143, 044 0.00 J.P. Morgan Alternative Loan Trust,
Impac CMB Trust, FRN, Series 2004-10 STEP, Series 2006-S3 ‘M’ 6.81%  USD 7,523, 282 6, 465, 996 0.03
DU 0.T42% 25/03/2085 UsD 1, 104,783 941,280 0.00 25/08/2036
Impac Secured Assets CMN Owner J.P. Norgan Alternative Loan Trust,
Trust, Series 2003-2 ‘M’ 3.75%  USD 329, 893 275, 558 0.00  STEP, Series 2006-S2 ‘A5’ 6.88%  USD 3,095, 884 2,516, 663 0.01
25/08/2033 25/05/2036
Impac Secured Assets Trust, FRN, J.P. Norgan Chase Comnercial
Series 2007-3 ‘AR’ 0.342% USD 1,916, 541 1,506, 090 0.01  Nortgage Securities Trust, FRY, Series ~ USD 5,500, 000 4,249, 199 0.02
25/09/2037 2016-Jp3 D", 144A 3. 387% 15/08/2049
Impac Secured Assets Trust, FRN, J.P. Morgan Chase Commercial
Series 2007-3 “AIC’ 0.462% USD 3,211, 502 2,492, 257 0.01  MNortgage Securities Trust, FRY, Series ~ USD 6, 000, 000 5,034, 421 0.02
25/09/2037 013016 E", 1444 3. T44% 15/12/2046
IndyMac INDX Mortgage Loan Trust, J.P. Norgan Chase Comnercial
FRY, Series 2003-AR14 ‘241A° 0.7026  USD 294,098 240, 545 0.00  Nortgage Securities Trust, FRY, Series ~ USD 4,315, 000 3,296, 002 0.01
25/07/2035 015-JP1 E", 144 4. 376% 15/01/2049
Indylac INDX Mortgage Loan Trust, J.P. Morgan Mortgage Trust, FRN,
FRY, Series 2005-AR3 ‘3A1" 2.55%  USD 226, 252 204, 361 0.00  Series 2004-A6 ‘AL’ 2.478% UsD 89, 347 79, 462 0.00
25/04/2035 25/12/2034
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J.P. Morgan Mortgage Trust, FRN, JPMBB Comnercial Mortgage
Series 200508 ‘1AL 2.728%  USD 23,494 19,203 0.00  Securities Trust, FRY, Series 2015033 USD 2,997, 000 2,458,265 0.01
2%/11/20% D, 1440 4,265 15/12/2018
J.P. Morgan Mortgage Trust, FRN, JPMBB Comnercial Mortgage
Series 2006-M ‘1AL 2.868%  USD 1,949, 539 1,481,115 0.01  Securities Trust, FRY, Series 2016C1  USD 1,464, 500 1,249,765 0.0l
25/06/2036 D2, 1440 43029 15/03/2019
J.P. Morgan Mortgage Trust, FRN, JPUBB Comnercial Mortgage
Series 2005-A6 ‘102 2.625%  USD 217, 631 194,048 0,00  Securities Trust, Series M35 T, USD 2,000, 000 1,677,503 0.0l
25/09/2035 1444 3.5 15/11/208
J.P. Norgan Mortgage Trust, Series Kaiser Aluninum Corp., 144A 4.625%
g UsD 4,165, 000 3,713,888 0.02
WG WS 6 25/09/0% P 2,944,086 2,391,745 0.01 )5 908
J. P.' Vorgan \‘lortg‘age T)rust, FRY, Kaiser Aluminum Corp., 144A 4.5% UsD 4,920,000 3. 665, 278 0.02
Series 2007-S1 ‘2417 0.43%  USD 3,888, 509 923,101 0.00  01/06/2031
25/03/2037 KAR Auction Services, Inc., 144A
Ush 500, 000 447,914 0.00
J.P. Morgan Nortgage Trust, FRY, 5. 125% 01/06/2025
Series 2006-AT ‘204" 3.095% USD 471,557 393, 887 0.00 Kennedy-Wilson, Inc. 4.75%
iy 01/03/2029 Ush 3,305, 000 2,976,170 0.01
J.P. Vorgan Mortgage Trust, FRY, Kennedy-Wilson, Inc. 5% 01/03/2031  USD 6,972, 000 6,339, 721 0.03
Series 2006-A5 ‘345" 2.8045  USD 1,172, 753 933,504 0,00 KeurigDr Pepper, Inc. 3.2% ) 355, 000 33,090 0.00
25/08/2036 01/05/2030
1.2, Vorgan Nortgage Trust, FRY, Korn Ferry, 1444 4.626% 15/12/2027  USD 850, 000 767,243 0.00
Series 2005-A8 “4AL’ 2.78% UsD 1,330, 645 1,099,08 0,00 Kraft Heinz Foods Co. 3.75% o) 905, 000 195.628 0,00
25/11/20% 01/04/2030
J.P. Morgan Mortgage Trust, FRY, Kraft Heinz Foods Co. 4.375% UsDh 50, 000 51, 475 0.00
Series 2007-AL GAI' 2.428%  USD 123,517 11,438 0.00 0L/06/206
93/07/20%5 LABL, Inc., 144A6.75% 15/07/2026  USD 16,129,000 14,606,358  0.06
1P, Yorgen Yortgage Trust, FRY LABL, Tnc., 1444 10.5% 15/07/2027  USD 4,915, 000 4,548,318 0.02
Series 2005-03 ‘616" 2.7%  USD 120, 156 108,969 0,00  ledder Capitol Finance foldings [LIP, 0 2,532,000 2,259,656 0.0l
05/06/20%5 REIT, 1444 5.25% 01/10/2025
s Ladder Capital Finance Holdings LLLP,
B Poindexter & Co., Inc., 1444 7. 125%
15/04/20% Usb 5,156, 000 4,762,453 0.02 REIT, 1444 4.25% 01/02/2007 tsb 00, 000 1oL, 289 0.00
S Lanar Vedia Corp. 3.75% 15/02/2088  USD 2,301, 000 2,036,403 0.01
JELD-WEN, Inc., 144A 6.25% : »oUL, » V90,
15/05/20% ' UsD 3,250, 000 3,003,567 0.01 Lear Media Corp. 4% 15/02/2030  USD 1,345, 000 1,204,563 0.01
. Lamb Weston Holdings, Inc., 144A
ELD-WEN, Inc., 144A 4.625% A0
{5/12/2025 JR 6,857, 000 6,006,505 0.03 1875 1505208 USD 2, 450, 000 2,341,020 001
. Lamb Weston Holdings, Inc., 144A
ELD-WEN, Inc., 144A 4.875% A0
{5 19/201 ne UsD 1,245, 000 1,126,622 0.00 4 125% 31/01/2030 Usb 9, 300, 000 8,394,497 0.08
Lamb Weston Holdings, Inc., 144A
P Chase & Co. 5.5 e
;5 /0‘;32?22 ase & Co. 550 2, 467 2,150 0.00  4.375% 31/01/2032 UsD 3,107, 000 281197 0.01
TPUBB Comercil Hortaage LB Commercial Mortgage Trust, FRY,
Securities Trust, FRY, Serfes 205-G31  USD 980,000 92,426 0.00 f;fé?fzégj"“ A" 60188 USD 7L, 181 63,584 0.00
B 47754 15/08/2048 o .
. LB-UBS Commercial Mortgage Trust,
JPBB Comercial rtgoge FRY, Series 2006-C6 ‘AT 5.452%  USD 4,014,572 1,327,126 0.0l
Securities Trust, FRY, Series 2013-C17  USD 1, 415, 000 L2 46T 0.0 o /62%1325 0 U »eh :
7, 144 5,008 15/01/204 Lehman Mortgage Trust, Series 2006-3
JPUBB Commercial Mortgage B é% 7?"37"9036 ’ [IN)] 1,962, 998 1,198, 471 0.01
Securities Trust, FRY, Series 2014-C21  USD 2,049, 000 LTOATT .00 e st Series 2077
D 14K 479 15/08/2047 [origage TSk USD 8,562, 851 5,007,711 0.02

BAT"6.5% 25/08/2031
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Lehman XS Trust, FRN, Series 2005-7N Madison IAQ LLC, 144A 4.125%
AL 06854 25/ 12/20%5 USDh 672, 282 B6,813  0.00 4o e USD 8, 165, 000 7,226,376 0.03
Lehman XS Trust, FRY, Series 2005-5N Madison TAQ LLC, 144A 5.875%
LN 0,39 25112035 UsD 1,303, 427 U568 0.01 g0 USD 8,740, 000 7,716,437 0.03
Lehnan XS Trust, FRN, Series Magellan Health, Inc. 4.9%
Wy 0.0 sy VS 4,536, 739 BETE0 002 oo USD 100,000 95,519 0.00
Level 3 Financing, Inc., 1444 4.625% Magnolia 0il & Gas Operating LLC,
15/08/2007 USD 5,481, 000 995,600 0.02 USD 900, 000 814,235 0.00
Level 3 Financing, Inc., 1444 3.625% Varlette Funding Trust, Series 2017-34
re USDh 3,123, 000 2,619,661  0.01 e IS, , , )
15/01/2029 D, 1444 5.03% 15/12/2004 USD 226,565 200,499 0.00
L6 Homes, Inc., 1444 44 15/07/2029  USD 353, 000 310,864 0.00 iott O _
Liberty Intovaotive LLCS, 258 gaﬁé?foﬁffo'ém ot B By 2,143,000 1,979,816 0.01
Y : UsD 6,226, 000 6,017,576 0.03 e WA
01/02/2030 Marriott Omership Resorts, Inc., 1444
Lions Gate Capital Holdings LLC, 144A 154 15/06/20 USD 1,337,000 1,188,235 0.01
1 150400 ' USD 3,716, 000 BMLI 001 e e LT
. O U4/ 1arr10’ imersnip Kesorts, Inc. 4. (oA
o » o USD 236,000 2AL,474 0,00
LEtha Motors, Inc., 144A 4.375% ) 3,642, 000 3,431, 885 0.01 15/01/2008 ‘
15/01/2031 VasTec, Inc., 1444 4.5% 15/08/2028 ~ USD 12,197, 000 11, 184, 204 0.05
Live Nation Entertainment, Inc., 1444 MASTR Alternative Loan Trust 5. 5%
1873 01/11/2024 UsD 6, 954, 000 6,213, 347 0.03 95/06/2022 USD 160 143 0.00
Live Nation Entertaimment, Inc., 1444 MASTR Alternative Loan Trust, Series
L USDh 8,892, 000 8,112,408 0.03 .
5.625% 16/03/2026 205-3 101" 5.5 25/04/2035 USD 84, 524 74,088 0.00
Live Nation Entertainent, Inc., 1444 JASTR Alternative Loan Trust, Series
s USD 11,400,000 11,017,464  0.05
6.5% 15/05/2027 WS U 56 1S USD 234,482 180,959 0.00
Live Nation Entertainnent, Inc., 1444 VASTR Alternative Loan Trust, Series
T 120 o USD 10, 310, 000 9,329,515 0.04 :
4.75% 15/10/2027 LD L 6% 25/12/2034 usb 787,707 724,084 0.00
Live Nation Entertainment, Inc., 1444 JASTR Alt ive Loan T Seri
ey 1R /0 USD 1,948, 000 1,708, 651 0.01 ernative Loan Trust, Series
3,768 16/01/2008 IG5 I’ 578K 25/08/20% tsb on 3l 3,319 0.00
Long Beach ME)YT,F&%E} Loan T‘wﬁ' ER‘V' USD 1,066, 719 940, 460 0.00 Vastr Asset-Backed Securities Trust,
Series 20025 ML" 09326 25/11/2032 FRY, Series 000-0PT2 ‘I’ 0.752%4  USD 249,512 214,072 0.00
Long Beach Nortgage Loan Trust, FRN, 95/09/2034
Serdes 20034 ‘I’ 0.782% USD 629, 330 553,069 0.00 i necot-Racked Securities Trust
25/08/2033 _ P, Series 2003-0PT1 ‘" 2854  USD 1,734, 812 1,538,960 001
Long Beach Mortgage Loan Trust, FRN, 96/12/203
Series 20043 W2’ 0.702% USDh 800, 749 04827 0.00 ot bked Secrities Trist
fmﬁmﬁf‘c - R, Series 00501 W L2%  USD 571, 161 512,658 0.00
A 600, 000 535,844 0.0 /1203
L;Ll:l Wines, Tnc.. 14444 625% Matador Resources Co. 5.875% USD 7880, 000 7164334 0.03
M%yam' 020 ysp 3, 155, 000 2,882,500  0.01 15/09/2026 o O :
LPL Holdings, Inc., 144A 4% Yatch row Holdings ITLLG, WASE ;. 1,370, 000 1,257,738 0.01
15/03320§;g5' ne., 1 USD 3,800, 000 3,434,984 0.01  15/12/2027 o b :
Lunen Technologies, Tnc., 1444 5. 1254 Yatch Grow foldings ITLLG 1A gy, 850, 000 776,954 0.00
12'??2,"9;;6“0 o81es, e, BRI ysp 31,364,000 28,865,398  0.12  4.625% 01/06/2028 ' ' :
Lumen Technologies, Tn., 1444 4% Mateh froup foldings ILLLG, 144y, 1,430,000 1,275,016 0.01
lgr;g; /;0;7“0 og1es, mne SRS ygp 10, 025, 000 8,977,058  0.04 4125 01/08/2030 0 et :
e Tecinalogtes. Tie.. 14444 68 Vattel, Inc., 1414 3.375% 01/04/20%6  USD 2, 748, 000 2,491,612 0.0
IE"}ZT,QECQQM ) 3,835, 000 3,276,119 0,00 Vattel, Inc., 144 5.875% 15/1/2027  USD 9,527, 000 9,397,707 0,01
Lim eé Technologics. Tne. LA Mattel, Tnc., 1444 3.75% 01/04/2029  USD 3,439, 000 3,145,858 0.0l
g1es, e, USD 12,371,000 10,922,421 0.05 Mattel, Inc. 3.15%15/03/2023  USD 2,750, 000 2,475,000 0.01

5. 375% 15/06/2029
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Vauser Packaging Solutions Holding MicroStrategy, Inc., 144A 6.125%
Co., 1444 5.5% 15/04/2024 UsD 28,166, 000 25,089, 387 0.10 15/06/2028 UsD 186, 000 164, 545 0.00
Mauser Packaging Solutions Holding Midas OpCo Holdings LLC, 144A
Co.. 1444 7,984 15/04/2025 USD 6,500, 000 5,750,917 0.02 5. 625% 15/08/2029 [IN)] 5,419, 000 4, 898, 086 0.02
McGraw-Hill Education, Inc., 144A Midcontinent Communications, 144A
5,755 01/08/2028 USD 8,295, 000 7,250, 319 0.03 5,375 15/08/2027 [IN)] 5,610, 000 5,098, 741 0.02
VE Funding LLC, Series 2019-1 ‘2", Mileage Plus Holdings LLC, 1444 6. 5%
14 6,448% 30/07/2049 USD 6,639, 500 6, 139, 765 0.03 90/06/2027 [IN)] 9, 780, 000 9,216, 373 0.04
Verrill Lynch Alternative Note Asset Mill City Nortgage Loan Trust, FRY,
Trust, FRY, Series 2007-0AR3 ‘AT UsD 5,223, 767 4,426,119 0.02  Series 20182 ‘Al", 1444 3.5% UsD 2,029, 706 1,817, 266 0.01
0.292% 25/07/2047 25/05/2058
Yerrill Lynch Yortgage Investors Trust, Minerals Technologies, Inc., 144A 5%
FRY, Series 2005-1 ‘241" 1.929% UsD 90,115 78, 647 0.00  01/07/2028 USD 860, 000 786,913 0.00
25/04/203 Volina Healthcare, Inc., 1444 4.375%
Yerrill Lynch Mortgage Investors Trust, 15/06/2028 UsD 1, 876, 000 1, 706,200 0.01
FRY, Series 2005-1 ‘242" 1.929% USD 226,817 198, 598 0.00  Nolina Healthcare, Inc., 1444 3.875%
o504/ 15/11/20%0 UsD 8,383, 000 7,677, 667 0.03
Verrill Lynch Mortgage Investors Trust, Mondelez International, Inc. 1.5%
Series 2006-AF2 ‘AR’ 6.25% USD 41,617 22,449 0.00  04/02/2031 Usb 245,000 202,196 0.00
25/10/2036 Moog, Inc., 1444 4.25%15/12/202T  USD 850, 000 756, 127 0.00
Verrill Lynch Mortgage Investors Trust, Morgan Stanley, FRN 1.512%
FRY, Series 2003-0PTL W1’ 1,067 UsD 272,188 236, 486 0.00 20/07/2027 USD 350, 000 303,860 000
25/07/2034 Morgan Stanley, FRN 2.511%
Merrill Lynch Nortgage Investors Trust, 20/10/2032 Usb 40,000 35, 197 0.00
FR\“, ?er1es 2004-HE2 M1 0.902% UsD 100, 685 88, 352 0.00 Morgan Stanley, FRN 3.734% UsD 16,163, 000 10,717, 034 0.17
25/08/2035 Perpetual
Yerrill Lynch Yortgage Investors Trust, Morgan Stanley, FRN 5. 3% 31/12/2164  USD 2, 180, 000 1,998, 625 0.01
FRY, Serdes 2005-TNCL U3" 0,852 UsD 8,735 7,613 0.00 Morgan Stanley, FRN 5.875%
95 00/2088 31/12/2164 UsD 4,608, 000 4,579, 596 0.02
VetLife Capital Trust IV, 1444 7.875% Morgan Stanley ABS Capital I, Inc.
15/12/2067 Ush 6,302, 000 7, 597, 089 0.03 Trust, FRY, Series 2003-HE3 ‘M1’ [IN))] 136, 120 120,077 0.00
Vetlife Securitisation Trust, FRY, 0.782% 25/10/2033
Series 2017-14 ‘A", 1444 3% USD 2,827,804 2,542, 820 0.01  Morgan Stanley ABS Capital I, Inc.
25/04/2055 Trust, FRY, Series 2003-NC10 ‘NI’ UsD 716, 769 632, 296 0.00
VetLife, Inc., 1444 9.25% 08/04/2068 USD 6, 839, 000 8,943, 047 0.04  0.782% 25/10/2033
VetLife, Inc., FRN 3.85% 31/12/2164  USD 27,961, 000 25,203,303 0.10  Morgan Stanley ABS Capital I, Inc.
VetLife, Inc., FRN 5.875% Perpetual ~ USD 9,861, 000 9,773,796 0.04  Trust, FRY, Series 2004-HEI W1’ UsD 496, 388 438, 062 0.00
MGM Growth Properties Operating 0.672% 25/01/2034
Partnership LP, REIT, 1444 4.625%  USD 5,270, 000 4,962, 477 0.02  Morgan Stanley ABS Capital I, Inc.
15/06/2025 Trust, FRY, Series 2004-HE6 ‘NI’ [IN)] 421, 345 368, 481 0.00
MGM Growth Properties Operating 0.652% 25/08/2034
Partnership LP, REIT, 144A 3.875%  USD 8,070, 000 7,479,928 0.03  Morgan Stanley ABS Capital I, Inc.
15/02/2029 Trust, FRY, Series 2004-NC3 ‘NI’ [IN)] 1,576, 534 1, 383, 543 0.01
MGM Growth Properties Operating 0.632% 25/03/2034
Partnership LP, REIT 5. 75% USD 8, 746, 000 8,721,328 0.04  Morgan Stanley ABS Capital I, Inc.
01/02/2027 Trust, FRY, Series 2004-NC5 ‘NI’ UsD 1,467, 694 1,270, 252 0.01
NN Growth Properties Operating 0.702% 25/05/2034
Partnership LB, REIT 4.5 1501/20%8 U0 L200.000 1,145,387 .01y oon Stanley 43S Capital 1, Tnc
Microchip Technology, Inc. 4.25% UsD 2,399, 000 2, 196, 895 0.01 Trust, FRY, Series 2004-#MC2 NI UsD 304,139 267,678 0.00

01/09/2025

0.712% 25/07/2034
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Norgan Stanley ABS Capital I, Inc. Morgan Stanley Bank of America
Trust, FRY, Series 2004-HEG ‘M2’ USDh 803, 847 704,091 0.00  Merrill Lynch Trust, Series 2014-C19 ush 4,000, 000 3,403, 323 0.01
0.702% 25/08/2034 D', 1444 3.25% 15/12/2047
Vorgan Stanley ABS Capital I, Inc. Norgan Stanley Bank of America
Trust, FRY, Series 2004-HET ‘}2’ UsD 101, 223 89,097 0.00  Verrill Lynch Trust ‘D", 1444 3.071%  USD 5,000, 000 4, 240, 548 0.02
0.732% 25/08/2034 15/02/2048
Norgan Stanley ABS Capital I, Inc. Vorgan Stanley Bank of America
Trust, FRY, Series 2004-HES ‘2’ USD 236, 942 206, 690 0.00  Nerrill Lynch Trust, FRN, Series USh 2,000, 000 1, 740, 959 0.01
0.782% 25/09/2034 015-C23 D", 1444 4. 282% 15/07/2030
Vorgan Stanley ABS Capital I, Inc. Vorgan Stanley Bank of America
Trust, FRY, Series 2004-MiC2 ‘N2 UsD 202, 405 188, 371 0.00  Verrill Lynch Trust, Series 2015-C24 ~ USD 2,000, 000 1,684,513 0.01
1.302% 25/07/2034 D', 1444 3,257 15/05/2048
Vorgan Stanley ABS Capital I, Inc. Norgan Stanley Bank of Anerica
Trust, FRY, Series 2004-MIC3 ‘M2’ Usb 2,167, 087 1,885,075 0.01  Nerrill Lynch Trust, Series 2015-C26  USD 1,000, 000 847,631 0.00
0.632% 25/01/2035 D", 1444 3.06% 15/10/2048
Yorgan Stanley ABS Capital I, Inc. Norgan Stanley Bank of Anerica
Trust, FRY, Series 2005-HEI ‘M2’ UsD 386, 647 338, 508 0.00  Nerrill Lynch Trust, FRN, Series [IN)] 2,500, 000 2,212,019 0.01
0.572% 25/12/2034 01265 B, 1444 4.808% 15/08/2045
Vorgan Stanley ABS Capital I, Inc. Yorgen Stanley Bank of Averica
Trust, FRY, Series 2004-HE2 V3’ USD 58, 706 51,530 0.00  Verrill Lynch Trust, Series 201265 ", USD 2,000, 000 1,696, 037 0.01
1.552% 25/03/2034 144 4,55 15/08/2045
Vorgan Stanley ABS Capital I, Inc. Morgan Stanley Capital I Trust, FRN
Trust, FRN, Series 2004-HE6 ‘3’ Ush 349, 167 302, 736 0.00 Series 2007-T27 ‘B, 144 6.215%  USD 2,500, 000 2,209, 501 0.01
0.752% 25/08/2034 11/06/2042
Vorgan Stanley ABS Capital I, Inc. Morgan Stanley Capital I Trust, FRN,
Trust, FRY, Series 2004-HET ‘W3’ usD 12,624 11, 115 0.00 Series 2018-WP ‘D", 1444 4.419% usb 1, 160, 000 987, 401 0.00
0.782% 25/08/2034 11/07/2040
Vorgan Stanley ABS Capital I, Inc. Morgan Stanley Mortgage }oan Trust
Trust, FRY, Series 2004-HE8 3" USD 885,942 774,111 0.00 RV Series 20049 U 5.38%  USD 137,298 129,850 0.0
0,852 25/09/2034 £5/11/2034
Vorgan Stanley ABS Capital I, Inc. MOTSH“ Stanley M‘ortygage’Loar‘l TY/US[* UsD 5,400 4,710 0.00
Trust, FRY, Series 2004-NG8 ‘3" USD 86,319 75,000 0.0 Series 20054 LA 5 25/08/2035
0.8124 25/09/2031 Mo ey Jorigee b st g 516,920 446,297 0.0
Vorgan Stanley ABS Capital I, Inc. Series 20062 14" 5. 256 25/02/2021
Trust, FRY, Series 2005-XC1 8" USD 72,317 63,000 0.0p loreen Stanley ortgage Loan Trust,
0.612% 95/01/2035 FRY, Series 2007-5AX 242" 0.252%  USD 3,179,539 995, 512 0.00
Morgan Stanley Bank of America 25/02/2037
Verrill Lynch Trust, FRY, Series  USD 2,675,000 2,325,008 0,01 loreen Stanler lorteage Loan Trust,
W1-CI6 “C 4.923% 15/06/2047 FKPf, S/enes 2004-8AR “4A1" 2.386%  USD 392,513 355, 508 0.00
Yorgan Stanley Bank of Agerica ;Ztlggzeol?hlortgage Loan Trust, FRN,
g;ﬁfﬁ;y?gl} TZ”Z;%F'ES/U;%Z; usb 2,000, 000 1821478 - 0.01 Sries 1051 ‘12" 0.4 USD 4,423,196 3,240,556 0.0l
. 25/04/2036
Vorgan Stanley Bark of Auerica Woss Creek Resources Holdings, Inc
Verrill Lynch Trust, FRN, Series USD 3,850, 000 3,466, 898 0.01 i o [IN)] 3,741, 000 3,095, 152 0.01
o = oo 15 /0 o0 1440 7.5% 15/01/2026
QUG D, 144R 5. 218 15/00/ 20T Noss Creek Resources Holdings, Inc
Norgan Stanley Bank of Anerica WAL 10,51 15052007 B Ush 500, 000 441,761 0.00
Verrill Lypch Trust, FRY, Series UsD 580, 000 520, 024 0.00 Mozarthébt“efger Sub. Tne. 1444
2014-C15 D", 1444 5. 061% 15/04/2047 y o UsD 13, 766, 000 12,098, 858 0.05

3.875% 01/04/2029
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Mozart Debt Merger Sub, Inc., 144A New Century Home Equity Loan Trust,
5.25% 01/10/2029 UsD 10,719, 000 9,609,000 004 o ories 20042 W 0.7 USD 30, 269 26,715 0.00
NSCI, Inc., 1444 4% 15/11/2029  USD 1,892, 000 1,743,610 0.01  25/08/2034
MSCI, Inc., 144A 3.25% 15/08/2033  USD 100, 000 89, 283 0.00  New Century Home Equity Loan Trust,
Murphy 01l USA, Inc., 1444 3.75% FRN, Series 20043 W2’ 0.75%  USD 262, 260 232,582 0.00
15022031 UsD 6,291, 000 5AB6L  0.02 o
Nabors Industries, Inc. 5.75% New Century Home Equity Loan Trust,
01/02/2025 Ush 4,480,000 3,636,278 0.02 ppcioies 004 W 0.63%  USD 65, 623 57,533 0.00
National Cinelledia LLC, 144A 5.875% 25/02/2035
15/04/2028 USD 3,597, 000 2,850, 365 0.01 New Century Home Equity Loan Trust,
National CineMedia LLC 5.75% BRN, Series 20043 U3’ 0.812%4  USD 217,577 194,087 0.00
15/08/20%6 UsD 100, 000 68,260 0.00 oo
National Rural Utilities Cooperative New Century Home Equity Loan Trust,
Finance Corp, RY 5,956 0/042086 OO0 1,576, 000 T10L804 0.03 gy Gories 2005-1 W 0.62%  USD 61,904 54,413 0.00
Nationstar Mortgage Holdings, Inc., 25/03/2035
144A 6% 15/01/2027 USD 995,000 914, 668 0.00 New Century Home Equity Loan Trust,
Nationstar ortgage Holdings, Inc., FRY, Series 20042 ‘W’ 1.30%  USD 584, 402 516,000 0.00
1444 5.5 15/08/2028 UsD 4,462, 000 4,018,034 0.02 0804
Nationstar Mortgage Holdings, Inc., New Residential Nortgage Loan Trust,
1444 5. 195% 15/12/2030 Usb 4,906, 000 4,276,997 0.02 gy Serfes 201804 41, 1444454 USD 4,044, 836 3,744,018 0.02
Nationstar Mortgage Holdings, Inc., 25/02/2068
144 5.75% 15/11/2031 Usb 8,240,000 7,237,766 003 Ney Residential Nortgage Loan Trust,
Navient Corp. 5.5% 25/01/2023  USD 2,140, 000 1,964, 783 0.01 FRN,Y S’er%es 2018-14 AN, 1444 4% usb 3,223,514 2,999, 266 0.01
Navient Corp. 5.625% 01/08/2033  USD 868, 000 729,905 0.00 /LT
NCR Corp., 1441 5.75% 01/09/2027  USD 14,052,000 12,926,235 0,05 \ov Residential lorigage Luen Trust,
NCR Corp. . 1444 5% 01/10/2098  USD 5 970,000 1780508 0.0z 10 RN Series 201630 ‘MIC, 144 USD 4,269,207 148,262 0.00
NCR Corp., 1444 5. 125% 15/04/2029  USD 7,015,000 6,412,865 0,03 L2/ -
NCR Corp., 1444 6. 125% 01/09/2029  USD 11,935,000 11,287,240  0.05 ife“'EIII'iTﬁgdS' é“c- 4I~ 7%01/5045/;2705292 UsD 17,224,000 16,577,102 0.07
. . [ ewe rands, ne. .
g%g/ﬂ;olimgsm Tnc., S5 e 6, 120, 000 5,588,138 0.02 01/04/2036 ush 9,581,000 10,421,380  0.04
Netflix, Tne., 1400 5.303% 15/11/209  USD 6,261,000 6,566,769 0,03 \evs Corp., 1444 3.875% 15/05/2029  USD 11,005,000 9,815,132 0.04
Netflix, Ine., 144 4834 15/06/200  USD 4,813,000 4,064,861  0.0p lNewsterledia, Inc., LUAA5.6256 96,202,000 24167175 0.10
Netflix, Inc. 5.75% 01/03/2024  USD 350, 000 37,402 000 DT
Netflix, Inc. 5.875% 15/02/20%5  USD 3,530,000 3,500,780  o0.01 \exsterNedia Inc., 14A4TSE o 0,307,000 8385545  0.03
Netflix, Tnc. 4.875% 15/04/2098  USD 14,962,000 15,095,083 0.0 31/ él/ Em,c il 1
Netflix, Inc. 5.875% 15/11/2028  USD 15,229, 000 16,213,318 0.07 F;;zr?gszero%?;ot;a OLgs, e gp 13, 433, 000 11,197,050 0.05
Netflix, Inc. 6.375% 15/05/2029  USD 103, 000 12,960 0.00 e ]
New Albertsons LP 7.75% 15/06/2026  USD 4,930, 000 4,945,950 0,02 F;gt;gzgf;e’l?,ogfggg, OLgS, MGy g 4,298,000 3,475,401 0.01
New Albertsons LP 7. 45% 01/08/2029  USD 1, 669, 000 L7025 001 o ‘11111 —_
New Albertsons LP 8% 01/05/2031  USD 11,030,000 12,887,393 0,05 Che TRV MPALIOAGS, A0, yyqpy 10,816,000 10,809,223  0.04
New Albertsons LP 6. 625% FRN 5,638 01/05/2073
01/06/2028 Ush 1,005, 000 978, 860 0.00  Nextfra Enerfgy ?apltal Holdings, Inc., UsD 12, 955, 000 10,989, 340 0.05
: , FRY 3.8% 15/03/2082
Ve Century Hone Equity Loan Trust, NextEra Energy Operating Partners LP
FRY, Series 2004-1 W' 0.692%  USD 2,822,978 2,480,046 0.0l Hersy erating ) 3,695, 000 3,387,529 0.0l
25/05/2034 1444 4. 25% 15/07/2024
Yew Century Hone Bauity Loan Trust, TZZ;ETZEZQ;?OSD%ZE"‘% Fartmers I 137,000 125,419 0.00
FRY, Series 2004-4 ‘W' 0.612%  USD 2,709, 851 2,369,519 0.01 o0 TR
95/02/20% Ventfra Bnerey Gperating Partners L, ;) 215,000 2,049,781 0.0l

1444 4. 5% 15/09/2027
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NGL Energy Operating LLC, 1444 7.5% OneMain Finance Corp. 7.125%
01/02/20% i) 4,842,000 L4758 0.00 e USD 6, 681, 000 6,722,787 0.03
Nielsen Finance LLC, 144A 5.625% OneMain Financial Issuance Trust,
01/10/2028 UsD 4,000,000 363917 0.02 o camisa 0, 144058 USD 1,450,000 1,281,132 0.01
NiSource, Inc., FRY 5.65% Perpetual ~ USD 18,745,000 17,061,490 0.07  20/11/2028
i ! LG, Opteun Nortgage Acceptance Corp.
Nissan M(itor Acceptance Co. LLC USD 150, 000 129,218 0.00 pteun Mortgage Acceptance Corp
1441 1.85% 16/09/2026 Asset-Backed Pass-Through UsD 141,585 125, 381 0.00
Nissan Motor Acceptance Co. LLC, USD 170, 000 145799 0.00 Certificates Trust, FRY, Series 2005-4 ! ! .
1444 2.45% 15/09/2028 ’ ' : A 0.492% 25/11/203%
NG Holding Co., Inc., 144A7.125% Opteun Mortgage Acceptance Corp.
01/01/2026 USD 17,210,000 16,126,160 0.0T i my Sories 20061 ‘i’ USD 1,791,763 1,543,585  0.01
Nomura Asset Acceptance Corp. 0.402% 25/04/2036
Alternative Loan Trust, STEP, Series USD 994 890 0.00  Option One Nortgage Accept Corp.
2005-TF1 ‘245" 5.659% 25/03/2035 Asset Back Certificates Trust, FRY, ush 183, 420 160, 229 0.00
NortonLifeLock, Inc., 144A 5% Series 2003-5 ‘A" 0.422% 25/08/2033
15/04/2025 USD 3,749, 000 3,325, 132 0.01 Option One Mortgage Accept Corp.
NovaStar Nortgage Funding Trust, Asset Back Certificates Trust, FRY, UsD 984, 838 897, 060 0.00
FRY, Series 2004-2 ‘W4" 1.902%  USD 314, 256 273,269 0,00 Series 20035 L' 0.752% 25/08/2033
95/09/2034 Option One Mortgage Accept Corp
Novelis Corp., 1444 3.25% 15/11/20%6  USD 5,181, 000 4,612,583 0,07  Asset Back Certificates Trust, R, USD 30,712 32,380 0.00
Novelis Corp., 1444 4.75% 30/01/20%0  USD 8,090, 000 7,519,540 0,03 Series 20035 U2 LGAZA 25/08/2033
Novelis Corp., 144A 3.875% Option One Mortgage Loan Trust, FRN,
15/08/2031 USD 2,590,000 2,212,466 0.0l ooy W 0emABALAN D 432,510 .90 0.00
NRG Energy, Inc., 1444 3. 375% Organon & Co., LMA4125% yop 19 165,000 16,301,967 0,07
15/02/2029 Ush 4, 085, 000 3,533, 872 0.01  30,/04/2028 » 100, » OUL .
NRG Energy, Inc., 1444 5. 25% Organon & Co., LAS. 125 g 12,061,000 11,103,195  0.05
15/06/2029 USDh 8,700, 000 8,227,719 0.03 30/04,/2031 » V0L e .
. Outfront Media Capital LLC, 144A 5%
NRG Energy, Inc., 144A3.625% i) 7,305, 000 6,289,662 0.03 1309001 Ush 5,233,000 4,726,298 0.02
1570272031 0/ : & Minor, Inc., 144A 4.5%
wens & Minor, Inc., .
NRG Energy, Inc., 144A 3.875% USD 5,040, 000 4,361, 139 0.02 31/03/2029 1)) 7,499, 000 6,768, 952 0.03
15/02/2032 .
YRZ Bxcess Spread-Col lateralized Owe“S'Br;“mY ,G%a,zsf’mam’ e s 5, 189, 000 4,830,466 0.02
Yotes, Series 2021-F¥T2 ‘N’ 144 USD 5, 681, 139 4,077,420  0.0p M 6.625% 13/05/2027
39284 25/05/20%6 fji;iﬁgf%?jg;nup ster, s ysp 10,402,000 8,929,703 0.04
Nuance Communications, Inc. 5.625%
F USD 10,228,000 9,307,910 0.00 PagaJon’ s Intortion], T, W0 170,000 s 000
Uesis Midstrea Parters 1D, LA 0 s 00 et 0ol 13)8‘1531 15/06/2029 - ' ' '
01/04/2029 »O% b ' o tharmaceutical, e, AL gy 15,641,000 14,111,205  0.06
Uasis Petroleun, Ine., WA 6.575 3,887, 000 3,594,339 0.02 2134021102 71 dustries, Tnc. 6. 625%
g/ ) ) y ) . ark-Unio Industries, Inc. b. )i
giv/gguio\\‘z:ter US Holding Corp., 144A 15/04/2027 o SR i o
15 01/10/2028 Ush 5,011, 000 4,399, 258 0.02 Par’ty ’Clty Holdings, Inc., 1444 8.75% UsD 1,223, 000 1,114,289 0.00
O Semiconductor Corp., 1444 3 8754 L6/0L/ 2006
R . 875 .
01/09/2028 USDh 7,833, 000 7,087, 630 0.03  Patterson-UTI Energy, Inc. 3.95% USD 3,424, 000 3,024, 296 0.01
OneMain Finance Corp. 5.625% 01/02/2028
o son-U
15/03/2023 USD 7,048, 000 6, 496, 589 0.03 i;;ﬁ;;gggtn Energy, Inc. b.15% USD 360,000 391,583 0.00
OneMain Finance Corp. 6.875% }
15/03/2025 USD 4,055, 000 3,991,800 002 PBFHoldingCo. LLC, 144A9.25% |\ 6,208, 000 5011850 0.02

15/05/2025
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PDC Energy, Inc. 5.75% 15/05/2026  USD 1, 883, 000 1,726,177 0.01  Post Holdings, Inc., 144A5.75%
People” s Choice Home Loan Securities 01/03/2027 UsD 12,818, 000 11, 680, 417 0.05
Trust, FRY, Series 20042 ‘1B’ 1.%52%  USD 1,050, 705 935,553 0.00 i ) 5. 6231
2;1;?0,”2034, eries I 52 };;;élf/lgég;ngs, Inc., 144A 5.625% UsD 8,420, 000 7,824,785 0.03
Performance Food Group, Inc., 144A Post Holdings, Inc., 144A 5.5%
6. 8108 01/05/206 UsD 875, 000 80912 0.00 o Ush 14,277,000 13,254,284 0.05
Performance Food Group, Inc., 144A Post Holdings, Inc., 144A 4.625%
550 15/10/2001 USD 10,096, 000 9,2845  0.04 iy UsD 5, 200, 000 LETT103 0.0
Performance Food Group, Inc., 144A idi ings, Inc., 144A 4.875%
e USD oS00 Tt o.os e WS TR WS ugy o sas e smas 00
PetSmart, Inc., 144A 4.75% Prestige Auto Receivables Trust, Series
15/02/2028 s 076,000 5076761 0.02 e ewpsmy U 1,480,000 1,309,751 0.01
PetSmart, Inc., 144A 7.75% i 5. 1954
16,/02/209 ' oUsD 3,480, 000 3,337,764 0.01 Tgf;?ggzgra"ds’ fne., BB g, 1,985, 000 1,824,538 0.0l
PGT Innovations, Inc., 1444 4.375% Pr’est’ige Brands, Inc., 144A 3.75%
01/10/20% USD 4,242, 000 3,764, 598 0.02 01/04/2031 USD 50, 000 42,821 0.00
Photo Holdings Nerger Sub, Inc., 1444 Prime Security Services Borrower LLC,
§.5% 01/10/2026 Usb 26,580,000 26,354,455 011 T 15000 UsD 10, 050, 000 9,522,419 0.04
Physicians Realty LP, REIT 2.625% Prime Security Services Borrower LLC,
01/11/2031 Usb 30,000 2,26 0.0 s gt ush 8,904, 000 7,580,504 0.03
Pike Corp., 1444 5.5% 01/09/2028 ~ USD 5, 143, 000 4,550,529 0.02  progressive Corp. (The). FRY 3,375
Pilgrin’ s Pride Corp., 1441 5.875% o *ousp 17,452,000 15,769,231 0.0
08/ ' UsD 1, 760, 000 1,639,929 0,01 Perpetua "
s Providence Service Corp. (The), 1444
erin’ s Pri 18 4,95% St 1= 1 o Usb 850,000 787,673 0.00
T;lgilgog Pride Corp., HALZ0 gy 1, 038,000 92,203 0.00 B854 18/11/2005
/U Prudential Financial, Inc., FRN 5. 625%
; can Pinel - S UsD 44,281,000 40,631,224  0.17
21?;25 r;HAmenian Pipeline LP, FRN USD 6,942, 000 5,224, 645 0.02  15/06/20
- 1290 Perpetua PTC, Inc., 144A 3.625% 15/02/2025  USD 813, 000 727,302 0.00
g i*/‘g;gg;;s Inc., WALTSE o 5,796, 000 4880790 0.02  PIC, Tne., 144A4%15/02/2028  USD 1,820, 000 1,635,060 0.01
Plavtis Toldine € o Public Service Co. of Oklahoma 2. 2% UsD 350000 304 872 0.00
1,3,521,23290 ing Corp., THALZ® gy 713,000 616,919 0,00 15/08/2031 ' ' :
H”I"G / R QVC, Inc. 4.375% 15/03/2023  USD 2,706, 000 2,459,810 0.01
Il beneral rurchaser , 14449, 9 .
01/10/20%8 UsD 4,230,000 3,783,205 0.02 Eiigﬁ;ozcgrb“ LG AT ey, 8,195,000 7,393,113  0.03
PNC Financial Services Group, Inc. . .
h RALI Series 2003-0520 Trust, §
(The), FRY 348 31/12/2164 USSR a0 T ush 3 521 0.00
PNC Financial Services Group, Inc. o —
i RALT Trust, FRY, Series 2007-0H7 ‘141
(The), FRY 819 Perpetual USD RSO0 90T 550,05 A T T S ST USD 2,831,439 2,384,486  0.01
PNC Financial Services Group, Inc. Lo ca
(Th), RN 5 Porpetual UsD 8,866, 000 8,314,168 0.03 gé]:(IJST/IZUOSBtG Series 06483 A0 6 07, 369 .
PNC Financial Services Group, Inc. o e o
i ) R, 04
(Th). RN 4,85 Perpotua] USD 21,365,000 19,222,530  0.08 gqté?;r:;oﬁlzams(enes WU . Lm0 000
2040 L9/
PUIC FISR ISSUER TRUST, FRY, R Trust, R, Series 205-001 A1
Series 2018-FT1 ‘A", 1444 2.4%%  USD 3,171, 000 793,220 0.01 L UsD 2, 560, 247 1,929,948  0.01
25/04/2023 e g
PAAC GUSR ISSUER TRUST, FRY, 5:%;2”;3% Serles MOGABIG A0 68y 5,133,000 4,438,430 0.02
Series 2018-6T1 ‘A", 1444 2.94%  USD 5,930, 000 5,244,424 0.02 M .
25/02/2023 f%,Trzsé’o;n?Néﬁizgl/;f)326006 B0 ygp 1,683, 462 L2713 0.01
PYJAC GVSR ISSUER TRUST, FRY, W Tt S". WSl AL
Series 2018-612 ‘A", 1444 2.74%  USD 1,050, 000 927,526 0.00 rust, Serles 2006514 UsD 3,759, 603 3,246,431 0.01

25/08/2025

6.5% 25/11/2036
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RALL Trust, Series 2006-95¢ ‘A2" 6% Residential Asset Securitization Trust,
25/04/2036 Ush 21,958 218,625 0.00 Series 2005488 ‘AII" 6 USh 639, 764 471, 944 0.00
s ONT—OGE 0! 95 10719035
RALL T‘rust: FR’N, Series 200755 A2 ) 1,578, 165 1, 094, 949 0.00 25/07/2035 o
0.622% 25/03/2037 RRWST Trust, Series 2006-S10 “1AL" 6%
. . o UsD 3,223, 627 2,788,530 0.01
RALT Trust, Series 2007-056 ‘A29" 6% 25/10/2036
R USD 2,484,490 2, 168, 666 0.01 . o
25/04/2037 RFVST Trust, Series 2004-89 21
. L oein e os 1o UsD 166 147 0.00
RALT Trust, Series 2005-Q517 “A3" 6% 4.75% 25/12/2019
1o fonar UsD 134, 264 118,963 0.00 .
26/12/203% REMST Trust, FRN, Series 2006-SA4
. G e o)1) o USh 1,189, 457 1,011, 852 0.00
RALT Trust, Series 2006-0S17 5" 6% 2017 4.48% 25/11/2036
o) UsD 1,770, 543 1,511,874 0.01 . G e
25/12/2036 RRWST Trust, Series 2006-S6 “Al4™ 6%
. [p— Py Ush 1,548, 294 1,337, 526 0.01
RALT Trust, Series 2006-0S1 “AT" 5.75% 25/07/2036
P UsD 3,033,999 2,651,583 0.01 . e G s
25/01/2036 RFYST Trust, Series 2005-S7 “A6" 5.5%
. . - o UsD 110,978 94,997 0.00
RALT Trust, Series 2007-Q88 “AT" 6% 25/11/2035
0 o UsD 2,603, 294 2,229, 592 0.01 .
25/06/2037 RHP Hotel Properties LP, REIT, 144A
o' pw o [IN))] 5, 144, 000 4, 541, 506 0.02
RALT Trust, Series 2007-QS8 ‘A8" 6% 4.5% 15/02/2029
0 o UsD 3,382, 924 2,896, 852 0.01 . '
25/06/2037 RHP Hotel Properties LP, REIT 4.75%
) o UsD 17,019, 000 15,317,971 0. 06
RAWP Trust, FRN, Series 2002-RS2 15/10/2027
. o UsD 148,210 131,576 0.00 . . .
AI5" 5.322% 25/03/2032 Ritchie Bros Holdings, Inc., 144A 4. 75%
o UsD 3,321, 000 3,057,693 0.01
Range Resources Corp. 8.25% USD 1,979 000 1901, 597 0.02 15/12/2031
15/01/2029 Y Y ’ Rite Aid Corp., 144A7.5%01/07/2025  USD 10, 562, 000 9, 581, 200 0.04
. o i o "
KﬁgCNT‘rust: FR’N, Series 2005-KS2 Ml UsD 50,581 44,484 0.00 Rite Al.d Corp., 144A8%15/11/2026  USD 19, 129, 000 17, 219, 861 0.07
0,737 25/03/2035 Rockeliff Energy ITLLC, 144A 5. 5%
. UsD 2,985, 000 2,701, 560 0.01
Rayonier AM Products, Inc., 144A 15/10/2029
T UsD 48,000 44,588 0.00
7.625% 15/01/2026 Rocket Mortgage LLC, 144A 2.875%
. , UsD 5,700, 000 4,993, 819 0.02
Raytheon Technologies Corp. 1.9% 15/10/2026
USD 460, 000 388, 683 0.00
01/09/2031 Rocket Mortgage LLC, 144A 3.625%
- [IN))] 2,968, 000 2,629,973 0.01
Regeneron Pharmaceuticals, Inc. 1.75% 01/03/2029
o UsD 500, 000 413, 543 0.00
15/09/2030 Rocket Mortgage LLC, 144A 3.875% UsD 3 943, 000 3 533, 399 0.01
Renaissance Home Equity Loan Trust, 01/03/2031 . T ’
FRY, Series 2005-2 ‘AV3’ 0.462%  USD 205, 058 176, 676 0.00  Rocket Mortgage LLC, 144A 4%
95/08/20%5 15/10/2033 UsD 1,860, 000 1, 660, 584 0.01
Renaissance Home Equity Loan Trust, Roller Bearing Co. of America, Inc.,
FRY, Series 2003-1 ‘M" 1.102% UsD 253,925 223,178 0.00  144A 4.375% 15/10/2029 Usb 2,236,000 2,013,007 0.01
25/06/2033 RP Escrow Issuer LLC, 144A 5.25%
Renaissance Home Equity Loan Trust, 15/12/2025 Usb 4,145, 000 3,690,774 0.02
FRY, Series 2003-4 ‘M1’ 0.952% Usb 768, 486 669, 884 0.00  RR Donnelley & Sons Co., 144A8.5%
95/03/20%4 15/04/2029 UsD 150, 000 214,945 0.00
Renaissance Home Equity Loan Trust, RR Donnelley & Sons Co. 8.25%
STEP, Series 2003-4 ‘N2F" 6.244%  USD 386, 526 365, 214 0.00 01/07/2027 Usb 650,000 682, 443 0.00
25/03/2034 y Sabre GLBL, Inc., 144A 9.25% UsD 3, 145, 000 3,136, 045 0.01
Rent-A-Center, Inc., 1444 6.375% 15/04/2025
. UsD 438,000 403,072 0.00
15/02/2029 Sabre GLBL, Inc., 144A7.375%
A e UsD 6, 390, 000 5,894, 181 0.02
Residential Asset Securitization Trust, USD 7 024, 859 4 899,032 0.00 01/09/2025
Series 2007-5 ‘202" 6% 25/05/2037 Y T ' Santander Prime Auto Issuance Notes
Residential Asset Securitization Trust, Trust, Series 2018-4 ‘F, 1444 6.8%  USD 431, 594 384, 332 0.00
Series 006-48 ‘341" 6% 25/08/2036 UsD 2,764, 107 1, 668, 253 0.01 15/09/2025
Residential Asset Securitization Trust, USD 16,785 2,218 0.00 Saxon Asset Securities Trust, FRN, UsD 1,692, 915 1,491, 059 0.01

Series 2005-A4 ‘AL 5.5% 25/12/20%

Series 2003-3 ‘I’ 1.06TH 25/12/2033
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Saxon Asset Securities Trust, FRN, Sirius XM Radio, Inc., 1444 5.5%
. c e ‘ 11,617,000 11,051,706  0.05
Series 2004-2 WV2' 1.8924 UsD 200, 309 176,121 0.00  01/07/2029 USD
23,/08,/2035 . . Sirius XM Radio, Inc., 144A3.875% UsD 100, 000 86,587 0.00
Schweitzer-Yauduit International, Inc., 01/09/2031
i UsD 345,000 318,586 0.00 . .
1444 6.875% 01/10/2026 Six Flags Entertainment Corp., 144A UsD 17 746. 000 15. 818, 060 0.07
Science Applications International USD L 560. 000 LA1L 671 0.01 4.875% 31/07/2024 Y Y ’
Corp., 1444 4.875% 01/04/2028 0 B " Six Plags Dntertainment Corp., 144 o 1,900, 000 1,735,221 0.01
. :n . 5 R 15/04/9097 ’ 4 4 t .
v s s o5 SLENREL
A S 10/10/202 ix Flags Theme Parks, Inc., 144A T%
Seotts Wiracle-Gro Co. (The), 1444 44 01/07/20%5 USD 3,052,000 2,871,713 0.01
01/04/2081 UsD 5,712, 000 4,942, 070 0.02 Sonic Automotive, Inc., 1444 4.625%
Scotts Miracle-Gro Co. (The), 1444 15/11/2029 UsD 5,691, 000 5,073, 001 0.02
o UsD 6,633, 000 5,812,251 0.02 : -
4.375% 01/02/2032 Sotheby s, 1444 7.375% 15/10/2027  USD 3,564, 000 3,349,242 0.01
S?OLLS Miracle-Gro Co. (The) 4.5% UsD 1, 444, 000 1,328, 869 0.01 Sour}d\"lew Home Loan‘ Tr}lst, FRN,
15/10/2029 Series 2004-WCI ‘M2’ 0.632%  USD 129, 643 111,163 0.00
?gr,é‘l"’;oi;mwn' fne, HH3STH -y 2,928, 000 2,569,027 0.01 25/ (;1/ Zocgif e
/0l outhern California Edison Co.,
Scripps Escrow 11, Inc., 1444 5. 375% 6. 95% Perpetual Usb 4,961, 000 4,374,933 0.02
o USD 2,835, 000 2,543,510 0.01
13/0_1/ 2031 B Specialty Underwriting & Residential
Sgrlpps Escrow, Inc., 144A 5.875% UsD 1,975, 000 1,830, 812 0,01 [inance Trust, FRY, Series 2004-BC1 USD 6, 395 5,691 0.00
15/07/2027 W' 1L 172K 25/02/205
Seasoned Credit Risk Transfer Trust, S .
) pectrum Brands, Inc., 144A 5%
10, FRY, Series 20173 ‘410" 0% USD 212,850,122 17,460 0.0 g1/10/2099 USD 3,634,000 3,364,393 0.01
25/07/2056 5
pectrum Brands, Inc., 144A 5.5%
Securitized Asset-Backed Receivables 15/07/2030 UsD 7,689, 000 7,219, 464 0.03
LLC Trust, FRY, Series 2004-5C1 “W°  USD 450,527 395,638 0.00 gt b Lo 1448 8875
0.602% %5 /00/2034 12%3;%31m 5 e " usD 2,931,000 1,945,090  0.01
Securitized Asset-Backed Receivables . -
Spirit AeroSystems, Inc., 144A 5. 5%
LLC Trust, FRY, Series 2005-0P1 ‘N2’ USD 961,941 828,965 0.00 |50 /0005 Usb 2,510,000 2,292,329 0.01
0.552% 25/01/2035 -
i edrt Spirit AeroSystems, Inc., 1444 7.5%
PR Ush 9,958, 000 9,217,150  0.04
gij‘gijg’;‘;gy FRN 41255 gy 17,428,000 15,537,019 0.06 15/04/20%5
) Spirit AeroSystems, Inc. 4.6%
Sempra Energy, FRN 4.875% Perpetual ~ USD 19,645,000 18,443,490 0.08 506000 UsD 144,000 126,817 0.00
zer?lﬁ;tTST/z;};gzlﬁgle& Tne., WA hop 1,956, 000 1,722,454 0.01  Sprint Capital Corp. 8.75% 15/03/2082  USD 46,104,000 61,031,979 0.25
19 ) Sprint Corp. 7.625% 15/02/202%5  USD 56,017,000 56,850,803  0.23
Sequota lortgage Trust, PR, Series ;) 495, 985 797385 0.00  Sprint Corp. 7.625% 01/03/202%6  USD 31,388,000 33,255,203 0.14
L Sprint Corp. 7.873% 15/09/2023  USD 39,363,000 38,310,376 0.16
glgdﬁ;mégéw row, Tne., WA o) 3,000, 000 2,687,036  0.01 Sprint Corp. 7.125% 15/06/2024  USD 19,434,000 19,209,317 0.08
S“ “{“‘ ’le ision ¢ _—_— SRS Distribution, Inc., 144A 4.625% UsD 6. 484 000 5 746, 078 0.02
S USD 5,465,000 4,678,260  0.02  01/07/2028 i o '
Shlar Tlrision o, T, 14 SSUC Techmologies, Tne,, W30y, 21,951,000 20,244,756 0.08
512; gﬁozizg‘aémn o, ey UsDh 2,332, 000 1,996,961 0.01  30/09/2021 b P :
Sinclair Television Grop, Tne, 1444 STACR Trust, FRY, Serfes ISRy, 7,500, 000 6,723,515 0.03
S USD 3,345,000 2,798,406 0.01 W, L4k 2503 25/02/2047 o 1o :
Lo e Standard Industries, Inc., 144A 5%
Ei%g;;& sadlo, Inc., LAY o BI0.00 4005100 016 B USD 2,683, 000 2,437,626 0.01
Sirius XV Radio, Inc., 1444 4% Stendard Indstries, e, AT o) 19,583,000 17,855,561  0.07

15/07/2028 USD 6,882, 000 6,111, 159 0.03

15/01/2028
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Standard Industries, Inc., 1444 3. 375% Structured Asset Securities Corp.
15/01/2031 USD 4,649, 000 3,951, 597 0.02 Mortgage Loan Trust, FRN, Series  USD 1, 367, 215 1,192, 964 0.01
Stanley Black & Decker, Inc., FRN 4% 2006-BC4 ‘A4’ 0.442% 25/12/2036
15/03/2060 usb 1, 680, 000 1,523, 361 0.01 Structured Asset Securities Corp.
Staples, Inc., 1444 7.5% 15/04/2026  USD 34, 098, 000 30, 774, 109 0.13  Pass-Through Certificates Trust, Series [IN)] 1, 063, 290 836, 789 0.00
Staples, Tnc., 1444 10.75% 15/04/2001  USD 16,244,000 13,493,326 0.06 2001 N’ 3455 25/0/20%
Stae Sreet Cop, FRY 3,84 Perptial USD 5,163, 000 4,562,449 0.02  SumerBCBideoBLLC, LASSN o PP~ .
State Street Corp., FRN 5.625% 31/10/2026
USDh 8,264, 000 7,585,545 0.03 . .
Perpetual Summit Materials LLC, 144A 5.25%
: . B} UsD 5,658, 000 5,213,243 0.02
Station Casinos LLC, 144A 4.5% 15/01/2029
15/09/2028 UsD 9,715,000 8,676,672 0.04 g it yigtrean Holdings LLC, 1444
: e ' USD 4,222, 000 3,810,063 0.02
Stericycle, Inc., 1444 3.875% USD 3 816, 000 3 318, 455 0.01 8. 5% 15/10/2026
15/01/2029 816, 918, 01 Sunoco L, 1444 4. 5% 30/04/2030  USD 8,645, 000 7,765,815 0.03
Stevens Holding Co., Tnc., 1444 6 195% Sunoco LP 5. 875% 15/03/2028  USD 1,059, 000 988,517 0.00
010205 Usp 4,375, 000 4,130,560 0.02 gyn0c0 LP 4. 5% 15/05/2029  USD 5,717,000 5,126,512 0.02
Structured Adjustable Rate Mort%rageY SVB Financial Group, FRN 4% UsD 24,130, 000 91, 404, 479 0.09
Loan Trust, FRY, Series 2005-1 ‘11" USD 593, 289 533,597 0.00 Perpetual
2.827% 25/02/2035 SVB Financial Group, FRN 4.25% UsD 8,820, 000 7,898, 603 0.03
Structured Adjustable Rate Mortgage 31/12/2164
Loan Trust, FRY, Series 2004-20 ‘341’ usD 44,797 40, 105 0.00 Switch Ltd., 1444 3. 5% 15/09/2028  USD 1,851, 000 1, 646, 308 0.01
2,974 25/01/20% SwitchLtd., 1444 4. 125% 15/06/2009  USD 2,926, 000 2,641,120 0.0l
Structured Miustable Rate Jorteage Synaptics, Inc., 1444 4% 15/06/2029  USD 3,400, 000 3,016,492 0.01
Loan Trust, FRY, Series 2005-1 ‘541" USD 218,216 205,772 0,00  Syneos Health, Tnc., 1444 3.6256 o 1,908, 000 1,663,365 0,01
2.791% 25/02/20% 15/01/2029
Structured Asset Investment Loan Tall“gras/s ]%nergy Partners P, 1Moy 12,901, 000 12,322, 526 0.05
Trust, FRY, Series 2004-BXC1 ‘45" USD 145,342 128,660 0.00 - 0L/10/2025 ‘
13324 25/09/2004 ga%lgf“;_ﬁ“”g" Partners LF, AL gy 1,130,000 1,036,981  0.00
Structured Asset Investment Loan 1/03/2027
Trust, FRY, Series 20045 W’ 1.022%  USD 13,235 1,632 0,00 [Tellerass Bnergy Partners Ip 1A o)) 4,985,000 3,749,687 0.02
2505251 5.5% 15/01/2028
Structured Asset Nortgage Talylgr’ass Energy Partners LP, 1444 6% UsD 1,361, 000 3,858, 231 0.02
Investnents 11 Trust, FRY, Series  USD 2, 395, 590 2,971,259 0.01 Y100
005183 ‘1AL 0, 372% 25/08/2035 Talylgr’ass Energy Partners LP, 1444 6% UsD 8,724, 000 7,621, 009 0.03
Structured Asset Mortgage 01/08/2031 '
Investuents 11 Trst, B, Series  USD 10,307,238 8,122,865 0,03 s fesoureesPartmersl Ay gy 00 5736 002
07187 1AL 0.952% 25/05/2047 L5/01/2082 o
Structured Asset ortgage g”,g; ,g;;”ms Partners LP 83750 gy 4,132, 000 3,758,678 0.02
Investments II Trust, FRN, Series USDh 2,796, 100 2,101, 354 0.01 Th ”R ) P 17 6.5
2006-4R6 241 0.292% 25/07/2046 1;;5; /23;‘;”““ artners L6950y 7,733,000 7,315,122 0.03
Structured Asset Nortgage 1 R Part 1P 54
Tnvestnents 11 Trust, FRN, Series  USD 134,169 373,445 0.00 12%? /2352;“““ artners L9 ysp 3,710,000 3,439,316 0.01
2005-4R5 ‘43" 0. 589% 19/07/2035 e b 1 6575
Structured Asset Securities Corp. i 5,351,000 5,283,923 0.02
Mortgage Loan Trust, FRN, Series ~ USD 4,585, 772 3,915,072 0.02 T/r /R Part 1P 4875
2006-BC3 ‘A 0.412% 25/10/2036 T ) 8,844,000 8,479,912  0.04
Structured Asset Securities Corp. Te;lm /Health Holdings. nc.. 1444
\Mortgage Loan Trust, FRN, Series ~ USD 989, 373 874, 289 0.00 6,375% 01/02/2025 8%, e, 1 [IN)] 1,958, 000 1,627, 167 0.01
2RS40, 952825/ 2051 TEOW, T, 1444 4.78Y 15/03/20%6  USD 850, 000 70,011 0.00
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Eel?n(}il;\,seifcmir:i?zén;f/ﬂz/2(1)33\ UsD 6,681, 000 5,965, 330 0.02 glerlrnzzuﬁnanclal Corp., FRN 5. 1% UsD 33,019, 000 32,600,435 013
4 l1)"'0J1"20y29 o UsD 17, 114, 000 15, 353, 463 0.06 Truipsr Fdinancial Corp., FRN 5. 125%
T‘empzyr S;alv International, Inc., 1444 Perpetual . ST s 10,716, 000 9,989, 748 0.04
3.875% 15f'1hf'2031 Ush 3,794, 000 3,356, 080 0.01 TTM Technologies, Inc., 144A 4%
) UsD 3,715, 000 3,259, 410 0.01
Tenet Healthcare Corp., 1444 4. 625% USD . 969, 000 L 776, 662 0.01 01/03/2029
01/09/2024 T T ' Twitter, Inc., 1444 3.875% 15/12/202T  USD 850, 000 783,611 0.00
Tenet Heal theare Corp., 144A 7.5% Uber Technologies, Inc., 144A 7.5%
01/04/205 USD 2,894, 000 2,688, 044 0.01 15/09/2027 [IN)] 3,770,000 3,610, 194 0.02
Tenet Healthcare Corp., 144A 4.875% Uber Technologies, Inc., 144A 4.5%
OL/0L/20% UsD 50, 955, 000 46, 206, 409 0.19 15/08/2029 UsD 7,644, 000 6,874, 701 0.03
Tenet Healthcare Corp., 144A 6.25% UMBS 2.5% 01/06/2051 UsD 62, 590 56, 296 0.00
01/02/2027 UsD 29,660, 000 27,096, 991 0.1 UMBS 2% 01/08/2051 UsD 2,500, 419 2,195,578 0.01
Tenet /Heal[hcare Corp., 1444 5.125% UsD 18, 325, 000 16, 865, 630 0.07 UMBS 2% 01/1.1/2051 B [IN)] 54,641 47,981 0.00
01/11/2027 United Airlines Holdings, Inc. 4.875%
, P USh 1,935, 000 1, 756, 610 0.01
Tenet Healthcare Corp., 144A 4. 625% 15/01/2025
S UsD 1, 248, 000 1,132, 005 0.00 o -
15/06/2028 United Airlines, Inc., 1444 4.375%
) P UsD 9,608, 000 8,809, 169 0.04
Tenet Healthcare Corp., 144A 4.25% 15/04/2026
o UsD 6, 790, 000 6,071,124 0.03 e ,
01/06/2029 Uniti Group LP, REIT, 144A 6. 5%
[IN)] 2,147,000 1, 889, 030 0.01
Tenneco, Inc., 144A 7.875% 15/02/2029
USD 4,894, 000 4,665, 453 0.02
15/01/2029 Universal Health Services, Inc., 1444
/e USh 395, 000 342, 357 0.00
Tenneco, Inc., 144A 5.125% 2.65% 15/01/2032
UsD 5,805, 000 5,009, 588 0.02 L o
15/04/2029 [nivision Communications, Inc., 1444 USD 9. 666, 000 9377 868 0.01
Terex Corp., 14445%15/05/2029  USD 7, 745, 000 7,025, 653 0.03  4.5% 01/05/2029 Y Y ’
TerraForn Power Operating LLC, 1444 Urban One, Inc., 144A 7.375%
4,950 31/01/2023 USD 3,735, 000 3,370, 104 0.01 01/02/2028 [IN)] 1,817,000 1,652, 139 0.01
Time Warner Cable LLC 4. 5% US Bancorp, FRN 3. 7% 31/12/2164  USD 13, 145, 000 11, 614, 480 0.05
15/09/2042 Ush 395,000 318, 740 0.00 US Bancorp, FRN 5. 3% Perpetual ~ USD 1, 194, 000 1,139, 783 0.01
T-Vobile USA, Ine. 4.75%01/02/2028  USD 40, 608, 000 37,738,829 0.16  US Foods, Inc., 144A 4.625%
T-Mobile USA, Inc. 3% 15/02/2041  USD 860, 000 737,277 0.00  01/06/2030 UsD 4,072,000 3,631, 445 0.02
Topaz Solar Farms LLC, 144A 5. 75% Vail Resorts, Inc., 144A 6.25%
30/09/2039 USD 763, 468 802, 288 0.00 15/05/2025 [IN)] 2,511,000 2,304,299 0.01
TopBuild Corp., 144A 3.625% Valvoline, Inc., 144A 4.25%
15/03/2029 USD 803, 000 714,201 0.00 15/02/2030 [IN)] 6, 330, 000 5,701, 202 0.02
TopBuild Corp., 144A 4.125% Valvoline, Inc., 144A 3.625%
15/02/2032 UsD 273,000 246, 721 0.00 15/06/2031 UsD 500, 000 427, 447 0.00
i 95% 15/04/202 j i y
Trlh_ias Corp., 1444 4.125% 15/04/2029 USD 9,019, 000 7,982, 242 0.03  Varex Imaging Corp., 144A 7.875% UsD 90,000 88,252 0.00
TriNet Group, Inc., 144A 3.5% 15/10/2027
USD 500, 000 439, 749 0.00
01/03/2029 Vector Group Ltd., 144A 10.5% USD 9 592, 000 9 306, 146 0.01
TripAdvisor, Inc., 1444 Th 15/07/2025  USD 3,838, 000 3,572, 864 0.02 01/11/2026 e Y !
Triton Water Holdings, Inc., 144A Vector Group Ltd., 144A 5. 75%
6,25 01/04/2029 UsD 7,983, 000 6,800, 941 0.03 01/02/2029 UsD 1,084, 000 931, 292 0.00
Triumph Group, Inc., 144A 8.875% Velocity Commercial Capital Loan
01/06/2024 Ush 512,000 523,210 0.00 Trust, FRY, Series 2018-2 ‘A", 1444 USD 3, 668, 865 3,332,980 0.01
Triumph Group, Inc., 144A 6. 25% 4.05% 26/10/2048
15/09/2024 Ush 3,960, 000 3,616,534 0.01 Velocity Commercial Capital Loan
ist Financi \ 4. 95% N, Series 2018-2 N2, 144! .
Truist Financial Corp., FRN 4. 95% USD 4,539, 000 4,302,970 0.0 Trust, FRY, Series 2018-2 ‘N2", 1444 USD 411, 406 374,810 0.00

Perpetual

4.51% 26/10/2048
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Velocity Comnercial Capital Loan Walu Mortgage-Backed Pass-Through
Trust, FRY, Series 20182 ‘W3’ , 1444 USD 591,534 531,661 0.00  Certificates Trust, FRY, Series [IN)} 73,906 67,311 0.00
4,724 26/10/2048 2005-AR18 ‘143" 2.829% 25/01/2036
Ventas Realty LP, REIT 4%01/03/2028 ~ USD 135, 000 131, 444 0.00  Wallu Mortgage-Backed Pass-Through
ViaconCBS, Inc. 4.2% 19/05/2032  USD 205, 000 204, 020 0.00  Certificates Trust, FRY, Series [IN)} 1,033, 080 927,913 0.00
ViacomCBS, Inc., FRN 5.875% 2005-AR14 ‘1047 2.838% 25/12/2035
28/02/2057 usb 8,304, 000 7,310,014 0.03 Wallu Mortgage-Backed Pass-Through
ViacomCBS, Inc., FRN 6.25% Certificates Trust, FRN, Series [IN))] 366, 184 321, 309 0.00
28/02/2057 UsD 30, 458, 000 30, 276, 764 0.12 2004-AR11 ‘A" 2.358% 25/10/2034
Viavi Solutions, Inc., 144A 3.75% WaMu Mortgage-Backed Pass-Through
01/10/2029 UsD 5,280, 000 4,660,972 0.02 Certificates Trust, FRN, Series [IN)} 1,085, 820 960, 732 0.00
VICT Properties LP, REIT, 144A 3.5% 2004-AR10 “ALB” 0. 943% 25/07/2044
15/02/2025 usb 1, 139, 000 1,020, 133 0.00 Wallu Mortgage-Backed Pass-Through
VICI Properties LP, REIT, 1444 4. 25% Certificates Trust, FRN, Series [IN)] 2,805, 052 2,580, 349 0.01
01/12/2026 UsD 15,391, 000 14,060, 478 0.06 2005-ART “A3" 2.535% 25/08/2035
VICI Properties LP, REIT, 1444 3. 75% WaMu Mortgage-Backed Pass-Through
15/02/2027 UsD 6,145, 000 5,558, 848 0.02 Certificates Trust, FRN, Series [IN)} 1,529, 188 1,416, 694 0.01
VICT Properties LP, REIT, 144A 4. 625% 2005-AR5 “A6” 2.815% 25/05/2035
01/12/2029 usb 10,179,000 9,571,920 0.01 Washington Mutual Nortgage-Backed
VICI Properties LP, REIT, 1444 4.125% Pass-Through Certificates WALT
15/08/2050 UsD 3,525, 000 3,291,477 0.01 Trust, Series 2006-1 ‘13 5.5 UsD 120, 845 105, 315 0.00
Victors Merger Corp., 1444 6. 375% 25/03/2035
15/05/2029 usb 653, 000 541, 052 0.00 Washington Mutual Nortgage-Backed
Vine Energy Holdings LLC, 1444 6, T5% Pass-Through Certificates WALT
15/04/2029 UsD 15,904, 000 15, 253, 823 0.06 Trust, Series 2000-4 ‘13 64 UsD 2,776,538 2,291,039 0.01
Vista Outdoor, Inc., 144A 4.5% 25/06/2037
15/03/2029 Ush 17, 656, 000 15, 685, 308 0.06 Washington Yutual Nortgage-Backed
\‘vl.stra Corp., FR‘I, 1444 Th 31/12/216% USD 3,650, 000 3,264, 578 0.01 Fass-Throu‘ghFertlflcates W‘:{ALT' TS 9,602, 289 1,659, 858 0.01
Vistra Operations Co. LLC, 1444 5. 5% UsD 875. 000 797561 0.00 Trust, FRN, Series 2007-1 ‘IAT" 0,692%
01/09/2026 ’ ’ ’ 25/00/2037
\_15tra Operations Co. LLC, 144A USD 10, 114, 000 9, 194, 639 0.04 Washington Mutual.M(.)rtgage-Backed
5.625% 15/02/2027 Pass=Through Certificates WALT
- . y ) C o ion ey USD 1,951, 113 1,767, 655 0.01
Vistra Operations Co. LLC, 1444 5% UsD 5 394. 000 4997349 0.02 Trust, Series 2005-10 245" 5.75%
31/07/2027 T B ’ 25/11/2035
Vistra Operations Co. LLC, 144A USD 3,958, 000 3,501, 849 0.01 Washington Mutual.M(.)rtgage-Backed
4,375% 01/05/2029 Pass=Through Certificates WALT
) . y . I . USD 40, 369 33,232 0.00
Wabash National Corp., 144A 4.5% UsD 6.187. 000 5 515439 0.02 Trust, Series 2006-5 2(B5" 6.5%
15/10/2028 B B ’ 25/07/2036
Wallu Mortgage-Backed Pass-Through Washington Mutual Nortgage-Backed
Certificates Trust, FRN, Series USD 342, 495 308, 024 0.00  Pass-Through Certificates TALT
2005-AR16 ‘1AL’ 2.718% 25/12/2035 Trust, Series 2005-10 “4CBI" 5. 75% USD 172,438 154,712 000
Wallu Mortgage-Backed Pass-Through 25/12/203
Certificates Trust, FRN, Series USD 3,382, 852 2,988, 105 0.01  Washington Nutual Nortgage-Backed
2006-AR10 “IAL” 2. 843% 25/09/2036 Pass=Through Certificates WALT
Wallu Mortgage-Backed Pass-Through Trust, Series 2005-4 ‘CBT" 5.5% Usb 118,248 106, 084 0.00
Certificates Trust, FRN, Series [IN)) 212,220 242,470 0.00  25/06/2035
2006-AR2“1A1" 2.952% 25/03/2036 Wells Fargo & Co., FRN 3.9% Perpetual ~ USD 63,869, 000 57,886, 527 0.24
Wallu Mortgage-Backed Pass-Through Wells Fargo & Co., FRN 5.9% Perpetual ~ USD 15, 418, 000 14, 349, 500 0.06
Certificates Trust, FRN, Series USDh 1, 400, 467 1, 257,900 0.01  Wells Fargo & Co., FRN 5.875% UsD 5, 273, 000 5,089, 948 0.02

2005-AR14 ‘143" 2.838%25/12/2035

Perpetual
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Tells Fargo Conmercial Mortgage WESCO Distribution, Inc., 144A 7.125%
Trust, FRY, Series 2015-C28 D" 4.22%  USD 2,000, 000 1,693, 203 0.01  15/06/2025 USD 12, 444, 000 11,677, 152 0.05
15/05/2048 I i i A 7. 05%
: . ‘hES’COIDlsmbutlon, Inc., 1444 7.25% UsD 12, 444, 000 11,989, 409 0.05
Wells Fargo Commercial Mortgage 15/06/2028
a0 I UsD 4,000, 000 3,484, 844 0.01 .
Trust, FRN D" 4.355% 15/06/2048 Western Digital Corp. 4.75%
Wells Fargo Commercial Nortgage 15/02/2026 Usb 3,573, 000 3,445, 231 0.01
Trust, Series 2015-C31 ‘D" 3.852%  USD 1,700, 000 1,391, 578 0.01  festlake Automobile Receivables
15/11/2048 Trust, Series 20834 F, 14446.02%  USD 4,630, 000 4,177,743 0.02
Wells Fargo Commercial Mortgage 18/02/2025
Trust, FRY, Series 2015-1¢22 D" USD 362, 248 320,253 0.0 yepgS Comnercial Vortgage Trust
L7095 1/09/2068 FRY, Series 2014-C22 ‘C" 3.906%  USD 1,000, 000 901,012 0.00
Wells Fargo Commercial Mortgage 15/09/2057
grtlf‘;;a Serr”lozség;;ﬂ% D", 1444 USD 1,000, 000 855, 378 000 yeens Comercial ortgage Trust,
N 163 15/00/ . FRY, Series 2014-C22 D", 144A4.04T%  USD 10, 100, 000 8,312, 734 0.03
Wells Fargo Commercial Mortgage 15/09/2057
Trust, Series 2016-C35 ‘D", 1444  USD 5,000, 000 3,747,814 0.02 Wiili;m Carter Co. (The), 1444 5. 6258
3. 142% 15/07/2048 15/03/2007 ' ' T USD 19, 241, 000 17,551, 108 0.07
liells Fargo Comnercial Mortgage W" d’ ! B LG, 1444 7. 754
Trust, Series 2007-C38 0, 14443 USD 4,190, 000 3,360,480 0,01 ) nOStreamESCrOVLIL HEE e 3,650, 000 3,417,045 0.01
15/07/2050 15/08/2028
Wells Fergo Comercial Nortgage WG dequisition Corp., ASTSh ey 10 565 000 0,305,300 0.04
Trust, Series 0180 D, 4% USD 1,250, 000 991,349 0.00 m li/ 209 N
16/03/2051 5 /O‘ZC/‘;‘;S?“O“ o ? o usp 7, 150, 000 6,052,049  0.03
Wells Fargo Commercial Mortgage ; -
Trust ‘D, 144A 3% 15/08/2051 UsDh 6,000, 000 4,627,978 0.02 Wolverine Escrow LLC, 144A 8. 5% UsD 1,876, 000 1,535, 589 0.01
Tells Fargo Conmercial Mortgage 1_5/11/2024
Trust, FRY, Series 2015081 'E, 1444 USD 1,850, 000 1,438,381 0.01 Wolverine Escrow LLC, 14A9% o 93167000 19.424.951  0.08
2814 15051208 15/11/2026 ‘ o o '
llells Fargo Home Equity Asset-Backed \Fo1ver1ne Escrow LLC, 1444 13.125% UsD 956, 000 540, 456 0.00
Securities Trust, FRY, Series 2004-2  USD 1, 116, 258 977,017 0.00  15/11/2021 ’ ’
.Ml 0.702% 25/10/2?34 World Acceptance Corp., 144A 7% UsD 356, 000 315,723 0.00
Wiells Fargo Home Equity Asset-Backed 01/11/2026
Securities Trust, FRY, Series 2004-2 USD 182, 680 167,195 0.00  WRGrace Holdings LLC, 144A 5. 625%
UBA", 144 3.102% 25/10/2034 01/10/2024 Usb 2,338, 000 2,221,702 0.01
llells Fargo Home Equity Asset-Backed WR Grace Holdings LLC, 144A 5. 625%
Securities Trust, FRY, Series 2004-2 usD 182, 680 163, 332 0.00  15/08/2029 Usb 3,212,000 2,905,830 0.01
‘U8B, 144 5% 25/10/2034 Wynn Las Vegas LLC, 144A 5. 5%
Yells Fargo Hore Byuity Trust 01/03/2025 UsD 25,513,000 23,195, 784 0.10
Nortgage-Backed Pass-Through liynn Resorts Finance LLC, 144A
Certificates Trust, FRY, Series 2004-1 Ush 198, 962 175, 186 0.00 5.125% 01/10/2029 usb 13,692, 000 12,269,125 0.05
2 0% 25/04/2034 Yerox Holdings Corp., 1444 5%
Tells Fargo Home Equity Trust 15/08/2025 USD 3,541, 000 3,312,098 0.01
Nlortgage-Backed Pass-Through Vum! Brands, Inc., 144A7.75%
Certificates Trust, FRY, Series 2004-1 usb 29,581 26,098 0.00 01/04/2025 USD 4,316, 000 4,018, 490 0.02
W 0% 25/04/2034 "
/Y3 Yum! Brands, Inc., 144A 4.75%
ells Fargo Wortgage Backed 15/01/2030 USD 4,985, 000 4,763, 321 0.02
Securities Trust, Series 2007-15 ‘Al USDh 48,207 41,802 0.00 s
8 95/11/087 é??ga%”;fddmgs' T 13,733,000 11,877,011 0.05
Wells Fargo Mortgage Backed . .
Ziff D Inc., 144A 4. 625
Securities Trust, FRY, Series USD 114, 755 o120 0.00 i TAVIS  usp 3,216,000 2,903,651  0.01

2006-AR19 ‘A3’ 2.707% 25/12/2036

15/10/2030



67 |

JPEIHUAVRARAU TP X = A—N\N)L- A AL TR

JPMorgan Investment Funds — Global Income Fund

RERMIFAEME ()

202151231 BHR#AE
MEEIC MEEIC
aHsd aHsd
BEXZR BE K /HESE BE (1-—0) B8 (%) BEXNR BE HKY/EESE BE (1-0) EE(%)
ZoomInfo Technologies LLC, 144A Gulfport Energy Operating Corp. 10%
8754 01/02/2029 USD 1, 381, 000 L2073 0.01 o USD 443 20,39 0.00
6,538,496,009  26.87  Halozyme Therapeutics, Inc., 144A
et RE T I 0.2 01/03/07 USD 2,167, 000 1,721,453 0.0l
LendingTree, Inc. 0.5%15/07/2025  USD 4,408, 000 3,247,314 0.01
W Liberty Interactive LLC £4 15/11/2029  USD 7,180, 000 4,829,307 0.02
NI a—H Liberty Interactive LLC 3. 75%
> USD 1,383, 000 931,140 0.00
Bunge Ltd. 4.875% USD 25, 042 2,771,358 0.01  15/02/2030
e . .
Golar LNG Ltd. 2.75% 15/02/2022  USD 2,132, 000 i 222 ;gg g g; EE»SQN%;T Entertaiment, Ine. 26 | 2,061, 000 9,399,785 0.01
— — Jeritor, Inc. 3.25% 15/10/2037  USD 2, 780, 000 2,678,674 0.0l
% 1 MFA Financial, Inc., REIT 6.25% UsD 4321000 3 042, 453 0.02
Momo, Inc. 1.25%01/07/2025  USD 5,393, 000 4,113,379 0.02 15/06/2024 ‘ e e :
Pinduoduo, Inc. 0%01/12/2025  USD 4,702, 000 3,754,698 0.01  Peloton Interactive, Inc., WA 0% 5083, 000 2900104 0.01
Weibo Corp. 1.25% 15/11/2022  USD 4,492, 000 3,880,599 0,02  15/02/2026 Y e
_ 11,748,676 _ 0.05 Efg‘fg;jgogrg”“' fne., REITAT5h g 3,000,000 2,724,282 0.01
!
{ AT T Repay floldings Corp., 14406 o) 2,139,000 165,757  0.01
Wix. com Ltd. 0% 15/08/2025  USD 5, 778, 000 4,560,643 0.02  01/02/2026
4,560, 643 002 RingCentral, Inc. 0% 01/03/2025  USD 4, 465, 000 3,769, 232 0.02
E— RingCentral, Inc. 0% 15/03/20%6  USD 7,311, 000 5,823,819 0.02
P BT Holdings, Inc. 5.75%01/10/20%5  USD 1, 503, 000 1,365,695 0.0l
Barelays Bank ple 0% 04/02/2025  USD 2,191, 000 3,404,143 0.01 Shiftt Paynents, Inc., WA 0.5 o) 3,793, 000 3,004,465 0.01
Barclays Bank plc 0% 18/02/2025  USD 2,291, 000 2,195,616  0.01 01/08/2021
TTEE09 750 002 Splumk, Inc. 1125%15/06/2027  USD 3,131, 000 2,589,214 0.0l
—_— Spotify US4, Inc., 1444 0% 15/03/206  USD 3,124, 000 2,511,753 0.0l
FRY % Tg?g;°gﬁg‘f,;g%Tr““’ e, BT gy 14,615,000 4,285,816  0.02
Affirm Holdings, Inc., 144A 0% - ofam UL
N o e USD 2,405, 000 1,944,097 0.01 ic
15/11/2026 g“ggf;”;;ﬁrg%;”t“als' e ysp 3,026, 000 2,646,876 0.01
Airbnb, Ine., 1443 0% 15/03/2026  USD 2,896, 000 2,514,541 0,01 0-620b 01/04/
Alteryx, Inc. 1%01/08/2026  USD 5,035, 000 3,992,847 0.02 (T)Sgi%zgr Inc., 14440.25% o) 9,937, 000 9,205,623 0.01
AMG Capital Trust 1T 5.15%  USD 96, 948 5,005,789 0.02 Ol ,
Ares Capital Corp. 46265 01/03/202  USD 2,945, 000 2,074,528 0,01 Twitter, Inc., 1444 0h 15/03/20%& USD 7, 354, 000 5,865,965 0.02
Avalara,dlns., 1444 0,954 01ﬂ‘08ﬁ202€;6 UsD 2,873, 000 2,373,039 0.01 Y;jgggzégée““hﬂolog% lne 2256 o 3,720, 000 3,410,466 0,01
Beyond Meat, Inc., 144A 0 0 -
15,/03/2027 USD 2,255, 000 1,399, 755 0.01 126, 230, 081 0.52
; apital Inves i R XN g 152,804, 886 0.63
}?;;g;gl;z&pnal Investment Corp. 5% UsD 2,910, 000 9,627, 360 0.01 BRpAAE AR
BlackRock TCP Capital Corp. 4.625% /=29
g USD 2,835, 000 257,910 0.00 i
BofA Finance LLC 0. 25% 01/05/2023  USD 3,021, 000 2,921, 452 0.01  Fuyao Glass Industry Group Co. Ltd. CNH 431, 296 2,818, 597 0.01
Chegg, Inc. 0% 01/09/2026  USD 8, 186, 000 6,043,800 0.02 fuayu dutonotive Systems Co. Ltd. A" CNH 4,887,900 19,182,251  0.08
?g%éfég;;dg“ Grou, Ine., REITBE ) 3,571, 000 3,258,356 0.01 E:Z” ”)i?g‘ﬂ” Vi Industrial Grop (0. gy 5,441,720 31,217,204 0.13
?é%;};@gk Corp. 2.3T5%  ysp jo,a17,000 8,660,408  0.04 g;a“ffg “i’i},’e Brevers Joint-Stock (v 18,495 2,706,450 0.0l
DISH Network Corp. 3.375% Joyoung Co. Ltd. ‘A”  CNH 1,434,772 4,614,147 0.02
15/08/2026 usb §, 725, 000 8,006,108 0.03 3 iiang Suwor Co. Ltd. ‘A’ CONH 1,680,703 14,501,231  0.06
DocuSign, Inc., 1444 0% 15/01/2024  USD 4,939, 000 4,221,975 0.02 75.000.880 _ 0.31
Dropbox, Inc., 1444 0% 01/03/2026  USD 4,250,000 3,663,383 0.02 -
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202151231 BHR#AE
WEEIC WEEIC
EH3 EH3
BEXR BE KR /EELE BE (-0 8% BEXER BE B /BEeE Bl -—n0) &%)
TAUD /S
Neiman Marcus Group Equity A~ U
(Restricted) USD 5,719 781, 436 0.00 Telford Offshore Holdings Ltd.* Ush 63, 154 0 0.00
181,436 0.00 0 0.00
HAEE 75,881,316 0.31
TAVA
P-note Claires Holdings® [IN))] 7,867 2, 340, 585 0.01
FIT K Goodman Private® Ush 74,750 0 0.00
BNP Paribas SA 6.5% 03/02/2022  USD 115,124 228,990,592  0.94 Goodman Private Preference”  USD 88,935 784 0.00
228,990, 592 0.94 Gulfport Energy Corp.”™  USD 293 1, 348, 582 0.01
MYT Holding Co.* UsD 3,324, 083 12,087,522 0.05
PEIE WYT Holding LLC Preference®  USD 5, 736, 099 5,423,197 0.02
Barclays Index Linked Security 6. 5% Remington Outdoor Co., Inc.™  USD 6, 166, 173 0 0.00
05/04/2022 Usb 120,628 239,076,012 0.98  yiyry pergy Corp. 31/12/2049°  USD 691, 068 840,700 0.00
239,076,072 0.98 22,041,310 _ 0.09
HAEAF 22,041,370 0.09
TAY S
Barclays Index Linked Security 6% U7k
98/03/2022 USD 115,612 231,652,056  0.95 oy
BNP Paribas SA 5.5% 26/01/2022  USD 125,785 250, 114, 096 1.03  NmgResearch Ltd. 24/09/2027°  USD 110, 393 1,897, 656 0.01
Credit Suisse AG 6.5% 26/01/2022  USD 128,276 254,833,187  1.05 1,897,656 0.0
JPMorgan Chase & Co., 144A 7.5%
0470572022 USD 126,682 250,530,810 103 .,
JPMorgan Chase & Co. 6. 5% Windstrean Holdings, Inc. 31/12/2049°  USD 7,696 101, 833 0.00
03/03/2022 USsD 116,017 232,370,487  0.95 0 0w
JPNorgan Chase & Co. 6.5% ;) 123,204 pae 02,84 o1 U7 MEE o o 1.99.489 001
30/03/2022 thOEESEMmIESS & VENERTISERASH 36,393,378 0.1
1,464,203, 480 6.02
P-notefy &l 1,932, 210, 144 194 UcITSERO O N1y FEEIIMhOEMBEEE
ZOMORETIHZ TSI S HEEMSE 0703 208 060 30,88 RFMXEEAF—J - UCITS
HilEES s LV EHEmTEEREE s ) NIRRT LY
JPMorgan USD Liquidity LVNAV Fund -
oMM A HIES S & CENLBTEER IS Liguidiey WYY (st ) £ S0 TRSOLBX0 G990 AT 263
&3 639,910,472 2.63
TAUD HEHEE 2% — 24 - UCITSEEF 639, 910, 472 2.63
ESC Co. 6.375% 15/05/2025"§ ~ USD 3, 358, 000 74,005 0.00 YCITSERHDNF-1=y FEFIIMOERBESLA5 639910472 2.63
ESC Co. 6.375% 15/01/2026* § USD 11, 755, 000 259, 062 0.00 BEAMIIAAE 24,141, 462, 255 99. 22
o 383,067 0.0 gm4 8,342,886 0.03
fiess et 38067 000 zoip@Es (B 180,539,748 0.75
= MEESS 24,330, 344,889 100.00
[ ELALLUEALL L L
TAYN R
Claire’ s Stores, Inc. 0%  USD 5,295 12,019,452 0.05 * ﬁﬁf“ﬁﬁlﬂyﬁgxphm“*t)ﬁEmﬁE—c‘ﬁménn\%’"
TR0 0 T ﬂ%—Fs_ﬁﬁ:Ad)??zh
B A2 TR0 & 0% § BlIHFREEZTETTT,
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2021512831 HERED MEEIC
& A RS O Hhig B FER HHBEE (%)
TAUA 54. 24
A4AX YR 6.17
bt 4 4.09
Ny TG 4.03
TIUA 3.35
AT 3.26
RA 2.66
AA A 2.47
A 1.72
KN 1.53
RS 1.47
B 1.12
= 1.11
AT z—F 0.81
A~ il 0.77
F—=ALZ VT 0.75
TANT R 0.73
[EI B R 0. 68
PER AN 0.58
I 0. 58
Axva 0.56
TFo~w—7 0.55
PN 0.55
Ty —T— 0. 42
N m— 0.38
ALF— 0.38
A K327 0.36
o7 0.34
HU 0.31
TUH K=V 0.28
NI a—4F 0.22
F—=A KT 0.17
AV ieg 0.17
M7 7R 0.15
FoTCTIET 0.14
7T 0.14
VIR 2 0.14
—a—U—J UK 0.13
I IAF 0.09
=7k 0.08
K =7 4FnE 0.08
yx_y7 0.07
==V e 0. 06
Fe—r 0. 06
A AT )L 0. 06
BB =)L 0.05
N e 0.05
R 7T A HFnE 0.05
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202141231 HIRE
FEEABZNBAMAR
hyoa— RERER WEEIC
BEREE BErs EREE FRE pEls] R=F1— (a—n) L BEE (%)
AUD 118, 454 EUR 75, 745 18/01/2022  BNP Paribas 65 —
AUD 14, 107, 558 EUR 8, 894, 925 18/01/2022  Goldman Sachs 133, 848 —
AUD 1, 230, 714, 053 EUR 777, 341, 063 18/01/2022  HSBC 10, 310, 330 0. 04
AUD 1,125,411 EUR 711, 690 18/01/2022  RBC 8, 568 —
AUD 27, 458, 959 EUR 17, 419, 031 18/01/2022 Standard Chartered 154, 578 —
BRL 1, 006, 989, 743 usDh 178, 621, 557 03/01/2022 Citibank 1,901, 313 0.01
BRL 18, 670, 430 usDh 3, 327, 393 03/01/2022 HSBC 21, 500 —
BRL 1, 005, 343, 737 Uush 173, 474, 793 02/02/2022  Citibank 5,016, 152 0. 02
BRL 12, 586, 340 usb 2,194, 570 02/02/2022  HSBC 42, 745 —
CAD 19, 849, 566 EUR 13, 665, 912 18/01/2022  Goldman Sachs 114, 667 —
CAD 398, 203 EUR 274,419 18/01/2022 HSBC 2,034 —
CHF 1, 868, 843 EUR 1,795,411 18/01/2022 Barclays 7,616 —
CHF 57,999, 207 EUR 55, 689, 523 18/01/2022 HSBC 267,103 —
CHF 13,013 EUR 12, 508 18/01/2022  RBC 47 —
CHF 418, 360 EUR 402, 394 18/01/2022  State Street 1,233 —
CNH 8,071,971 EUR 1,117, 048 18/01/2022  BNP Paribas 841 —
CNH 3, 960, 548 EUR 547, 099 18/01/2022 HSBC 1,399 —
CZK 299, 591 EUR 11,915 18/01/2022 Barclays 117 —
CZK 236, 358 EUR 9, 262 18/01/2022 Citibank 230 —
CZK 20, 843, 386 EUR 823, 083 18/01/2022  Goldman Sachs 14,012 —
CZK 137, 145 EUR 5,499 18/01/2022  HSBC 9 —
EUR 6, 600 AUD 10, 302 18/01/2022  BNP Paribas 7 —
EUR 232,676 AUD 362, 525 18/01/2022 RBC 662 —
EUR 56, 503 CAD 81, 086 18/01/2022 Goldman Sachs 209 —
EUR 131,716 CNH 949, 571 18/01/2022 Citibank 210 —
EUR 430, 930 CNH 3,106, 212 18/01/2022  HSBC 750 —
EUR 328, 661, 249 HKD 2, 894, 540, 657 18/01/2022  HSBC 1, 554, 624 0.01
EUR 85,932, 130 JPY 11, 060, 676, 775 07/01/2022  RBC 1, 210, 327 0.01
EUR 21, 688, 962 JPY 2,785,988, 313 18/01/2022 Goldman Sachs 351, 989 —
EUR 298, 922, 465 JPY 38, 353, 587, 638 18/01/2022 HSBC 5, 184, 888 0.02
EUR 14, 018, 108 JPY 1,811,013, 280 18/01/2022 Merrill Lynch 148, 150 —
EUR 13, 838, 747 JPY 1,773, 862, 811 18/01/2022  State Street 253, 312 —
EUR 70, 348,714 SEK 718, 788, 197 07/01/2022  Citibank 504, 002 —
EUR 143, 178, 406 SEK 1,473, 402, 847 18/01/2022  HSBC 27, 376 —
EUR 6,414 SGD 9, 809 18/01/2022 Goldman Sachs 5 —
EUR 1, 920 SGD 2,933 18/01/2022 HSBC 4 —
EUR 3, 339, 876 Ush 3,771, 375 03/01/2022 Citibank 15, 262 —
EUR 152, 916, 161 ush 172, 394, 698 03/01/2022  Deutsche Bank 943, 539 —
EUR 804, 373 Ush 906, 442 03/01/2022  HSBC 5,309 —
EUR 2, 259 Ush 2,557 05/01/2022  Merrill Lynch 5 —
EUR 2,115,706, 044 UsDh 2, 390, 706, 891 07/01/2022 BNP Paribas 8,332, 441 0.04
EUR 72, 385, 342 Ush 81, 525, 439 07/01/2022 Citibank 521, 845 —
EUR 4,975, 331, 610 Ush 5, 620, 056, 047 07/01/2022 Goldman Sachs 21, 333, 360 0.09
EUR 481, 614, 309 UsD 542, 556, 050 07/01/2022  Standard Chartered 3, 358, 986 0.01
EUR 481, 598, 244 ush 542, 474, 670 07/01/2022  State Street 3,414, 656 0.01
EUR 72,644 Uush 82,410 18/01/2022  Barclays 17 —
EUR 1, 946, 503, 136 usDh 2,204, 694, 641 18/01/2022 BNP Paribas 3, 537, 748 0.02
EUR 2,015, 234, 620 usDh 2,278,718, 159 18/01/2022 Goldman Sachs 7,033, 381 0.03
EUR 29, 228, 076 UsDh 33,102, 792 18/01/2022 HSBC 55, 066 —

EUR 9,821, 197 Ush 11, 115, 462 18/01/2022  Merrill Lynch 25,302 -
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vH— RERER WEEIC
BEREE BErs EREE FRE pEls] R=F1— (a—n) L BEE (%)
EUR 11, 253, 681 Ush 12, 730, 815 18/01/2022  RBC 34, 198 —
EUR 5, 096, 486, 537 usb 5, 750, 835, 040 18/01/2022  Standard Chartered 28, 359, 084 0.12
EUR 12, 107, 969 ush 13, 685, 749 18/01/2022  State Street 46, 917 —
EUR 8, 920, 875 Uush 10, 089, 116 01/02/2022  Barclays 32,087 —
EUR 89, 649, 165 Ush 101, 404, 798 01/02/2022 BNP Paribas 308, 758 —
EUR 751, 000 UsDh 850, 320 02/02/2022 HSBC 1,861 —
GBP 135, 755, 040 EUR 159, 214, 874 07/01/2022 Goldman Sachs 2,512,969 0.01
GBP 880, 128 EUR 1, 040, 322 18/01/2022  BNP Paribas 7,929 —
GBP 962, 392 EUR 1,125,412 18/01/2022  Goldman Sachs 20, 816 —
GBP 82, 261, 689 EUR 96, 707, 993 18/01/2022  HSBC 1, 267, 388 0.01
GBP 164, 638 EUR 195, 130 18/01/2022 RBC 957 —
GBP 1,035, 178 EUR 1,213, 083 18/01/2022 Standard Chartered 19, 835 —
GBP 528, 053 EUR 621, 285 18/01/2022 State Street 7,637 —
SGD 1,876 EUR 1,216 18/01/2022  Citibank 9 —
SGD 24,497, 118 EUR 15, 869, 891 18/01/2022  Goldman Sachs 135, 044 —
SGD 2,126, 509, 730 EUR 1, 376, 825, 398 18/01/2022  HSBC 12, 507, 495 0. 05
SGD 325, 954 EUR 210, 837 18/01/2022 Merrill Lynch 2,122 —
SGD 2,710 EUR 1, 754 18/01/2022 RBC 16 —
SGD 18, 700, 645 EUR 12, 153, 368 18/01/2022 Standard Chartered 64, 503 —
USD 1, 908, 907 EUR 1, 680, 065 03/01/2022  State Street 2,711 —
USD 10, 605 EUR 9, 331 18/01/2022  RBC 15 —
REABZNRERMNEGEH - BEF 121, 144,190 0.50
CAD 261, 318 EUR 182, 748 18/01/2022 RBC (1, 327) —
CNH 490, 396, 652 EUR 68, 008, 852 18/01/2022 Goldman Sachs (93, 716) —
CNH 5,598, 774 EUR 777,711 18/01/2022  HSBC (2, 336) —
CNH 3,127,097 EUR 433, 807 18/01/2022  Merrill Lynch (735) -
EUR 75, 766 AUD 118, 454 04/01/2022  BNP Paribas (63) -
EUR 4,422 AUD 6, 995 18/01/2022 BNP Paribas (55) —
EUR 7,609, 046 AUD 12, 084, 733 18/01/2022 Goldman Sachs (125, 128) —
EUR 174, 605, 344 AUD 276, 465, 647 18/01/2022 HSBC (2,331, 412) (0.01)
EUR 2,446, 153 AUD 3,842,151 18/01/2022  RBC (12, 806) -
EUR 8, 205,619 AUD 12,914, 525 18/01/2022  Standard Chartered (59, 618) -
EUR 152, 126, 678 CAD 219, 735, 424 07/01/2022  BNP Paribas (460, 951) -
EUR 278,743, 857 CAD 404, 695, 718 18/01/2022 HSBC (2,216, 510) (0.01)
EUR 134, 264 CAD 196, 499 18/01/2022 RBC (2, 156) —
EUR 85, 683 CAD 124, 063 18/01/2022 State Street (448) —
EUR 75, 122, 408 CHF 78, 224, 663 07/01/2022  Goldman Sachs (342, 561) -
EUR 98, 065 CHF 101, 757 18/01/2022  BNP Paribas (108) -
EUR 26, 327 CHF 27, 424 18/01/2022  Citibank (131) -
EUR 313,521, 690 CHF 326, 523, 500 18/01/2022 HSBC (1, 502, 503) (0.01)
EUR 118, 049 CHF 122, 675 18/01/2022 RBC (305) —
EUR 444, 145 CHF 463, 910 18/01/2022 Standard Chartered (3,427) —
EUR 442, 520 CNH 3, 197, 697 18/01/2022  Goldman Sachs (330) -
EUR 6, 365 CZK 160, 821 18/01/2022  HSBC (94) -
EUR 87, 675, 860 DKK 652, 096, 046 18/01/2022  Goldman Sachs (14, 824) -
EUR 160, 097 GBP 134, 786 04/01/2022 RBC (487) —
EUR 76,903, 342 GBP 65, 371, 463 07/01/2022 BNP Paribas (975, 061) (0.01)
EUR 288, 489 GBP 245, 000 18/01/2022 BNP Paribas (3,311) —
EUR 1,047, 997, 445 GBP 891, 514, 659 18/01/2022  HSBC (13, 815, 025) (0. 06)
EUR 951, 396 GBP 812, 064 18/01/2022  RBC (15, 789) -
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EUR 657, 853 GBP 559, 817 18/01/2022  Standard Chartered (8,901) -
EUR 529, 965 GBP 452, 540 18/01/2022  State Street (9, 020) -
EUR 110, 035, 343 HKD 974, 581, 495 07/01/2022  RBC (123, 215) -
EUR 68, 761, 443 NOK 706, 862, 476 18/01/2022  Goldman Sachs (1,752, 582) (0.01)
EUR 1,024, 159 SGD 1, 573, 098 03/01/2022 Standard Chartered (4,021) —
EUR 169, 289 SGD 259, 215 04/01/2022 HSBC (135) —
EUR 5, 126, 888 SGD 7,913, 152 18/01/2022 Citibank (43, 087) —
EUR 14, 078, 067 SGD 21, 729, 296 18/01/2022  Goldman Sachs (118, 542) -
EUR 77, 496, 567 SGD 119, 706, 748 18/01/2022  HSBC (712, 585) -
EUR 639, 723 SGD 987, 841 18/01/2022  Merrill Lynch (5, 673) -
EUR 7,716, 666 SGD 11, 925, 434 18/01/2022 Standard Chartered (74, 692) —
EUR 1, 083, 356 UsDh 1, 229, 737 03/01/2022 HSBC (704) —
EUR 9, 333 Ush 10, 605 04/01/2022 RBC (15) —
EUR 1,679, 531 Uush 1, 908, 907 18/01/2022  State Street (2,761) -
JPY 1, 898, 250, 825 EUR 14, 630, 154 18/01/2022  BNP Paribas (92, 072) -
JPY 3,309, 722, 748 EUR 25, 825, 270 18/01/2022  Goldman Sachs (477, 187) -
JPY 284, 401, 730, 813 EUR 2,216, 566, 284 18/01/2022 HSBC (38, 426, 492) (0. 16)
JPY 4, 085, 410, 380 EUR 31, 588, 521 18/01/2022 Standard Chartered (299, 699) —
SGD 13, 813, 647 EUR 9,035,473 18/01/2022 Citibank (10, 471) —
USD 173, 625, 779 BRL 999, 466, 829 03/01/2022  Citibank (5,114, 731) (0. 02)
USD 4, 641, 858 BRL 26, 193, 345 03/01/2022  HSBC (53,301) -
USD 847, 000 BRL 4,893, 161 02/02/2022  HSBC (22, 061) -
USD 181, 983, 564 EUR 161, 906, 674 03/01/2022 HSBC (1, 481, 094) (0.01)
USDh 6, 356, 978 EUR 5,616, 192 04/01/2022 RBC (12, 268) —
USDh 265, 416, 506 EUR 234, 897, 464 07/01/2022 BNP Paribas (936, 647) —
USD 272, 830, 350 EUR 241, 320, 270 07/01/2022  Standard Chartered (824, 256) —
USD 52,961, 099 EUR 46, 704, 288 18/01/2022  BNP Paribas (30, 439) -
USD 72,709, 885 EUR 64, 310, 770 18/01/2022  Goldman Sachs (232, 604) -
USDh 217, 825, 156 EUR 193, 040, 132 18/01/2022 HSBC (1,073, 984) (0.01)
USDh 7,176, 654 EUR 6, 325, 209 18/01/2022 Merrill Lynch (529) —
USDh 3, 359, 655 EUR 2,973,973 18/01/2022 RBC (13, 157) —
USD 5,732,819, 182 EUR 5, 080, 481, 205 18/01/2022  Standard Chartered (28, 230, 867) (0. 12)
USD 48, 718, 159 EUR 43,170, 769 18/01/2022  State Street (236, 162) -
USD 7,570,047 EUR 6, 687, 147 01/02/2022  BNP Paribas (17, 728) -
USDh 172, 394, 698 EUR 152, 828, 968 02/02/2022 Deutsche Bank (947, 690) —
USDh 3, 330, 300 EUR 2,938, 276 02/02/2022 HSBC (4, 252) —
REASZHRERBASH - AR (103, 374, 841) (0. 43)
SEABRNRERRMAE - BE 17,769, 349 0.07
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‘ o JRIIARUr—  AEEER A
RESA R BE (1—m) (1—m) s BEIE (%)
EURO STOXX 50 Index, 18/03/2022 7, 683 EUR 329, 408, 625 11, 562,915 0.05
US 10 Year Note, 22/03/2022 25,133 Ush 2, 889, 416, 888 27,104, 438 0.11
EREMRHREEAESE 38, 667, 353 0.16
Russell 2000 Emini Index, 18/03/2022 (2, 628) USD (261, 055, 545) (8,952, 613) (0. 04)
SREMBHFRERB AT (8.952.613) 0.0

EREYMRIRKREMFIE 29,714, 740 0.12
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0.69%
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BAAE BARDETENRTTHIAETOAREZHRLIZIKREL., TA
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H El = =
A g NN g

(N FHiBEIHFTEIERE A 14,100 EEE R W g™

FERR 1 & il - — ——

FEA A 14,101 SIS S
®) {SFtEmsE A 7,537 B ThH ThH aNE
(C) ZHERE(A+B) A 21,637 x = 7 = -

SHRmE 7% 5 RE R 6,116 6,129 6, 226
(D) AR MIBEE 3,71 - -
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