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RERMA AR
2022 12A31BRE
MEEIC WEEIC
a®hnd a®Hnd
BEXR BE KR /EEeE BE 2—n) 2&%) BEXER BE HY/BEeE Bl —n0) 2E(%)
MEDGIFIC LG RRSA TV I REREMIIS S LV ENSRTIGER State 0il Co. of the Azerbai jan
E% Republic, Reg. §6.956 18/03/2030 U0 2,736,000 2,696,187 0.02
= 4,774,145 0.03
Angola Government Bond, Reg. §9.5%
19/11/20% USD 1, 180, 000 1,138, 231 0.01 PR
Angola Government Bond, Reg. S Bahrain Government Bond, Reg. S 7%
8. 25% 09/05/2028 Usp 400,000 342,189 0.00 28/01/20%6 Usp 580, 000 557,819 0.00
Angola Government Bond, Reg. S 8% n Cov y
28/11/2029 USD 5,300, 000 4,364,222 0.02 }f;}/lizigozogcrmm Bond, Reg. ST6 yop 3,250, 000 5,060,098 0,02
Angola Government Bond, Reg. S Bahrain Government Bond, Re
v , Reg. S
0. 195% 26/11/2049 Usb 1,720, 000 1,262,410 0.01 6.75% 20/09/2020 UsD 300, 000 280,139 0.00
7,107,052 0.04 y
_ LIV WS Bahrain Government Bond, Reg. S
s 5. 45% 16/09/2032 [IN)] 1, 306, 000 1, 082, 305 0.01
7 Fr . g
) Bahrain Government Bond, Reg. S 6%
fl\rgncéng;r/l&%gggnmcnt Bond, STEP ) 10,033, 671 2,418,225 001 19/09/2044 Ush 2,837,000 2,079, 637 0.01
s Bahrain Government Bond, Reg. S
;\r;;r}élg;/ﬁo;;gggent Bond, STEP USD 1,715, 400 512,263 001 T.5% 20/09/2047 [IN)] 2,230,000 1, 881, 640 0.01
gt Goatmt o TP Uik s olding o, SC (Te), 500,000 476,866 0.00
Srgfh“oé‘;;? /g‘éz“’"e“ one USD 7,545, 000 2,012,337 0,01 Reg. S 7.628% 07/11/2024 ' ' i
AmA b7 IT Euzj;u;ch Tnbev SA/NY, Reg.
??Ogrgrog;trumure Ltd., Reg. S 1.25% EUR 100, 000 70,945 0.00 1,68 28/03/2031 EUR 300, 000 255, 787 0.00
Lo ) , Belfius Bank SA, Reg. S 3.125%
ggig;igof;ananfe?ty. Ltd., Reg. S1.25% EUR 300, 000 981,438 0.00  11/05/20% EUR 100, 000 96, 307 0.00
Vistralin & Ve Zealand ki KBC Group V, Reg. S 0. 75%
Australia & New Zealand Banking EUR 100, 000 79,038 0.00
Group Lid, R, 1444 6.75% Perperial LoD 10:697,000 9,980,127 0.6 iglc/ ((})1/ QON:’;PR i
Sydney Airport Finance Co. Pty. Ltd., Toup AV, Reg. o, FRND. L2o
Reg. § 1.75% 26/04/2028 EUR 100,000 87,39 000 10/09/2026 EUR 100, 000 8,8 0.00
Toyota Finance Australia Ltd., Reg. S KBC Group NV, Reg. S, FRN 4. 375%
10,505,545 0.06 gi;ﬁ W Reg S PRV g 0000000 972,220 0.05
A=A YT Ontex Group NV, Reg. §3.5%  pyp 2,380,000 2,025,656 0.0l
ans-OSRAM AG, 1444 7% 31/07/2025  USD 3,115, 000 9,743,104 0,01 15/07/2026 -
ans-OSRAV AG, Reg. S6%31/07/2025  EUR 3,901, 000 3,661,088 0.02 12,399,359 _ 0.06
Erste Group Bank AG, Reg. S, FRN
1. 625% 08/0/2031 EUR 100, 000 86, 550 0. 00 F5 UL
Klabin Austria GmbH, Reg. S 7% Brazil Government Bond 10000%
03/04/2049 USD 2,000, 000 1, 844, 339 0.01 01/01/2027 BRL 17,370 2,984, 448 0.01
Suzano Austria GmbH 6% 15/01/2029  USD 2,070, 000 1,932,373 0.01 Brazil Government Bond 4. 5%
710‘ 267,454 005 30/05/2029 usb 1,700, 000 1,478, 414 0.01
Brazil Government Bond 8. 25%
FEAAL D 20/01/2034 [IN)] 1, 250, 000 1,314, 858 0.01
Southern Gas Corridor CJSC, Reg. S USD 9,200, 000 9,117,958 0.01 Brazil Government Bond 5. 625% UsD 350,000 978, 791 0.00

6.875% 24/03/2026

07/01/2041
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RERMIFAEME ()

20225 12R31BRTE
HEEIC HEEI
a®hnd a®hnd
BEMR BE HKE/EESE Bl (a-—n) 8% BERNR BE HBE/EELE Kl (a—0) 8 %)
Brazil Government Bond 5% axH YT
27/01/2045 usb 2,660, 000 1, 859, 584 0.01 Costa Rica Government Bond, Reg. S USD 1 950. 000 L 770,573 0.01
7,916, 025 0.04  6.125% 19/02/2031 T B ’
CgstaﬁRlc’a Government Bond, Reg. S UsD 9,500, 000 9,204, 452 0.01
e 74 04/04/2044
Bell Telephone Co. of Canada 2. 15% ﬂ 0.02
15/02/2022 USD 225,000 164, 957 0.00 B ,
Canadian Pacific Railvay Co. 2.45% TN
o) UsD 140, 000 108, 878 0.00 g /5 F I
0/12/2031 e D VS TR ALy 200, 000 112,68 0.00
TransCanada PipeLines Ltd. 4.75% .
15/05/2038 USD 145, 000 120, 950 0.00 172, 684 0.00
394,785 0.00 o3 = LRl
Ve s 1] Doninican Republic Govermment o, -y, 1, 160, 000 1,008,128 0.0l
CK Hutchison Europe Finance 18 Ltd Reg. $ 6.875% 20/01/2026
Reg. S 1,254 13/04/2025 EUR 200, 000 18,83 0.00 Eg?“;“;”;ﬂ%G,;S';“mm Bnd ysp 2,760,000 2,532,980 0.0l
(K Hutchison Europe Finance 21 Ltd. L
’ Doninican Republic Government Bond,
Reg. § 0.75% 02/11/2029 EUR 100, 000 S e UsD 1,800,000 1,438,328  0.01
Country Garden Holdings Co. Ltd. . :
: ' USh 2, 300, 000 1,138,403 0.01  Dominican Republic Government Bond,
Reg. S 3.3% 12/01/2031 Reg, S 1. 8T5% 23/08/2032 Ush 3,020, 000 2,355, 822 0.01
1,404, 585 0.01 poninicen Republic Government Bond
Reg. S 7,454 30/04/2041 [IN)] 3, 340, 000 2,923,947 0.01
apLp L .
. T DomlnlcanF]{equb}1c’Gmernmem Bond, UsD 9,900, 000 9,244,516 0.01
Colombia Government Bond 4. 5% USD 750000 661, 469 0.00 Reg. S 6.5% 15/02/2048
28/01/2026 ’ ’ ’ Dominican Republic Government Bond,
. £ QTR /01 / [IN))] 2,060, 000 1,421, 996 0.01
Colombia Government Bond 3.875% USD 1.700.000 L412. 123 0.01 Reg. S 5.875% 30/01/2060
25/04/2027 Y T ' 14,015, 726 0.07
Colombia Government Bond 4. 5%
15/03/2029 USD 800, 000 650, 173 0.00 Ay
Colombia Government Bond 3.125% Ecuador Government Bond, STEP,
15/04/2031 UsD 1, 560, 000 1,092, 435 0.01 Reg. S 5.5% 31/07/2030 UsD 8,782, 000 5,317,334 0.03
Colombia Government Bond 8% Ecuador Government Bond, STEP,
90/04/2033 [IN)) 1, 830, 000 1,725,073 0.01 Reg. S 2.5% 31/07/2035 USD 5,600, 000 2,439, 357 0.01
Colombia Government Bond 7. 375% 7,756, 691 0.04
18/00/2037 USD 1,000, 000 881, 958 0.00 —
Colombia Government Bond 6. 125% LA
UsD 550, 000 411,756 0.00 . oy
ég/l()l/iq“ i . Egyfg;g%\zimmcnt Bond, Reg. S 5.75% USD 500, 000 447, 454 0.00
olombia Government Bond 5% 199/
15/06/2045 UsD 3,000, 000 1,929,879 0.01  pgunt Governnent Bond, Reg. S
[IN)] 2,734,000 2,118, 363 0.01
Colombia Government Bond 5. 2% ) 9 670. 000 L71L 122 0.01 3.875% 16/02/202? .
15/05/2049 o0 1 ' f(gjg; g‘;}‘;ﬁmmem Bond, eg. ST g 2,200,000 1,836,208  0.01
Colomhia Government Bond 4. 125% sl
e UsD 1,900, 000 1,071, 001 0.01 " ST.5%
15/05/201 gffg;g‘g;;”me“m“d' R STH ysp a0 1,599,088 0.01
Ecopetrol SA 5.875% 18/09/2023  USD 2,200, 000 2,051, 784 0.01 Fennt Gon ¢ Bond. ez, S7. 64
Feopetrol SA 5. 375% 26/06/2026  USD 2,580, 000 2,281,873 0.01 0?/83 /;O“chm”w“ on e 2L ygp 1,000, 000 764,467 0.00
Ecopetrol SA 5.875% 28/05/2045  USD 1,700, 000 1, 110, 354 0.01 Eaynt Covernnent Bond. Ree. S
16,991,000 0.09 .o St 1) 1, 114, 000 720,104 0.00

5.875% 16/02/2031
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RERMIFAEME ()

20225 12R31BRTE
HEEIC HEEI
a9 a%Hd
BEMR BE HKE/EESE Bl (a-—n) 8% BERNR BE HBE/EELE Kl (a—0) 8 %)
Egypt Government Bond, Reg. S BNP Paribas SA, FRN, 144A 7.75%
7.063% 15/01/2032 USD 1,900, 000 1, 305, 256 0.01 31/12/2164 [IN)] 6, 450, 000 6,016, 761 0.03
Egypt Government Bond, Reg. S BNP Paribas SA, FRN, 144A 9. 25%
7.625% 29/05,/2032 UsD 1,410, 000 980, 882 0.01 31/12/2164 USh 3,770, 000 3,687, 509 0.02
Egypt Government Bond, Reg. S8.7% BNP Paribas SA, Reg. S 2.875%
EUR 100, 000 96, 404 0.00
0L/03/2019 UsD 2, 240, 000 1,404, 645 0.01 01/10/2026
Egypt Government Bond, Reg. S 8.15% BNP Paribas SA, Reg. S 2. 1%
90/11/2059 USD 2,300, 000 1,414,416 0.01 07/04/2032 EUR 100, 000 82, 786 0.00
Egypt Government Bond, Reg. S7.5% BNP Paribas SA, Reg. S, FRN 0. 5%
EUR 200, 000 170,185 0.00
16/02/2061 USD 1, 650, 000 957,470 0.00 19/02/2028
13,557,323 0.07 BPCE SA, Reg. S1.625% 31/01/2028  EUR 100, 000 88, 024 0.00
BPCE SA, Reg. S, FRN 0.5% 14/01/2028 ~ EUR 300, 000 256, 790 0.00
AP BPCE SA, Reg. S, FRN 1750 1o 100, 000 81,233 0.00
E1 Salvador Government Bond, Reg. S ) 2 930. 000 923 804 0.00 02_/02/_2034
6.375% 18/01/2027 » 49U, g . (asino Guichard Perrachon SA, Reg. S EUR 9 100000 L 755. 650 0.01
’ ' 4,498 07/03/2024 T Y ’
E1 Salvador Government Bond, Reg. S
7. 125% 20/01/2050 USD 3,374, 000 1,256,226 0.0l (GG SA, Reg. $7.75%01/04/2027  EUR 2,960,000 2,429,050  0.01
o o an . nonr ChromeBidco SASU, Reg. S 3.5%
2,180, 030 0.01 ’
31/05/2028 EUR 3,922, 000 3,309, 846 0.02
T4 TUR g?;ggj;&dw SASU Reg. S 5% e 1, 258, 000 981,900  0.01
Nokia OYJ 4.375% 12/06/2027  USD 600, 000 531,212 0.00 Credit Agricole SA, FRY, 14448, 125%
A , FRY, 1444 8. 125%
Nordea Bank Abp, 144A 1. 5% UsD 6,410, 000 5,193,531 0.03  Perpetual [IN)] 22,690, 000 21,573, 184 0.11
30/09/2026 . .
Nordea Bank Abp, FRY, 1441 6. 6258 Credit Agricole S Reg- S 28y 300,000 258,445 0.00
Pcrpctuadl P S usD 9, 330, 000 8,610, 096 0.04  25/03/2029 ’ ’ ’
———— ——— (redit Agricole SA, Reg. S 1%
14,334,839 0.07 03/07/2029 EUR 100, 000 83,895 0.00
. (Credit Agricole SA, Reg. S 0.875%
A77§AXR N 14/01/2032 EUR 100, 000 75,132 0.00
ceor o, heg. o, RN 4. o Credit Agricole SA, Reg. S, FRN 1%
Perpotusl BUR LEWO0 LTG0 001 frelitde EUR 200,000 186,503 0,00
Altice France SA, 144A 5. 125% : . P\ AU
6072029 USD 14,212,000 10,008,076 0.05 gzjg;uﬁ“w“& Pee STRUDpp 3000000 265032 0.0
Altice France SA, 144A 5. 5% ;
d UsD 7,498, 000 5,296, 288 0.03 Credit Mutuel Arkea SA, Reg. S, FRN
lf /10/2029 % L 815 25/10/2029 EUR 200,000 188,914 0.00
Altice France SA, Reg. S 2.125% Crom B Holdines SA Ree. S
- EUR 1,530, 000 1, 357, 843 0.01 TOWN European Roldings on, Keg.
15/02/2025 33756 15/05/2025 EUR 3,880, 000 3,830, 235 0.02
Altice France SA, Reg. §3.375% Electricite de France S, Reg. S, FRN
15/01/2028 EUR 4,352,000 3,296,640 0.02 8 Perpetual EUR 1,500, 000 1,373,683 0.01
Autoroutes du Sud de la France SA, Electricite de France S4 Reg. S, FRN
_ EUR 100, 000 92,375 0.00 b Heg.
Reg. S 2.75% 02/09/2032 875 Perpetual EUR 4,800, 000 3,949,901 0.02
Banijay Entertainnent $ASU, Reg. § Blectricite de France SA, Reg. S, PR
3.5 01/03/20%5 EUR 220,000 z1mM0 00 S FUR 2,400, 000 1,073,604 0.01
Bani jay Group SAS, Reg. S 6.5% Electricite de France SA, Reg. S, FRN
01/03/2026 EUR 1,890, 000 1,788,337 0.01 .88 S22 EUR 400, 000 399,564 0.00
Banque Federative du Credit Yutuel o 300000 971516  0.00 Elis Sk Reg S1.625%03/04/2028  EUR 3,900, 000 3,342,265 0.02
SA, Reg. S 0.75h 08/06/2026 ’ ’ Engie SA, Reg. S 0%04/03/2027  EUR 100, 000 85, 743 0.00
Banque Federative du Credit utuel EUR 100, 000 85, 163 0.00 Faurecia SE, Reg. S 2.625% EUR 580, 000 529, 612 0.00

SA, Reg. S 1.875% 18/06/2029

15/06/2025
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RERMIFAEME ()

20225 12R31BRTE
MEEIC WEEIC
a®hnd a®hnd
BEXR BE KR /EEeE BE (2—n) 2&%) BEXER BE B /BEeE Bl -—n0) &%)
Faurecia SE, Reg. S 3.125% 15/06/2026 ~ EUR 4,749, 000 4,216, 993 0.02 AR IHFE
Faurecia SE, Reg. S 2.75%15/02/2027  EUR 842,000 713, 169 0.00  Gabon Government Bond, Reg. S
’ [IN)] 1, 372, 000 1,219, 430 0.01
Faurecia SE, Reg. §3.75%15/06/2028  EUR 3,100, 000 2,647,747 0.01  6.95% 16/06/2025
[1iad Holding SASU, Reg. S 5.125% 1,219,430 0.01
15/10/20%6 EUR 2,517,000 2, 340, 528 0.01 e
Iliad Holding SASU, Reg. S 5.625% KA
, 13,312 0.01 )
15/10/2028 EUR 1, 004, 000 y BASF SE, Reg. S 3.75% 29/06/2032  EUR 100, 000 98, 556 0.00
[1iad SA, Reg. S5.375% 14/06/2027  EUR 3,300, 000 3, 286, 688 0.02  Bayer AG, Reg. S 1.125%06/01/2030  EUR 100, 000 82,570 0.00
Loxam SAS, Reg. S 4.5% 15/02/2027  EUR 1,530, 000 1,404, 575 0.01  Cheplapharm Arzneinittel GmbH, Reg.
Orange SA, Reg, § 0.675% 03/02/207  BUR 100, 000 90,239 0.00 § 3.5 11/0/027 EUR 4,312,000 3,843,014 0.02
Orange SA, Reg.. S 1.625% 07/04/2032  EUR 100, 000 84, 384 0.00 T Investment GubH, Reg. S 5.5% BUR 9, 154, 000 1,915,768 0.01
Paprec flolding SA, Reg. $3.5% )5 1,981,000 1,721,618 0.1 L9/04/20%6
01/07/2028 T B ' Deutsche Bank AG, Reg. S, FRN 1.75%
L EUR 100, 000 78,676 0.00
Parts Europe SA, Reg. S 6.5% 1,733,000 1,735,877 001 /172030
16/07/2025 T T ' Deutsche Lufthansa AG, Reg. S 2. 875%
. o EUR 2,300, 000 2,173,500 0.01
Pernod Ricard SA, Reg. S 3.25% EUR 100, 000 98, 300 0.00 11/02/2025
02/11/2028 ’ ’ ' Deutsche Lufthansa AG, Reg. S 2. 875%
. - P EUR 3,900, 000 3,405, 870 0.02
Pernod Ricard SA, Reg. S 1.375% EUR 100, 000 87, 958 0.00 16/05/2027
07/04/2029 ’ ’ ' Deutsche Telekom AG, Reg. S 2.25%
. -~ EUR 50, 000 39, 541 0.00
Picard Groupe SAS, Reg. S 3.875% EUR 750. 000 644. 309 0.00 29/03/2039
01/07/2026 ’ ’ ' Douglas GnbH, Reg. S6%08/04/2026  EUR 2,790, 000 2,347, 087 0.01
Quatrim SASU, Reg. S 5.875% E.ON SE, Reg. S 0.375% 29/09/2027  EUR 100, 000 87,526 0.00
EUR 2,800, 000 2,745, 389 0.02 ! °
15/01/2024 ’ E.ON SE, Reg. S 0.75% 20/02/2028  EUR 80, 000 69, 703 0.00
Renault SA, Reg. S2.375%25/05/2026  EUR 3,100, 000 2,796, 603 0.02  Hapag-Lloyd AG, Reg. S 2.5%
Renault SA, Reg. § 2 28/09/2026  EUR 2,100,000 1,849,258  0.01 15/04/2028 EUR 1,630,000 148,729  0.01
3 b 0.01 I 5 h
Rend.ult SA, Reg. S2.5%02/06/2027  EUR 2,600, 000 2,266, 009 THO Verwal tungs GmbH, Reg. S 3. 75% BUR 5,129, 798 1,476,200 0.02
Societe Generale SA, 144A 5% ) 8200, 000 7.593. 061 0.04 15/09/2026
17/01/2024 . T ' INEOS Styrolution Group Gubl, Reg. S
. - o EUR 3, 287, 000 2,684, 394 0.01
Societe Generale SA, 144A 4. 25% UsD 380, 000 341. 369 0.00 2.25% 16/01/2027
14/04/2025 ’ ’ ’ Kirk Beauty SUN GubH, Reg. S 8.25% 648, 095 1021, 819 0.01
Societe Generale SA, FRN, 144A 8% 01/10/2026 EUR 1,648, B :
Perpotial B ' USD 12, 086, 000 11, 328, 576 0. 06 Yidda Health Holding Gabi
erpetua Nidda Healthcare Holding Gl
Societe Generale SA, FRY, 1444 vsh — - 003 Reg. S 7.5% 21/08/2026 EUR 6, 790, 000 6, 505, 506 0.03
9.375% 31/12/2164 T Y ' Renk AG, Reg. S 5.75% 15/07/2025 ~ EUR 2,954, 000 2,788,319 0.02
Societe Generale SA, Reg. S0.875% Schaeffler AG, Reg. S 3.375%
100, 000 89, 338 0. 00 ’ , 300, ,007,
01/07/2026 EUR 12/10/2028 EUR 2, 300, 000 2,007, 895 0.01
Societe Generale SA, Reg. §0.75% Techen Verwaltungsgesellschaft 674
, 000 86, 668 0. 00 ) ) , 262,
25/01/2027 EUR 100, W, Reg, S 6 30/07/20%6 EUR 2,395, 814 2,262,700 0.01
Societe Generale SA Reg. S, FRN 0.5h Techen Verwaltungsgesellschaft 675
80, 361 0.00
12/06/2029 EUR 100, 000 A Wi, Reg, S 2% 15/07/20%5 EUR 3,020, 000 2,784,969 0.02
Societe Generale SA, Reg. S, FRN thyssenkrupp AG, Reg. S 2.875%
0.00 g ’
1.95% 06/12/2030 EUR 100, 000 96, 271 99/02/2024 EUR 3,733,000 3,703,203 0.02
Solvay Finance SACA, Reg. S, FRN TK Elevator Midco GmbH, Reg. S
~ o EUR 3,017,000 3,014, 496 0.02 e ! L1779, , 479, X
5.425% Perpetual 4.375% 15/07/2027 EUR 2,719,000 2,479, 402 0.01
SPIE SA, Reg. S 3.125% 22/03/2024  EUR 2,200, 000 2,189,693 0.01  TUI Cruises GmbH, Reg. S 6.5%
SPIE SA, Reg. § 2.625% 18/06/2026  EUR 800, 000 758,360 0.0 15/05/2026 EUR 269,000 229,217 0.01
TotalEnergies Capital International S, Volkswagen Leasing GmbH, Reg. S
Reg. S 1.994% 08/04/2032  EUR 200,000 175,040 0.00 1,54 19/06/2026 EUR 300, 000 Ziz, 41 0.00
Vallourec SA, Reg. $8.5%30/06/2026  EUR 1,239, 544 1,219, 691 0.01  Volkswagen Leasing GmbH, Reg. $ BUR 200,000 154,076 0.00

147,818, 781 0.77

0.625% 19/07/2029
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\‘onowtla SE, Reg. S1.5%14/06/2041  EUR 100, 000 55, 560 0.00  AIBGroupplc, Reg. S, FRN 6. 25% EUR 3,400, 000 3,190,346 0.02
7F Finance GmbH, Reg. S 2.25% Perpetual
EUR 1, 600, 000 1,254, 323 0.01
03/05/2028 Bank of Ireland Group plc, FRY, 1444
. o [IN)] 500, 000 394,977 0.00
IF Finance GmbH, Reg. S 3.75% 2.029% 30/09/2027
EUR 3,900, 000 3,289, 595 0.02
21/09/2028 Bank of Ireland Group ple, Reg. S, FRN EUR 100, 000 99, 931 0.00
53,590, 219 0.28  1.875% 05/06/2026 ’ ’ ’
Eaton Capital UnLtd Co., Reg. S 0.697%
B 1052055 EUR 100, 000 94,691 0.00
Ghana Government Bond, Reg. S eircom Finance DAC, Reg. S 3.5%
7.695% 16/05/2029 USD 3,070, 000 1, 055, 540 0. 00 15/05/2026 EUR 4, 132, 000 3,741,423 0.02
Ghana Government Bond, Reg. S Glencore Capital Finance DAC, Reg. S
10.75% 14/10/2030 UsD 924,000 612, 652 0.00 L1254 10/03/2008 EUR 100, 000 82,512 0.00
Ghana Government Bond, Reg. S Shire Acquisitions Investments Ireland
8. 627% 16/06/2049 USD 3,493, 000 1,143, 789 0.01 DIC 3.2% 23/09/20% [IN)] 420, 000 369, 137 0.00
2,811,981 0.01  Vodafone International Financing DAC,
_— Rea, § 3,250 02/03/2029 EUR 100, 000 96, 929 0.00
it . furich Finnce Irelnd Dsigated gy 100, 000 0,402 0.00
888 Acquisitions Ltd., Reg. S 7.558% Activity Co., Reg. S 1.625% 17/06/2039
£ 07 fongT EUR 2, 150, 000 1, 856, 129 0.01 )
15/07/2027 Turich Insurance Co. Ltd., Reg. S, FRN UsD 9 300 000 9 108789 0.01
1,856,129 0.01  5.625% 24/06/2046 Y Y :
22, 364, 469 0.12
TTT~T
Gu?temala_(}overnment Bond, Reg. S UsD 1, 441, 000 1,296, 971 0.00 A R 71/1/.
4.5% 03/05/2026 Energean Israel Finance Ltd., Reg. S,
) a0 na UsD 384, 000 331,419 0.00
Guatemala Government Bond, Reg. S 1447 4. 875% 30/03/2026
o . UsD 1,700, 000 1,503, 799 0.01 .
6.125% 01/06/2050 Energean Israel Finance Ltd., Reg. S, USD 509000 497992 0.00
2,800, 073 0.01 1444 5,375} 30/03/2028 ! ! !
Leviathan Bond Ltd., Reg. S, 144A
Y. 6.5% 30/06/2027 [IN)] 1,400, 000 1,272, 150 0.01
Iraq Government Bond, Reg. S 6.752% 2,031, 561 0.01
09/03/203 USD 1,950, 000 1,804, 928 0.01 _
. " 5oy
- antia SpA, Reg. S 1.625%
4,628,511 002 03/02/2025 EUR 380, 000 355, 792 0.00
Atlantia SpA, Reg. S 1.875%
FALT LR 13/07/2027 EUR 390, 000 332,516 0.00
Abbott Ireland Financing DAC, Reg. S Atlantia SpA, Reg. S 1.875%
1L5% 27/09/2006 EUR 100, 000 93,708 0.00 9028 EUR 2,839, 000 2,365,832 0.01
Abbott Ireland Financing DAC, Reg. S Autostrade per 17 Italia SpA, Reg. S 2%
0,375 19/11/2007 EUR 100, 000 87,283 0.00 01/12/20%8 EUR 2,823,000 2,331, 343 0.01
AerCap Ireland Capital DAC 1.15% Autostrade per 1" Ttalia Sph, Reg. S
UsD 4,330, 000 3,899, 147 0.02 '
29/10/2023 3754 26/09/2009 EUR 2,140, 000 1,703, 553 0.01
AerCap Ireland Capital DAC 3. 15% Autostrade per 1 Italia Sph, Reg. S 2%
15/02/2024 usb 5,500,000 4,977,982 0.03 EUR 2,613,000 2,076,211  0.01
AerCap Ireland Capital DAC 1.75% Enel SpA, FRN, 144A 8.75%
USD 3,445, 000 2,967,832 0.02 > 4 .
29/10/2024 P IR 24/09/2073 UsD 5, 820, 000 5,460, 704 0.03
AIB Group ple, Reg. S 1.25h .0 100, 000 96,380 0,00 niSph Reg S1.125619/09/20%8  EUR 100, 000 85,673 0.00
28/05/2024 Eni SpA, Reg. $ 3.625% 29/01/2029  EUR 100, 000 99,489 0.00
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Guala Closures SpA, Reg. S 3.25% Nippon Life Insurance Co., FRN, 144A
15/06/2028 EUR 2, 887, 000 2,478, 850 0.01 9.75% 21/01/2051 usb 8, 270, 000 6,219, 620 0.03
Infrastrutture Wireless [taliane SpA, Sumitomo Life Insurance Co., FRN,
Req, S 1,875 08/07/2025 EUR 3,693, 000 3,381, 721 0.02 1444 3,375 15/04/2081 usb 5, 505, 000 4,303, 622 0.02
Lottomatica SpA, Reg. S 5.125% Suni tomo Nitsui Financial Group, Inc.
15/07/20%5 EUR 3,947, 000 3,752,673 0.02 L9024 17/09/208 usb 215,000 165, 897 0.00
Nexi Sph, Reg. S1.625%30/04/2026  EUR 1, 642, 000 1,500, 176 0.01 26,120, 676 0.14
Pro-Gest SpA, Reg. S 3.25% 15/12/2024  EUR 2,851, 000 1, 844, 252 0.01
Shiba Bidco Sph, Reg. S4.5% gy 5,632,000 3,136,486 002 TY Y
31/10/2028 Adient Global Holdings Ltd., Reg. S
TeanSysten Sph, Reg. S 3. 5% L5 1508 01 EUR 2,508,000 2,409,875 0.0l
EUR 1,628, 000 1, 368, 652 0.01 - N 10740/
A 5 CPUE Finance Ltd., Reg. S4.5%  cpp 2,582,000 2,439,149 0.01
E%z‘;‘;o;aha Sob, Reg S2Th - pg 1,000, 000 929,788 0.01 28/08/2027 ' o T '
CPUK Finance Ltd., Reg. S 4.875%
; 5 GBP 1,000, 000 1,048, 576 0.01
;%3%%maﬁkhgs&ﬁﬁ EUR 2,910,000 2,732,534  o0.01 28/02/2007
Heathrow Funding Ltd., Reg. S 1.875%
i 5% o EUR 100, 000 77,994 0.00
f;}fé‘;‘;&?ha o fee. S2300 g 2,475,000 2,087,717 0.01 12/07/2082
Heathrow Funding Ltd., Reg. S 1. 125%
_ o ; q L EUR 100, 000 78,228 0.00
TerTa‘ RMEJEIGEHM Nazionale, Reg. § EUR 100, 000 90,428 0.00  08/10/2032
1. 375% 26/07/2027 6,053 822 0.03
Ini 3 b 9,099,042 :
;;ﬁg;igégf‘m’ Ree. S FRVZ.2 - pi 350,000 317,408 0.00
mmm%AMSFWHM =V 35N
Perpetual EUR 2,502, 000 1, 868, 336 0.01 goggano(;%?r/;moeggt Bond, Reg. S UsD 9,640, 000 9,219, 706 0.01
M 0.21 J;)rdan Government Bond, Reg. S
5.75% 31/01/2027 B usb 750, 000 677,892 0.01
S bERT ' 265 0.0
oy Joust overmment Bond 180 ysp 550, 000 499,317 0.00
6.375% 03/03/2028 .
Ivory Coast Government Bond, Reg. S EUR 9 300, 000 1934 714 0.01 fﬁzi?iCJ%RS
5. 8754 17/10/2031 P e ' 5“;'5;“?’9J33J‘03i17°““ R N ) 860, 000 627,038 0.00
Tvory Coast Government Bond, Reg. S Lo e
. ) USD 1,200, 000 1,002, 002 0.01 \unayGas Nati . .
6. 1254 15/06/2033 gagggﬂ:ﬂ;iaiovigzg“ﬂ (o 0 Bee. S gy 2,250, 000 1,742,410 0.01
Ivory Coast Government Bond, Reg. S 1on ST -
6.875% 17/10/2040 EUR 2,690, 000 2,032, 241 0.01 2,369, 448 0.01
5,468, 334 0.03
- r=7
Ak Kenya Government Bond, Reg. S UsD 4,154, 000 3,587, 637 0.02
Witsubishi UF] Financial Group, Inc., ) 3 399. 000 9 950, 169 0.02 g 8752{’ 24/06/20}324d I
FRY 0.933% 19/07/2025 o e : 2%%%mm°“°g " Usp 700, 000 588,686 0.00
Vlitsubishi UF] Financial Group, Inc.
oo 10 /0 USD 2,398, 000 2,162, 480 0.01 ra Gov y
FRY 3.837h 17/04/2026 gg?‘oi‘g)o‘azmmm ond, eg. 5635y 1,755,000 1,271,647 0.0
Witsubishi UF] Financial Group, Inc., -
FRY 15380 20/07/207 usb 5,075,000 2,506,776 0.02 5447970 0.03
Mitsubishi UF] Financial Group, Inc.
Reg. S 08725 07/09/2024 EUR 100,000 95,607 0.00 <,y
Mizuho Financial Group, Inc., FRN Lebanon Government Bond, Reg. S
’ ’ , [IN)] 1,450, 000 83,457 0.00
1. 941% 10/07/2024 USD 6, 583, 000 6,011, 358 0.03 6. 65% 22/04/2024 § , 490, ,
Wizuho Finencial Growp, Inc., RN ) 2,01, 000 1,696, 147 0,01 Lebanon Governnent Bond, Reg. S\ 6, 230, 000 357, 004 0.00

1.234% 22/05/2027

6.85% 23/03/2027 §
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Lebanon Government Bond, Reg. S Rossini SARL, Reg. S 6.75%
6.65% 03/11/2028 § USD 5,108, 000 292,709 0.00 30/10/2025 EUR 1,989, 000 1,977, 122 0.01
i £y
133,170 0.00 ;ng;Fer:)aZrlce SARL, REIT, Reg. S 1.5% EUR 200,000 181,427 0.0
N 0 £
2 % *l?/ 7 57A T e S WL e L g 100,000 86,48 0.00
ice Financing SA, 5. 75) /12/
15/08/2029 Ush 9,167,000 6,749,810 0.04 qpp pee 5 0.875% 04/11/2027  EUR 100,000 83,468 0.00
Altice Finco SA, Reg. S 4.75% Summer BC Holdco B SARL, Reg. S
15/01/2038 EUR 3,055, 000 2,285,192 0.01 5 s a0 /05 EUR 3,006, 000 2,573,888 0.01
Altice France Holding SA, 144A 6% Telecom Italia Finance SA 7. 75%
i EUR 2,980, 000 3,154, 628 0.02
15/02/2028 USD 3,925, 000 2,174,682 0.01 94/01/2033 , 900, , Lod,
AMtice France Holding SA, Reg. S 8% Telenet Finance Luxembourg Notes
15/05/2007 EUR 3,042, 000 2,256, 823 0.01 SARL, Reg. S 3.5% 01/03/2038 EUR 700, 000 634, 497 0.00
ARD Finance SA, Reg. S, FRN 5% 47,477,068 0.25
30/06/2027 EUR 1,573,821 1,064, 942 0.01 _—
BKLC Lux Fincol SARL, Reg. S 5.25% v — v Vik
30/04/2029 EUR 3,042,000 2,642,69 0.02 Danaos Corp., 144A 8.5% 01/03/2028  USD 837,000 759, 602 0.00
(irsa Finance International SARL, 759, 602 0.00
Reg. S 6.25% 20/12/2023 EUR 347,511 345, 837 0.00 _—
(Cirsa Flnaﬁn_c’c Intcl_rnatlonal SARL, EUR 3,010, 000 9,857,312 0.02 EF—U Ty R ’
Reg. S 4.75% 22/05/2025 Greenko Pover 11 Ltd., Reg. S4.3% 496, 250 00200 0.00
Cirsa Finance International SARL, BUR 493, 000 134515 0.00 13/12/2028 ’ ' )
Reg. S 10.375% 30/11/2027 ’ ’ ‘ 704,210 0.00
ContourGlobal Power Holdings SA,
Reg. S 4.125% 01/08/2025 EUR 1,563, 000 1,533,616 0.01 P
Herens Midco SARL, Reg. S 5.25% Comision Federal de Electricidad,
15//95/2029 EUR 2,810, 000 1,957, 235 0.01 Reg. § 4.67T% 09/02/2051 UsD 700, 000 427, 868 0.00
folcin Finance Lusenbourg S Reg. §° (oo 300000 963,073 0,00 Vexican Bonos, FRN 850% 18/11/2038  MXN 830, 000 3,786,150 0.02
0.5 20/11/2026 ' ' ' Petroleos Mexicanos 4.875%
_— ) : [IN)] 650, 000 594, 575 0.00
Holc}m Flﬁanc”c Luxembourg SA, Reg. § BUR 100, 000 70,251 0.00 18/01,/2024
0.625h 19/01/2033 Petroleos Mexicanos 6.875%
John Deere Cash Management SARL, 16/10/2025 USD 970, 000 885,515 0.01
) 19032 EUR 100, 000 89,438 0.00 )
Reg. 52.20 (_)2/04 ‘ Petroleos Mexicanos 5. 95% UsD 9 790, 000 1993 357 0.01
Ey};zylfl;oginanmng SARL, Reg. S 3.625% EUR 1, 466, 000 1,451,528 0.01 58101{2031\4 - . , 190, , 993, .
10/l etroleos Mexicanos 6. 75%
i has 5y UsD 1,930, 000 1,157, 889 0.01
Eg;;[gloég“g” S Heg. S0.600 2,068,000 1,687,455 0.0 21/ 09{ 2047 .
Petroleos Mexicanos 6. 35%
1 UsD 1, 350, 000 778,183 0.00
‘fitégrgggz feleconsh, feg. S3.150 4,964,000 4,510,807 0.02 éQ/ 02{ 2048\4 ‘ o
i etroleos Mexicanos 7. 69%
I i i ; UsD 5,213, 000 3,395,722 0.02
etroleos Mexicanos 6. 95%
: : 951 [IN)] 3,244, 000 1,925, 145 0.01
gseggegé;ﬂobal Holdings SCA 1.125% BUR 100, 000 90,901 0.00 28/01/2060
et . : 14,944, 404 0.08
Medtronic Global Holdings SCA 1.5% EUR 100, 000 68, 388 0.00
02/07/2039 ENE Y
Vonitchen HoldCo 3 SA, Reg. S 5.25% :
o ’ EUR 2,510, 000 2,420, 458 0.01 Mongolia Government Bond, Reg. S
éETO\SlfOF% . 4,455 07/07/2031 UsD 1,900, 000 1,386, 021 0.01
inance AL, et SLOSV T pug 3,057,000 3,739,207 0.02 1,386,021 _ 0.01

05/01/2026
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E == ING Groep NV, FRN 3. 869%
Morocco Government Bond, Reg. S 3% USD 1597, 000 1 193, 284 0.01 28/03/2026 Usb 4,401,000 3,956,640 0.02
15/12/2032 U T : ING Groep NV, FRN 3.875% 31/12/2164  USD 11, 280, 000 7,751,181 0.04
Norocco Government Bond, Reg. S 4% UsD 1. 499, 000 964,013 0.07 NG Groep NV, FR 5.75% Perpetual - USD 6, 080, 000 5,053, 901 0.03
15/12/2050 T ’ ' ING Groep \V, FRN 6.5% Perpetual — USD 1, 400, 000 1,241,871 0.01
0CP SA, Reg. S 6.875% 25/04/2044  USD 950, 000 843, 402 0.00  ING Groep WV, Reg. § 2.5%15/02/2029  EUR 200, 000 193,941 0.00
3,000, 699 0.02 I, Reg. . 25%
—_— {Z%C;/Ozeopzy feg. S FRVLZh - g 100, 000 90,849 0.00
F e ERE ING Groep NV, Reg. S, FRN 4. 875%
Namibia Government Bond, Reg. S 14/11/2027 EUR 100, 000 101, 901 0.00
= oy , USsD 750, 000 659,497 0.00
5.25% 29/10/2025 ING Groep NV, Reg. S, FRN 1. 625% EUR 100, 000 93, 664 0.00
659,497 0.00  26/09/2029 ' ' '
Vercedes-Benz International Finance
*F 8 BY, Reg. S 2% 22/08/2026 EUR 175,000 167,666 0.00
Abertis Infraestructuras Finance BY, Minejesa Capital BV, Reg. S4.625%
g S, i 2625 /100 EUR L6000 LTz 0.0n R UsD L795,000 1478172 0.01
Abertis Infraestructuras Finance BY, MV24 Capital BV, Reg. S 6.748%
Reg. 5, FRY 3. 248 Perpetua] EUR 3,100, 000 2,632, 247 0.01 01/06/2034 UsDh 1,276, 185 1,092, 541 0.01
ABN AVRO Bank NV, Reg. S, FRN Nobel Bidco BV, Reg. S 3.125%
5. 195% 92/02/2033 EUR 100, 000 vk 106/2028 EUR 2,065, 000 1,410,224 0.01
ABN AMRO Bank NV, Reg. S, FRN 01 European Group BV, Reg. S 3.125%
1 375% Perpetual EUR 13, 40(), 000 12, 388, 126 0.06 15/1”2024 EUR 2y 980, 000 2y 900, 330 0.02
AerCap Holdings NV, FRN 5. 875% Petrobras Global Finance BV 6. 85%
10/10/2079 USD 13,974, 000 12,048,736 0.06 o UsD 600,000 73,926 0.00
Airbus SE, Reg. S 1.625% 09/06/2030  EUR 200, 000 174,799 0.0 potiolding T BY, Reg. S 2%
Anerican Nedical Systems Europe BV 6 Lo e EUR 1,190, 000 997,672 0.01
0,756 08/03/20%5 EUR 200, 000 187,803 0.00 01/03/2027
. B d s B i RELX Finance BY, Reg. S1.5% o 100,000 9B 000
lmg;;;aggugsﬁggzsmems e puR 100, 000 88,417 0.00 13/05/2027 ' ’ '
alts otin Systes It Bl RELX Finance BY, Reg. 50.5 100, 000 84,603 0.00
wata Loating dystens ich folding - pyp 1,145,000 1,099,816  0.01 10/03/2028 ' ’ :
BB, Reg, S 3.75% 15/01/2005 Repsol International Finance BV, Reg
o : , Reg.
Cooperat%ewe Rab_obank UA, Reg. S, BUR 100, 000 96, 836 0.00 S, FRY 454 25/03/2075 EUR 5, 940, 000 5, 762, 394 0.03
FEN 0. 876K 05/06/2028 Saipem Finance International BV
ievi ) 2 a V,
Cooperat}ewekabobank UA, Reg. S, EUR 7,000, 000 6,247,948 0.03 Reg S 3.75% 08/09/2023 EUR 1, 480, 000 1,476, 781 0.01
FRN 4. 375% Perpetual Shell International i BT
i €. nternational rinance bV Z. (ox
Dlgltzﬂ IntrgqlﬁHoldlng BY, REIT, Reg. EUR 100, 000 71,213 0.00 0804/ USD 110, 000 90, 315 0.00
§ 1. 375% 18/07/2032 . o .
Dufry One BY, Reg. § 2%15/02/2027  EUR 2, 360, 000 1,938,608  0.01 ;éem;“S F;HZEC;ZY/SE%ZESZ[SChappU FUR 100,000 90,274 0.00
EnBl International Finance BY, Reg. § EUR 29 000 98 882 0.00 <. €. > U 205/ -
1,019 22/11/209 ) ) - Siemens Financieringsmaatschappij
; e EUR 100, 000 94,758 0.00
Enel Finance International NV, Reg. § EUR 950,000 911,685 0.00 N_’ fleg. Slj% 08/09/2033
0 17/06/2021 ' ' " Signa Holdeo BY, Reg. $5.756 2,060, 000 1,493,500 0.01
Enel Finance International NV, Reg. S 15/05/2026
0. 875% 28/09/2034 EUR 100,000 67,245 0.00 Telefonica Europe BV, Reg. S, FRN
} EUR 1,600, 000 1,300,018 0.01
Essity Capital B, Reg. S0.25% o 100,000 wEl 000 2.8k 31/12/2164
é;\/ 009/ 2029 st o ’ ' ge;;;;“;ipi”:u‘:ple Bl Reg. S Y g 6,900,000 6,270,838  0.03
K Consumer Healthcare Capita - 0107 a
BY, Reg. S 1.25% 29/03/2026 EUR 100, 000 92,379 0.00 Telefonica Europe BV, Reg. S, FRN EUR 4400, 000 4,383, 553 0.02
ING Groep NV 3. 95% 29/03/2027  USD 8, 740, 000 7,731,022 0.04  5.875% Perpetual T e )
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Therno Fisher Scientific Finance I BV IV —
1.625% 18/10/2041 EUR 100, 000 67, 184 0.00 DNB Bank ASA, Reg. S, FRN 0. 375% EUR 150,000 130,929 0.00
Titan Holdings 11 BV, Reg. § 5.125% 18/01/2028 ’ ' )
EUR 3,693, 000 2,935,935 0.02 D —— e
15/07/2029 T T ' 130, 929 0.00
Trivium Packaging Finance BV, 1444
5.5 15/08/2026 UsD 6, 166, 000 5,303,070 0.03 s
Trivium Packaging Finance BV, 1444 . y
8,54 15/08/2001 USD - 480,00 420953 0.02 ?‘;3366/02‘56“‘““‘ fond R SETR - ysp 7m0 2a7i2 00
Triviun Packaging Finance BY, Reg. § .
e EUR 4,044, 000 3,713,403 0.02 Oman Government Bond, Reg. S
3,'% }0"(1]:8,"2026 . 5. 975% 08/03/2027 USh 3, 120, 000 2, 864, 675 0.02
Jonovia Finance BV, Reg. S 2.25Y% /
07/04/2030 EUR 100, 000 .38 000 g‘l“jggG%VOczg““m fond, fee. 66 g 2,200,000 2,155,046 0.01
/
VI Secured Financing BV, 144A 5% ) "
15/01/20%2 IN)] 3,271, 000 2,496, 229 0.01 grgjgl(}goegr:ment Bond, Reg. S 6.25% UsD 1,106, 000 1,044, 788 0.01
WPC Eurobond BV, REIT 1.35%
’ EUR 200, 000 166, 495 0.00  Oman Government Bond, Reg. S 6.5%
%lf/]i(l)égigi?nance BV, Reg. S 2% 08/03/2047 o R e o
T EUR 800, 000 691, 905 0.00  Oman Government Bond, Reg. S6.75%
/ ’ ’ y
;?/E?iﬁ(f?iname B e 525 17/01/2018 [IN)] 2,677,000 2,353, 832 0.01
3 3 . W ON
- ’ " EUR 2,400, 000 1,986, 516 0.01  Oman Government Bond, Reg. S 7%
23/10/2027 ’
Ziggo/BondCo. B Reg. S3.315% o s wons oo VR o e e 0o
28/02/2030 P P : _ 12,194,692 _ 0.06
7Ziggo BV, Reg. S2.875%15/01/2030  EUR 3,378, 000 2,721,401 0.01 A
121,457,300 0.3 /S¥AT
;a;;:“fg gi‘};’;ﬁem Bond, feg 5 gy 2,970, 000 1,511,592 0.01
—a—V—=J K . 200 ‘
BNZ International Funding Ltd., Reg. S Pakistan Governnent Bond, Reg. § 6%
03758 1409204 EUR 100, 000 94, 874 0.00 08/04/20%6 ush 1,150, 000 433,076 0.00
Chorus Ltd. 3.625%07/09/2029  EUR 100, 000 96,921 0,00 Pakistan Goverment Bond, Reg. 5 o 1. 263. 000 195970 0.00
191795 0.00 7-375% 08/04/2031 T ’ ’
Pakistan Government Bond, Reg. S
STy T 8. 875% 08/04/2051 UsD 1,799, 000 592, 620 0.01
Nigeria Government Bond, Reg. S 2,962,568  0.02
7.625% 21/11/2025 UsD 2, 250, 000 1,946, 663 0.01
Nigeria Government Bond, Reg. S 6.5% RFp=
28/11/2007 Ush 5,020,000 3,804,005 0.02 ¢l Corp., Reg. S 10.125% bR el Lsisi 00l
Nigeria Government Bond, Reg. S USD L 468, 000 L 142, 608 0.01 01/02/2026 T T )
8.375% 24/03/2029 T T ' 1,834, 844 0.01
Nigeria Government Bond, Reg. S
7.875% 16/02/2032 USD 2,800, 000 1,980, 690 0.01 5 5T A T
Nigeria Government Bond, Reg. S Paraguay Government Bond, Reg. S
7.625% 28/11/2047 UsD 20000 LTMZTIE 00 UsD 1,450,000 1,335,945 0.01
10,616, 742 0. 06 r Gov
—_— gaﬁgﬁiog‘;‘zzﬂmcm Bond, feg. 5 gy 3,050,000 2,753,184 0.01
. L
~r k=7 Paraguay Government Bond, Reg. S
North \‘lacc<!onia Government Bond, EUR 9 000, 000 1870, 654 0.0] OH 30/03/2050 USD 2,200, 000 1,780, 538 0.01
Reg. S 2.75% 18/01/2025 B — 5, 860, 667 0.03
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~JL— Banco Bilbao Vizcaya Argentaria SA,
Petroleos del Peru SA, 144A 4. 75% Reg. S, FRN 6% Perpetual EUR 13,600, 000 13, 262, 203 0.07
UsD 2,570, 000 1,841, 453 0.01 -
19/06/2032 Banco de Sabadell SA, Reg. S 0.875%
’ o EUR 200, 000 182, 587 0.00
Petroleos del Peru SA, Reg. S 5. 625% 22/07/2025
e o UsD 1,290, 000 791,511 0.00
19/06/2047 Banco Santander SA 3.496% UsD 14,000,000 19,625, 999 0.07
2,632, 964 0.01  24/03/2025 Y Y ’
Banco Santander SA 5.294%
F kL 18/08/2027 [IN)] 5,400, 000 4,941, 050 0.03
EDP - Energias de Portugal SA, Reg. S Banco Santander SA, FRN 0.701%
1625 15/04/2027 EUR 300, 000 274,691 0. 00 30/06/2024 USh 11,000, 000 10, 009, 904 0.05
EDP - Energias de Portugal SA, Reg. S, Banco Santander SA, FRN 4. 75%
FRY L 74 20/07/2080 EUR 3,800, 000 3,408, 862 0.02 31/12/2161 UsD 4,200, 000 3,191, 885 0.02
EDP - Energias de Portugal SA, Reg. S, Banco Santander S4, Reg. S, FRN 0. 5%
FRY 18754 02/08/2081 EUR 2,300, 000 1,978, 000 0.01 94032007 EUR 100, 000 88,719 0.00
5, 661, 553 0.03  Bankinter SA, Reg. S, FRN 1.25%
_— 93/19/2032 EUR 100, 000 80, 042 0.00
S LA . /
Y x AR E CaixaBank SA, Reg. S 1.375% BUR 200, 000 181,336 0.00
Senegal Government Bond, Reg. S 19/06/2026
0 0a/nE UsD 2, 100, 000 1, 629, 884 0.01 . ; ,
6.25% 23/05/2033 (CaixaBank SA, Reg. S, FRN 1.625%
EUR 100, 000 93,677 0.00
Senegal Government Bond, Reg. S BUR 729, 000 199, 367 0.00 13/04/2026
5. 375% 08/06/2037 ! ! ’ CaixaBank SA, Reg. S, FRN 3. 75%
EUR 100, 000 98, 286 0.00
Senegal Government Bond, Reg. S 15/02/2029
- USD 1, 160, 000 769, 826 0.01 . o
6. 75% 13/03/2048 (aixaBank SA, Reg. S, FRN 5.875% BUR 200,000 183,714 0.00
2,892,077 0.02  Perpetual ! ! :
o CaixaBank SA, Reg. S, FRN 6. 75% EUR 4,600, 000 4,499, 375 0.02
T IR—Iv Perpetual
GLP Pte. Ltd., Reg. S 3.875% Cellnex Telecom SA 1.875%
04/06/2025 UsD 1,900, 000 1,448, 512 0.01 96/06/2029 EUR 5, 500, 000 4,494, 996 0.02
1,448,512 0.01  eDreams ODIGEO SA, Reg. S5.5%
_— 15/07/2027 EUR 4, 356, 000 3,455, 358 0. 02
ﬁ7 Klg_ﬁ G s Tlgliglf;oEzzcrowIssucr SA, 1444 4.75% USD 3,304, 000 2,697,023 0.01
skom Holdings ., Reg. /10/
7.125% 11/02/2025 UsD 2,200,000 1,819,427 0.0 gt Boeron Issuer SA, Reg. S
. ) EUR 909, 000 768, 112 0.00
South Africa Government Bond 4. 3% USD 9 800, 000 5 344 554 0.0l 3.875% 15/10/2028
12/10/2028 e o ' Grifols SA, Reg. $1.625%15/02/2025  EUR 3,040, 000 2,880, 953 0. 02
Souyth ’Afrlca Government Bond 8. 875% ZAR 60, 300, 000 9,800, 533 0.01 Grifols §A, Reg. S?.Zo?« 15{11‘/’2027 EUR 5,507, 000 4,823,691 0.03
28/02/2035 International Consolidated Airlines
. , Cov oF /9 fon0 EUR 4,000, 000 3,664, 838 0.02
South Africa Government Bond 6. 25% Group SA, Reg. S 2.75% 25/03/2025
USD 3,620, 000 2,899, 546 0.02 .
08/03/2041 Kaixo Bondco Telecom SA, Reg. S
. - - EUR 2,606, 000 2,228, 130 0.01
South Africa Government Bond 5% 5.125% 30/09/2029
, USD 2,000, 000 1, 318, 268 0.01 ;
12/10/2046 Lorca Telecom Bondco SA, Reg. S 4%
) - EUR 5,188, 000 4,662, 715 0.02
South Africa Government Bond 5. 75% 18/09/2027
0/ UsD 3,500, 000 2,418,074 0.01 e
30/09/2049 NorteGas Energia Distribucion SA, Reg. EUR 100,000 79,588 0.00
13,669, 404 0.07 5 0.905% 22/01/2031 ! ’ !
Telefonica Emisiones SA 4.665%
P 06/03/2038 [IN)] 460, 000 340, 439 0.00
Banco Bilbao Vizeaya Argentaria SA, USD 12,200, 000 11,407,215 0.06 90, 934, 085 0.47

FRN 5.862% 14/09/2026
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Bl q
LA UBS Group AG, FRN, T44ATH e, 5,775,000 533,307 0.03
Ardagh Metal Packaging Finance USA EUR 9 495, 000 1964 950 0.01 Perpetual
LLC, Reg. S 2% 01/09/2028 T Y ' UBS Group AG, Reg. S, FRN 0. 25%
A EUR 400, 000 367, 154 0.00
Ardagh Metal Packaging Finance USA 29/01/2026
o EUR 2,020, 000 1, 485, 896 0.01 ,
LLC, Reg. S 3% 01/09/2029 UBS Group AG, Reg. S, FRN'5. 125%
A [IN)] 4,474, 000 3,923,530 0.02
Ardagh Packaging Finance ple, 1444 Perpetual
5. 25% 15/08/2027 Ush 10, 142, 000 7,179,275 0.04 UBS Group AG, Reg. S, FRN 6. 875%
A;daéh Packaéing Finance ple, Reg. $ Perpetual o T UsD 13, 387, 000 12,212, 265 0.06
2. 125% 15/08/2026 EUR 1, 560, 000 1, 308, 035 0.00 UBS Group AG, Reg. S, FRN 7%
Ardagh Packaging Finance plc, Reg. S Perpetual Usb 11, 934, 000 11,074, 450 0.06
21350 15/0/2026 EUR 1960,000 1,309, 179 0.01 66,724,086 _ 0.5
Paysafe Finance plc, Reg. S 3%
15/06/2029 EUR 2,073, 000 1,612, 898 0.01 L
14,859, 533 0.08  Turkey Government Bond 5. 6%
EEE— 14/11/2024 UsD 1,920, 000 1,750, 025 0.01
ATz —F Turkey Government Bond 4. 875% UsD 9,300, 000 1,932, 662 0.01
Svenska Handelsbanken AB, Reg. S 09/10/2026
_ EUR 100, 000 87,115 0.00
0.05% 03/09/2026 Turkey Government Bond 9. 875%
UsD 8,300, 000 8,068, 168 0.04
Svenska Handelsbanken AB, Reg. S 15/01/2028
. EUR 100, 000 78,191 0.00
0.5% 18/02/2030 Turkey Government Bond 5. 125%
[IN)] 1,420, 000 1, 154, 195 0.00
Svenska Handelsbanken AB, Reg. S, 17/02/2028
; ) UsD 4,200, 000 3,228, 235 0.02
FRN 4.75% 31/12/2164 Turkey Government Bond 5. 25%
L. . . [IN)] 2,000, 000 1,513,295 0.01
Verisure Holding AB, Reg. S 3.875% 13/03/2030
s EUR 2,699, 000 2,452,738 0.01
15/07/2026 Turkey Government Bond 6%
. . -y [IN)] 2,310, 000 1,572, 303 0.01
Verisure Holding AB, Reg. S 3.25% 14/01/2041
- . EUR 1, 160, 000 1,010, 476 0.01
15/02/2027 Turkey Government Bond 4. 875%
o . - UsD 2,160, 000 1,320, 440 0.01
Verisure Midholding AB, Reg. S 5. 25% BUR 4 361 000 4 510,239 0.00 16/04/2043
15/02/2029 T T ' 17,311,088 0.09
Volvo Car AB, Reg. S 2% 24/01/2025  EUR 2,245, 000 2,122,198 0.01
12,489,192 0.07 AxY=x
AstraZeneca ple, Reg. S 1.25%
24 2 12/05/2028 EUR 200, 000 179, 202 0.00
Credit Suisse AG 4. 75% 09/08/2024  USD 5,530, 000 4,938, 302 0.03  Barclays plc, FRN 1.007%10/12/2024 ~ USD 10, 475, 000 9,334, 426 0.05
Credit Suisse AG 3.625% 09/09/2024  USD 5,680, 000 4,959, 845 0.03  Barclays plc, FRN 3.932% 07/05/2025  USD 8, 340, 000 7,572,297 0.04
Credit Suisse Group AG, FRN, 144A Barclays ple, FRN 7.325% 02/11/2026  USD 7,780, 000 7,562, 819 0.04
2.593% 11/09/2025 usb 5,238,000 4,336, 569 0.02 Barclays plc, FRN 8% 31/12/2164  USD 5,826, 000 5,110, 001 0.03
(Credit Suisse Group AG, FRN, 144A Barclays plc, Reg. S, FRN 1.106%
6,95 Perpetual USD 8,841, 000 6,531, 377 0.03 19/05/203 EUR 100, 000 73,788 0.00
Credit Suisse Group AG 3. 8% Bellis Acquisition Co. plc, Reg. S 3.25%
09/06/2023 USD 8,929, 000 8,135,693 0.04 16/02/20% GBP 938, 000 866, 260 0.00
Credit Suisse Group AG, Reg. S 0.625% Bellis Acquisition Co. plc, Reg. S 4.5%
18/01/2083 EUR 100, 000 55, 680 0.00 16/02/2006 GBP 662, 000 629, 053 0.00
Cre‘dlt‘ Suisse Group AG, Reg. S, FRN 1% EUR 100, 000 78,701 0.00 BP Capital Markets plc, FRN 4. 875% UsD 20,925, 000 16,924, 060 0.09
24/06/2027 Perpetual
Credit Suisse Group AG, Reg. S, FRN BP Capital Markets plc, Reg. S 2.519%
7,754 01/03/2029 EUR 100, 000 99, 633 0.00 07/04/208 EUR 300, 000 281, 364 0.00
UBS Group AG, FRN, 144A 4. 488% BP Capital Markets plc, Reg. S, FRN
12/05/2026 USD 2,065, 000 1,893, 227 0.01 3.625% Perpetuz] EUR 5,250, 000 4,520, 675 0.02
UBS Group AG, FRN, 144A 4. 875% UsD 3,390, 000 9,726, 353 0.02 BP Capital Markets ple, Reg. S, FRN GBP 4,800, 000 4,804, 698 0.02

31/12/2164

4, 25% Perpetual
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Cadent Finance plc, Reg. S 0.75% Jaguar Land Rover Automotive ple,
11/03/2022 EUR 100, 000 74, 685 0.00 Reg. S 6.875% 15/11/2026 EUR 1, 680, 000 1,499, 657 0.01
Constellation Automotive Financing Lloyds Banking Group plc 4. 65%
oo, Reg, $ 4.875% 15/07/2027 GBP 676, 000 504, 173 0.00 24/03/2026 [IN)] 9, 800, 000 8,718,613 0.04
Diageo Finance plc, Reg. S 1.875% L1oyds Banking Group plc, FRN 0. 695%
21/03/2027 EUR 100, 000 94,172 0.00 11/05/2024 UsD 5,485, 000 5,033, 718 0.03
: 4 15/10/ ] ) . 8T
EC Finance plc, Reg. S 3% 15/10 ZOZEE EUR 3,279, 000 2,974, 165 0.01 ng}dg Barlklng Group ple, FRN 3.87% UsD 5, 475, 000 1,962, 067 0.03
eG Global Finance plc, Reg. S 4.375% 09/07/2025
o/ EUR 4, 883, 000 4,259,832 0.02 . )
07/02/2025 Lloyds Banking Group ple, FRN 4. 716%
. po UsD 8,175, 000 7,459, 304 0.04
HSBC Holdings ple, FRN 0. 732% 11/08/2026
USD 11, 175, 000 10,071, 692 0.05 . -
17/08/2024 Lloyds Banking Group ple, Reg. S 1.5%
. 0o EUR 100, 000 89, 984 0.00
HSBC Holdings ple, FRN 1.162% 12/09/2027
UsD 8,470, 000 7,551,414 0.04
22/11/2024 VARB BondCo plc, Reg. S 3.95%
. [IN))] 850, 000 615,949 0.00
HSBC Holdings ple, FRN 3.803% 29/01/2031
UsD 5,505, 000 5,010, 278 0.03 o
11/03/2025 Marks & Spencer ple, 144A 7.125%
. USh 354, 000 292, 300 0.00
HSBC Holdings ple, FRN0.976% 01/12/2037
UsD 4,500, 000 3,899, 695 0.02 .
24/05/2025 National Grid plc, Reg. S 0.25%
) EUR 100, 000 81,259 0.00
HSBC Holdings ple, FRN 1.645% 01/09/2028
USD 8,935, 000 7,559, 342 0.04 . .
18/04/2026 National Grid ple, Reg. S 0.553%
. EUR 200, 000 158, 220 0.00
HSBC Holdings plc, FRN 4. 6% 18/09/2029
USD 9, 353, 000 6, 828, 095 0.03 Lo . .
31/12/2164 Nationwide Building Society, 144A 1%
HSBC Holdings plc, FRN 6. 5% 28/08/2025 Usb 6,085, 000 5,063, 881 0.03
Perpetual , . Ush 5,835, 000 5,038, 237 0.03 Na’tioynwide Building Society, Reg. §,
HSBC Holdings ple, Reg. S, FRN 6. 364% FRN 1.5% 08/03/2026 ' EUR 100, 000 93, 566 0.00
16/11/2032 EUR 100,000 101,910 0.00 Nationwide Building Society, Reg. S
HS’BC’Hdlddi Ic, Reg. S, FRN4.75% FRY 5. 75% Perpetual o GBP 10, 000, 000 10, 167, 795 0.05
Per| etoual e o EUR 410,000 404, 652 0.00 Natio.nwi;le ;Ull)idlfl Society, Reg. S,
? o . ¢ eten 185 gpp 200, 000 213,947 0.00
Iceland Bondco ple, Reg. S 4.625% FRN 5.875% Perpetual
. . GBP 673, 000 634, 454 0.00
15/03/2025 NatWest Group plc, FRN 4.519%
. UsD 3,794, 000 3,517, 581 0.02
INEOS Quattro Finance 1 ple, Reg. S BUR L 723, 000 L 424 697 0.01 25/06/2024
3.75% 15/07/2026 T T ’ Natlest Group ple, FRN 6% Perpetual — USD 6,616, 000 5,734, 025 0.03
INEOS Quattro Finance 2 ple, 144A NatWest Group ple, Reg. S, FRN 2%
3.975% 15/01/2026 USD 3,510, 000 2,959, 590 0.01 04/03/2025 EUR 500, 000 488,019 0.00
INEOS Quattro Finance 2 plc, Reg. S NatWest Group plc, Reg. S, FRN 0. 67%
2,54 15/01/20%6 EUR 914, 000 719, 365 0.00 14/09/2029 EUR 100, 000 79, 656 0.00
International Game Technology ple, Natlest Group plc, Reg. S, FRN 0. 78%
VA4 6,250 15/01/2027 UsD 7,655, 000 7,106, 160 0.04 26/02/2030 EUR 100, 000 78,613 0.00
International Game Technology ple, NatWest Markets ple, 144A 1.6%
Reg, S 23754 15/04/20% EUR 3,910, 000 3,404,163 0.02 99/09/2026 UsD 6,483, 000 5,272, 305 0.03
Ithaca Energy North Sea plc, 1444 9% Pinnacle Bidco plc, Reg. S 5.5%
15/07/20% UsD 1, 650, 000 1,532, 108 0.01 15/02/2025 EUR 2,270, 000 1,993, 741 0.01
Jaguar Land Rover Automotive plc, Punch Finance plc, Reg. S 6.125%
W44 4. 5% 01/10/2027 USD 1, 748, 000 1,251,213 0.01 30/06/2026 GBP 2,128,000 2,043, 687 0.01
Jaguar Land Rover Automotive ple, RAC Bond Co. plec, Reg. S 5.25%
1444 5.875% 15/01/2028 USD 3,635, 000 2,612, 850 0.01 04/11/2046 GBP 3,416, 000 3,060, 176 0.02
Jaguar Land Rover Automotive ple, Rolls-Royce ple, 144A 5.75%
1444 5. 5% 15/07/2029 USD 750, 000 496, 665 0.00 15/10/2027 [IN)] 5,703, 000 5,065, 259 0.03
Jaguar Land Rover Automotive ple, BUR 1, 470, 000 1, 269, 539 0.01 Rolls-Royce ple, Reg. S 4.625% EUR 1,177, 000 1144, 346 0.01

Reg. S 4.5% 15/01/2026

16/02/2026
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Rolls—Royce plec, Reg. S 5.75% Yorkshire Building Society, Reg. $ 0.5%
1,628, 000 1,691, 874 0.01 P EUR 100, 000 81, 064 0.00
15/10/2027 GBP Y 01/07/2028
Santander UK Group Holdings ple, FRN 290, 481, 755 1.51
) , 735,000 9,879, 423 0. 05 _
4.796% 15/11/2024 UsD 10,735
Santander UK Group Holdings ple, FRN T RAY A
) 5, 742, 000 5,022, 758 0.03
1.089% 15/03/2025 tsh AbbVie, Inc. 0.75%18/11/2027  EUR 100, 000 87,840 0.00
Santander U Group Holdings plc, FRN AbbVie, Inc. 2.625% 15/11/2028  EUR 100, 000 95, 180 0.00
) ) USD 400, 000 330, 022 0.00 !
1.532% 21/08/2026 AbbVie, Inc. 3.2% 21/11/2029  USD 565, 000 476, 861 0.00
Santander UK Group Holdings ple, FRN AbbVie, Inc. 4.05%21/11/2039 ~ USD 235, 000 188,451 0.00
! ) 4,000, 000 3,792,129 0.02 )
6.833% 21/11/2026 tsb AECOM 5. 125% 15/03/2027  USD 3, 306, 000 2,982, 069 0.02
Santander UK Group Holdings ple, FRN Aetna, Inc. 4.75% 15/03/2044  USD 480, 000 395,574 0.00
i SD 6, 350, 000 5, 043, 656 0.03 ’
1.673% 14/06/2027 v Air Lease Corp. 4.25% 01/02/2024  USD 2,799, 000 2,574, 840 0.01
Santander UK Group Holdings plc, Air Lease Corp. 0.7%15/02/2024  USD 2,673,000 2, 362, 855 0.01
EUR 200, 000 190, 957 0.00 ’
Reg. S, FRN 0.391% 28/02/2025 Air Lease Corp. 2.3%01/02/2025  USD 4,280, 000 3,728, 624 0.02
SIG ple, Reg. S 5.25% 30/11/2026  EUR 854, 000 711,382 0.00  Air Lease Corp. 3.75% 01/06/2026  USD 90, 000 78, 883 0.00
(s 0 9
SSE ple, Reg. S 2.875% 01/08/2029 EUR 100, 000 93, 447 0.00 Alexandr}é Reayl Eystate Equities, Inc., UsD 110, 000 87,637 0.00
Standard Chartered plc, FRN, 144A USD 3 740, 000 3 489 611 0.09 T2 Toh 15/12/2029
3.885% 15/03/2024 T T ' Aexandria Real Estate Equities, Inc.,
' . UsD 40, 000 30, 547 0.00
Standard Chartered plc, FRY, 144A USD 7 806, 000 6.899. 417 0.04 REIT 2.95% 15/03/2034
0.991% 12/01/2025 o o ’ Ally Financial, Inc. 1.45% 02/10/2023  USD 6,015, 000 5, 456, 996 0.03
Standard Chartered ple, FRN, 1444 Ally Financial, Tnc. 5.73% 20/11/ UsD 11, 875, 000 10,764,107 0.06
T SD 5,230, 000 5,044, 494 0.03 ! ’ P
7.776% 16/11/2025 v ’ Ameren Corp. 3.5% 15/01/2031  USD 190, 000 157,479 0.00
Standard Chartered plc, FRN, 144A American Axle & Manufacturing, Inc.
UsD 4, 300, 000 3,744, 230 0.02 . ! , 824, 000 7,731,820 0.04
2.819% 30/01/2026 6. 25% 15/03/2026 Usb §
Standard Chartered ple, FRY, 1444 Anerican Axle & Manufacturing, Inc.
, USD 2,840, 000 2,540, 230 0.01 ! ) , 795, , 200, 455 0.07
3.971% 30/03/2026 6. 5% 01/04/2027 UsD 16,795, 000 14, 200,45
Standard Chartered ple, FRN, 144A American Axle & Manufacturing, Inc.
, USD 6, 275, 000 5,091, 447 0.03 o ! ,892, 000 1,581,018 0.01
1. 456% 14/01/2027 6. 875% 01/07/2028 UsD 1,892, 00
Standard Chartered plc, FRN, 144A American Axle & Manufacturing, Inc.
7,770, 000 7,184,015 0.04 ) ) ’ , 355, , 061, 291 0.02
T.75% 31/12/2164 usb 5% 01/10/2029 Usb 5, 355, 000 !
Synthomer plc, Reg. S 3.875% American International Group, Inc.
EUR 3,845, 000 3,534, 785 0.02 ; 0, 000 90, 273 0.00
01/07/2025 1.875% 21/06/2027 EUR 10
Thanes Water Utilities Finance plc, American Tower Corp., REIT 1.95%
! UR 100, 000 78, 080 0.00 ! X 185, 253 0.00
Reg. S 1.25% 31/01/2032 B 22/05/2026 EUR 200,000
TI Automotive Finance plc, Reg. S American Tower Corp., REIT 1.45%
R 3,495, 000 2,596, 855 0.01 ’ , 114, 394 0.00
3.T6% 15/04/2029 EU S00/20% Usb 140,000
Virgin Media Secured Finance plc, American Tower Corp., REIT 1.5%
USD 7,788, 000 6, 553, 269 0.03 X B .
1444 5.5% 15/05/2029 31/01/2028 UsD 65, 000 50, 397 0.00
Vmed 02 UK Financing I ple, 144A American Tower Corp., REIT 0.875%
USD 2,089, 000 1,586, 519 0.01 ’ 100, 000 79,777 0.00
4.25% 31/01/2031 21/05/2029 EUR
Vodafone Group ple, Reg. S 1.625% American Tower Corp., REIT 2. 1%
EUR 100, 000 84,523 0.00 ’ 635, 000 470, 822 0.00
24/11/2030 15/06/2030 Usb
Vodafone Group plc, Reg. S, FRN 4. 2% AmeriGas Partners LP 5. 625%
EUR 1,921, 000 1,748,110 0.01 , 798, 000 1,635, 451 0.01
03/10/2078 20/05/2024 Usb LT
Vodafone Group plc, Reg. S, FRN 3. 1% AmeriGas Partners LP 5.5%
EUR 3,250, 000 3,189, 128 0.02 , 229,000 11, 895,510 0. 06
03/01/2079 20/05/2025 USD 13,228
Vodafone Group ple, Reg. S, FRN 3% AmeriGas Partners LP 5. 875%
EUR 2,009, 000 1,607, 873 0.01 6, 791, 000 6,043, 825 0.03
27/08/2080 20/08/2026 Usb
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AmeriGas Partners LP 5.75% Carpenter Technology Corp. 6. 375%
90/05/2027 USD 436, 000 379,731 0.00 15/07/2028 [IN)] 3,221,000 2,869, 173 0.02
Anheuser-Busch InBev Worldwide, Inc. Carpenter Technology Corp. 7.625%
3 5% 0L/06/2030 USD 245,000 209, 109 0.00 15/03/2030 [IN)] 1, 780, 000 1,674, 635 0.01
Anheuser-Busch InBev Worldwide, Inc. Centene Corp. 2.45% 15/07/2028  USD 4, 050, 000 3,205, 399 0.02
4.375% 15/04/2038 UsD 420,000 353,64 0.00 Chevron Corp. 2.236% 11/05/2030  USD 110, 000 88, 256 0.00
Afhylea’d Cipltal, Inc., 144A 4.375% UsD 1,127, 000 999, 607 0.01 C?g{la Corp. 4.375%15/10/2028 ~ USD 545,000 492,693 0.00
15/08/2027 Citigroup, Inc., Reg. S 2.125%
. - EUR 100, 000 93, 846 0.00
Ashtead Capital, Inc., 144A 5.5% 10/09/2026
UsD 5, 208, 000 4,666, 075 0.03 ... )
11/08/2032 Citigroup, Inc., Reg. S, FRN0.5% EUR 300, 000 961, 564 0.00
AT&T, Tnc. 1.6% 19/05/2028  EUR 200, 000 177,689 0.00  08/10/2027 ’ ’ ’
AT&T, Inc. 2.25%01/02/2032  USD 450, 000 330, 789 0.00  CocaCola Co. (The) 0.95% 06/05/2036 EUR 100, 000 71,402 0.00
AT&T, Tnc. 3.15% 04/09/2036  EUR 100, 000 86,517 0.00  Coca-Cola Co. (The) 1%09/03/2041  EUR 100, 000 64,778 0.00
ATET, Inc., FRN 2.875% Perpetual ~ EUR 1, 800, 000 1,618,477 0.01  Comeast Corp. 0.75% 20/02/2032  EUR 100, 000 76,138 0.00
ATI, Inc. 5.875% 01/12/2027  USD 3,877,000 3,474, 667 0.02  Commercial Metals Co. 4.125%
ATI, Inc. 4.875% 01/10/2029  USD 3, 345, 000 2,774,599 0.02  15/01/2030 USD 221,000 183,911 0.00
ATI, Inc. '5, 125% 01/10/20”31‘ USD 2,510, 000 2,079, 298 0.01  Constellation Brands, Inc. 2.25% UsD 175,000 353,121 0.00
Avantor Punding, Inc., Reg. S 3.875% BUR 9 709,000 9 510,566 0.01 01/08/2031
15/07/2028 Y Y ’ Coty, Inc., Reg. $3.875% 15/04/2026  EUR 1,520, 000 1,419,777 0.01
B&G Foods, Inc. 5.25% 01/04/2025  USD 10, 932, 000 9,020, 542 0.05  Coty, Inc., Reg. S4.75% 15/04/2026  EUR 1, 310, 000 1,234, 675 0.01
Ball Corp.. 1.5% 15/03/2027  EUR 1, 670, 000 1,484,116 0.01 Crcstrwood Midstream Partners LP USD 10,324, 000 0,412,781 0.05
Bank of America Corp., Reg. S, FRN 5.75% 01/04/2025
) _ EUR 100, 000 92,624 0.00 .
0.808% 09/05/2026 Crown Castle, Inc., REIT 3.65%
. USh 350, 000 304, 578 0.00
Bank of America Corp., Reg. S, FRN 01/09/2027
oo EUR 100, 000 84,276 0.00
0.583% 24/08/2028 Crown Castle, Inc., REIT 2.1%
. [IN))] 240, 000 177, 140 0.00
Bank of America Corp., Reg. S, FRN BUR 900,000 162513 0.00 01/04/2031
0.58% 08/08/2029 ’ ! ’ (VS Health Corp. 2.125% 15/09/2031  USD 240, 000 178, 350 0.00
Bath & Body Works, Inc. 5.25% (VS Heal th Corp. 4.78%25/03/2038  USD 415,000 356, 385 0.00
01/02/2028 Ush 1, 555, 000 1, 353, 318 0.01 Dana, Inc. 5.375% 15/11/2027  USD 2,015, 000 1,728, 226 0.01
Bath & Body Works, Inc. 7.5% Dana, Inc. 5.625% 15/06/2028  USD 6,895, 000 5,880, 695 0.03
15/06/2029 Ush 1, 514, 000 1, 400, 881 0.01 Danaher Corp. 2.5%30/03/2030  EUR 100, 000 92,926 0.00
Bath & Body Works, Inc. 6.875% DCP Midstream Operating LP 3.875%
01/11/2035 USD 572,000 473, 286 0.00 15/03/2023 [IN))] 3,985, 000 3,713,172 0.02
Bath & Body Works, Inc. 6.75% Discover Financial Services 3. 75%
01/07/2036 USD 5,837, 000 4,758, 352 0.03 04/03/2025 [IN))] 2,050, 000 1,849, 573 0.01
Baxter International, Inc. 1.3% Discovery Comnunications LLC 1. 9%
30/05,/205 EUR 100, 000 94,616 0.00 19/03/2027 EUR 100, 000 90,571 0.00
Becton Dickinson and Co. 1.9% Dominion Energy, Inc. 2.25%
15/12/2026 EUR 200, 000 186, 545 0.00 15/08/2031 UsD 75, 000 55,928 0.00
Becton Dickinson and Co. 2.823% Dow Chemical Co. (The) 0.5%
20/05/2030 UsD 500, 000 401,912 0.00 15/03/2027 EUR 100, 000 87,065 0.00
Belden, Inc., Reg. S 3.875% DPL, Inc. 4.125%01/07/2025  USD 100, 000 88, 058 0.00
15/03/2028 EUR 4,610, 000 4,226,471 0.02 DPL, Inc. 4.35% 15/04/2029  USD 1,671, 000 1,401, 765 0.01
Boston Scientific Corp. 0.625% EUR 100, 000 86,149 0.00 Duke Energly Corp. 3. 1% 15/06/2028/ EUR 100, 000 93,715 0.00
01/12/2027 Flanco Animal Health, Inc. 6. 4%
. . UsD 1, 155,000 1,026, 453 0.01
BP Capital Markets America, Inc. 28/08/2028
) USD 245,000 210, 481 0.00
3.633% 06/04/2030 Elevance Health, Inc. 2.875%
. [IN))] 265, 000 218, 163 0.00
Brightsphere Investment Group, Inc. USD 729, 000 618, 630 0.00 15/09/2029
4.8% 27/07/2026 ’ ’ ' Elevance Health, Tnc. 6.1% 15/10/2062  USD 25,000 25,137 0.00
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Enbarq Corp. 7.995% 01/06/2036  USD 15, 941, 000 6,967,905 0.0 Ford Motor Credit Co. LIC 4.270% . N5 00 1823060 010
Encompass Health Corp. 5.75% 09/01/2027
UsD 10, 671, 000 9,880,675 0.05 _ )
15/09/2025 Ford Motor Credit Co. LLC 4.125%
UsD 12,424,000 10,354,793 0.05
Encompass Health Corp. 4. 5% 17/08/2027
UsD 11,710, 000 9,914,208 0.05 _ )
01/02/2028 Ford Motor Credit Co. LLC 3.815%
UsD 4,712, 000 3,880,746 0.02
Encompass Health Corp. 4.75% 02/11/2027
UsD 6, 605, 000 5,436,380 0.03 )
01/02/2030 Ford Motor Credit Co. LLC 2. 9%
, USD 3,455, 000 2,670,572 0.01
Encompass Health Corp. 4. 625% 16/02/2028
UsD 6,340, 000 5,107,790  0.03 )
01/04/2031 Ford Motor Credit Co. LLC 2. 9% USD 985. 000 736. 105 0.00
Energy Transfer LP 4.2% 15/04/2007  USD 75,000 66,375 0.00  10/02/2029 : 2 :
EnLink Widstrean LLC 5. 375% Ford Motor Credit Co. LLC 4%
01/06/2078 UsD 1,932, 000 LoTs s oor UsD 8,047, 000 619455  0.03
EnLink Midstream Partners LP 4.15% Freeport-McMoRan, Inc. 4.125%
01/06/20%5 Usb 200,000 177,155 0.00 01/03/2028 UsD 11,375, 000 9,872,508  0.05
EnLink Midstream Partners LP 4.85% Freeport-MeVoRan, Inc. 4.375%
15/07/20% UsD 4,310, 000 3,797,442 0.02 01/08/20%8 UsD 7,696, 000 6,762,567 0.04
EnLink Midstrean Partners LP 5. 6% Freeport-McMoRan, Inc. 4.25%
01/04/2044 USD 1,263,000 WA 00 USD 5,215,000 4,487,576 0.02
Entergy Texas, Inc. L5 15/03/2031  USD 270,000 19,749 0.0 Freeport-eloRan, Inc. 5.45%
BOG Resources, Inc. 5.1 15/01/2036  USD 355,000 316,742 0.00  15/03/2043 usb 5,275,000 4,483,211 0.02
FQM Midstream Partners LP 4. 125% General Electric Co., Reg, § 4. 1254
o120 UsD 4,845, 000 4,039,544 0,02 e EUR 95,000 90810 0.00
EQT Corp. 5% 15/01/2029  USD 3,870, 000 3,425,674 0.02  Coneral totors Financial Co.. e, 434
EQT Corp. 7% 01/02/2030 ~ USD 2,560, 000 2,485,262 0.01  g5/04/3009 UsD 90,000 612 0.00
Exson bl Cor. 05244 26/06/2008  EUR 200, 000 169,702 0.00  Gonesis Brorgy LP 654 01/10/2025  USD 55,000 15,90 0.00
Fidelity Netional Inforation Services, o 100, 000 83,200  0.00 Cenesis Energy LP 6.25% 15/05/2026  USD 3,275, 000 2,806,492 0.02
lne. 1o 03108 Genesis Energy LP 8% 15/01/2027  USD 3, 106, 000 2,708,824 0.01
Fidelity ‘ﬂ‘1°gg¥?égf°m“°“ Serviees, oy 270,000 198,472 0,00 Genesis Energy P 7.76% 01/02/2028  USD 8,090, 000 6,988,814 0,04
, 26% 01/03/2 Global Payments, Inc. 3.2%
Fiserv, Inc. 1.625%01/07/2030  EUR 100, 000 82,912 0.00 1508 /202; Usb 275,000 219, 436 0.00
gg%‘”};ggz Credit Co. LLC LT4 e 2, 100, 000 9000834 0,01  Global Peynents, Toe. 2.9 15/1/031  USD 70,000 51,822 0.00
7 . < o
Goldman Sachs Capital 11, FRN 5. 528%
: ; T USD 5,302, 000 3,751,768 0,02
Porg Notor Credit Co. UCLES™ 15 gun,000 16,906,073 0,09 Perpetual
gg/(dmn/{mc dit Co. LLC 5. 125% Goldnen Sachs Grow, Ine. (The), o 100,000 9,221 0.00
o e R sy o oan 000 25,255,816 0.1 Ree S L28% 01/05/205 ' ’ '
, Goldman Sachs Group, Inc. (The),
N 1 'S
gz;ggh/{;ggz Credit o. LA IR gy 4,271,000 3,743,866 002 Reg S 0.25% 26/01/2038 EUR 150,000 123,108 0.00
) » Goldnan Sachs Group, Inc. (The),
Eg;g;‘};@cmd““' UOSZ - pg 4,783,000 4,555,650 0.02 Reg S 2% 22/03/2028 EUR 200,000 179,667 0.00
! ' GSK Consumer Healthcare Capital US
N 1 700
gg?ff};ggz Credit Co. LSS0 oy 11,018,000 10,100,187 0.05  LLC 3.625% 24/03/2082 Usb 250, 000 206,08 0.0
Ford oten Crodit Co. LLC 42504 HCA, Inc. 5.375%01/02/2025  USD 18,223,000 17,031,394  0.09
0801206 CEE R s 12,652,000 11,086,451  0.06 HCA, Inc. 5.875% 15/02/2026  USD 58,673,000 55,304,173 0.29
Fond oton Crodit o LLC 2,256 HCA, Inc. 5.375%01/09/2026  USD 19,920,000 18,468,949 0.10
7/02/2006 CEE SRR 2,000,000 1,831,500 0.01 HCA, Inc. 5.625%01/09/2028  USD 18,319,000 17,085,757 0.09
Ford otar Crodit Co. LLC 4. 54%% HCA, Inc. 3.5% 01/09/2030  USD 9,831, 000 7,942,034 0,04
OL/08/20% e N i) 5,393, 000 4,651,161 0.02 HCA, Inc. 2.375% 15/07/2031  USD 460, 000 335,697 0.00
Ford Notar Credit Co. LLC2. 7% Hecla ining Co. 7.25% 15/02/2028  USD 112, 000 103,297 0.00
e UsD 4,497,000 3,659,203 0.02  Hexcel Corp. 4.95%15/08/2025  USD 1,919,000 1,754,120 0.01

10/08/2026
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Hllrton’ Worldwide Finance LLC 4. 875% USD 9,068, 000 8,093, 189 0.04 Microsoft Corp. 2: 625% 02/():)/203% EUR 100, 000 93,711 0.00
01/04/2027 Mondelez International, Inc. 0.25%
e EUR 100, 000 83, 463 0.00
Howmet Aerospace, Inc. 5.9% 17/03/2028
USD 18, 815, 000 17,499, 538 0.09 .
01/02/2027 Morgan Stanley, FRN 0.637%
EUR 100, 000 98, 472 0.00
Hownet Aerospace, Inc. 6.75% 26/07/2024
UsD 1, 336, 000 1, 268, 835 0.01 .
15/01/2028 Morgan Stanley, FRN 1.342% EUR 900, 000 184 998 0.00
IQVIA, Inc., Reg. S1.75%15/03/2026  EUR 1, 595, 000 1, 465, 406 0.01  23/10/2026 ! ! !
IQVIA, Inc., Reg. $2.25%15/01/2028  EUR 2,310, 000 2,038, 640 0.01  Morgan Stanley, FRN 0.495%
IQVIA, Inc., Reg. S 2.875% 15/06/2028  EUR 2, 366, 000 2,117,570 0.01  26/10/2029 EUR 100,000 80, 280 0.00
1QVI4, Inc., Reg..S 2.25% 13,/03/20?9 EUR 1,210, 000 1,023,914 0.01  Morgan Stanley, FRN 0.497% EUR 100, 000 76,019 0.00
John Deere Capital Corp. 4.35% USD 80000 .71 0.00 07/02/2031
15/09/2032 ! ! ’ Murphy 0il Corp. 5.875% 01/12/2027  USD 650, 000 585, 369 0.00
Kilroy Realty LP, REIT 3.45% USD 9,035, 000 1,824, 457 0.01 Murphy 011 Corp. 6 125% ()‘1,12/2042 UsD 1,500, 000 1,105, 262 0.01
15/12/2024 NextEra Energy Capital Holdings, Inc.
) R P UsD 50, 000 45,983 0.00
Kimco Realty Corp., REIT 2.25% ) 70000 50.370 0.00 5% 15/07/2032
01/12/2031 ’ ’ ' NiSource, Inc. 1.7%15/02/2031  USD 253, 000 180, 879 0.00
Kroger Co. (The) 1.7% 15/01/2031  USD 250, 000 180, 194 0.00  Norfolk Southern Corp. 2.3%
Lear Corp. 2.6% 15/01/2032  USD 35,000 24,725 0.00 15/05/2031 UsD 185,000 142,491 0.00
Lowe’ s Cos., Inc. 1.7% 15/09/2028  USD 110, 000 86, 594 0.00  NRG Energy, Inc. 6.625% 15/01/2027  USD 2, 286, 000 2,113,322 0.01
Love” s Cos., Inc. 2.625% 01/04/2031 USD 140, 000 108, 628 0.00  NRG Energy, Inc. 5.75% 15/01/2028 ~ USD 3,783,000 3,290, 253 0.02
Lumen Technologies, Inc. 6.875% NuStar Logistics LP 5.75% 01/10/2025 Ush 3,636, 000 3,279, 164 0.02
15/01/2028 Ush 2,310,000 1,799, 966 0.01 NuStar Logistics LP 6% 01/06/2026  USD 3,236, 000 2,919,717 0.02
Lumen Technologies, Inc. 7.6% NuStar Logistics LP 5.625%
15,/00/2039 USD 282,000 179, 528 0.00 98/04/2027 [IN)] 7,805, 000 6, 823, 482 0.04
Lumen Technologies, Inc. 7.65% NuStar Logistics LP 6.375%
15/03/2042 USD 1,287, 000 802, 341 0.00 01/10/2030 [IN)] 4,431, 000 3, 840, 631 0.02
Vacy’ s Retail Holdings LLC 4.5% Occidental Petroleum Corp. 5.875%
15/12/2034 USD 2,131,000 1,379, 251 0.01 01/09/2025 [IN)] 6, 261, 000 5,845, 225 0.03
Vacy’ s Retail Holdings LLC 5. 125% Occidental Petroleum Corp. 8.5%
15012002 UsD 1, 168, 000 716, 005 0.00 15/07/2027 UsD 13, 638, 000 13,763, 003 0.07
McDonald” s Corp., Reg. S0.25% Occidental Petroleun Corp. 6. 375%
04/10/2028 EUR 100, 000 82,863 0.00 01/09/2028 UsD 5,351, 000 5,063, 324 0.03
McDonald” s Corp., Reg. S 1.5% Occidental Petroleun Corp. 8.875%
28/11/2020 EUR 100, 000 85, 798 0.00 15/07/2030 UsD 14, 528, 000 15, 369, 023 0.08
MDbC Holdlngs,. Inc. 2.5% 15/01/2031  USD 255, 000 172, 396 0.00  Occidental Petroleum Corp. 6.625% UsD 5,351, 000 5,141, 285 0.03
Mellon Capital IV, FRN5.311% 01/09/2030
UsD 5,375, 000 4,064, 351 0.02 .
Perpetual Occidental Petroleun Corp. 6. 125% UsD 8 562 000 8099, 751 0.04
Veritage Homes Corp. 6% 01/06/2025  USD 1, 816, 000 1,689, 193 0.01  01/01/2031 T T ’
. . . "
MetLife, Inc. 5% 15/07/2052  USD 30, 000 26, 852 0.00 Oce/ane/erlng International, Inc. 6% USD 9,829,000 9,129, 699 0.01
MGIC Investment Corp. 5.25% 01/02/2028
UsD 4,953,000 4,283,122 0.02 -
15/08/2028 OneMain Finance Corp. 3.5%
. UsD 2,580, 000 2,003, 443 0.01
MGM Resorts International 6% 15/01/2027
USD 21, 347, 000 19, 946, 893 0.10 c L.
15/03/2023 OneMain Finance Corp. 6.625%
. UsD 3,970, 000 3,430,879 0.02
MGM Resorts International 6.75% 15/01/2028
oo USD 430, 000 404, 830 0. 00 c s
01/05/2025 OneMain Finance Corp. 5.375%
. UsD 1,300, 000 996, 895 0.01
MGM Resorts International 5.75% 15/11/2029
_ _ USD 15, 229, 000 13, 837, 161 0.07 R .
15/06/2025 OneMain Finance Corp. 4%
. Ly [IN)] 432,000 302, 886 0.00
MGM Resorts International 4.625% USD 15. 132, 000 12,994 043 0.07 15/09/2030
01/09/2026 T T ' Oracle Corp. 3.8% 15/11/2037  USD 345, 000 256, 306 0.00
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Organon & Co., Reg. S 2.875% Target Corp. 4.5% 15/09/2032  USD 90, 000 82, 040 0.00
30/04/2028 EUR 3,091, 000 2,716,216 0.01 Teleflex, Inc. 4.625% 15/11/2027  USD 550, 000 489, 050 0.00
PBF Holding Co. LLC 6% 15/02/2028  USD 4,375, 000 3,647,914 0.02  Tenet Healthcare Corp. 4.625%
PepsiCo, Inc. 0.875% 18/07/2028 EUR 100, 000 87,251 0.00 15/07/2024 USD 6,160,000 5,624, 084 0.03
PepsiCo, Inc. 1.125% 18/03/2031 EUR 100, 000 83,984 0.00  Therno Fisher Scientific, Inc. 0.875%
PG&E Corp. 5% 01/07/2028  USD 16, 850, 000 14, 410, 687 0.08  01/10/2031 EUR 200,000 157, 996 0.00
PG&E Corp. 5.25% 01/07/2030  USD 2,604, 000 2,207,076 0.01 3 Net .
£ Corp /07/2030 I Elevator [S Nevoo, dne., WA yon 19 340,000 10,303,427 0.05
Physicians Realty LP, REIT 3.95% 5.25% 15/07/2027
- USD 80, 000 68, 641 0.00 . ’ )
15/01/2028 T-Mobile USA, Inc. 2.55% 15/02/2031  USD 78,000 59, 855 0.00
PPL Capital Funding, Inc., FRN T.395% TRI Pointe Group, Inc. 5.875%
20/03/2067 UsD 16,427, 000 13,247,829 0.07 15/06/2024 usD 1,920, 000 1,778,222 0.01
Range Resources Corp. 4.875% Tri Pointe Homes, Inc. 5.7%
15/05/2025 USD 7,825,000 6, 965, 161 0. 04 15/06/2028 UsD 623, 000 530, 373 0.00
?golizs/zgééacle-ﬁro Co. (The) 5.25% USD 7,750, 000 6, 883, 022 0. 04 TTrSit\l/;ncph[fro_up, Inc.c7. 5% 1530882?250/ [I))] 5, 806, 000 4,578, 185 0.02
/1af \ rizona Lorp. . 0
: SRy [IN)] 200, 000 180, 189 0.00
Service C(zrp. International 7.5% UsD 6, 025, 000 5,790, 754 0.03 29/04/2027
01/0%/202/ } ) Tucson Electric Power Co. 1.5% UsD 43,000 30830 0.00
Ssrlvm/e Csrp. International 4.625% UsD 1,290, 000 1,127,115 0.01 01/08/2030 ’ ’ .
15/12/2021 _ , Twilio, Inc. 3.625% 15/03/2029  USD 1,880, 000 1,431,203 0.01
Service Com. Intemational 5,125 ) 6,730, 000 5,018,339 0,03 UDR Inc., REIT3.2%15/01/2030  USD 210,000 170,598 0.00
01/06/2029 . UDR, Tnc., REIT 3% 15/08/2031  USD 60, 000 46,88 0.00
Service Corp. International 3. 375% ] ;
15/08/20%0 UsD 4,779,000 3,640,154 0.02 tf}llgn/t;)r;;tlonal UE, Reg. $2.55 oo 3,023,000 9,325,896 0,01
?e%éio%im International 4%,y 1,545, 000 1,220,908 0,01 Under Armour, Inc. 3.95% 15/06/20%6  USD 3,573, 000 2,959,640 0.02
SDI /H ’ T e — 100,000 o7 91 0,00 Union Pacific Corp. 3.7%01/03/2029  USD 280, 000 247,313 0.00
11gan floldings, Anc. 0. o Lo/bo/ ) ) : United Rentals North Anerica, Inc.
; oS R — ' usb 10, 161, 000 9,475,970 0.05
gi}gz;;&?mgs’ fne. 2255 pyg 2,402,000 2,051,416  0.01  5.5% 15/05/2021
United Rentals North America, Inc.
SN Energy Co. 5.625%01/06/2025  USD 5,247, 000 4,720,172 0,03y gm0y agog UsD 3,860, 000 3,417,880 0.02
SM Energy Co. 6.75% 15/09/2026  USD 3,642, 000 3,313,411 0.02 Ullqite;i Remais North America. Tnc
SM Energy Co. 6.625% 15/01/2027  USD 1,595, 000 1,426, 607 0.01 5.25% 15/01/2030 T USD 5,000, 000 4,347, 455 0.02
SM Energy Co. 6.5% 15/07/2028  USD 6,274, 000 5,536, 725 0.03 U;H{ed Kénlals North America. Tnc
Southern Co. Gas Capital Corp. 1.75% o 1E 7 USD 9,027, 000 7,098, 778 0.04
15/01/231 USD 80, 000 57,489 0.00  3.873h 15/02/2031
Sw h/ . Gas Capital Corn. 5. 15K United States Cellular Corp. 6.7% UsD 5 349, 000 4419, 878 0.02
e () 30,000 7607 0.0 15/12/20% 349, A2, :
o o United States Steel Corp. 6.875%
Southern Power Co. 1.85% 20/06/2026  EUR 100, 000 93, 882 0. 00 01/03/2029 UsD 2,123,000 1,931,259 0.01
Southwestern Energy Co. 7. 75% Ini ,
01/10/2027 UsD 6, 315, 000 6,028,596 0.03 &;(t);?l;g;éth Growp, Ine. 5.256 oy 90,000 86,191 0.00
Southwestern Energy Co. 5. 375% g
15/03/2030 USD 8,897, 000 7,607, 507 0.04 ?g}gzﬁgggéth Group, Inc. 4.2% UsD 95,000 99,222 0.00
Southwestern Energy Co. 4. 75% .
| /
01/02/2032 USD 1,892, 000 1,499, 519 0.01 &gl/(t);?lgggéth Group, Inc. b.35% UsD 85, 000 82,52 0.00
Spectrum Brands, Inc. 5.75% i
15/07/2025 USD 1,631, 000 1,510, 307 0.01 Umt?dHealth Group, Inc. 3.05% UsD 240,000 169, 628 0.00
Standard Indstries, Te., Reg. S350 gy 484, 000 415,680 0,00 55/? od/Hzoﬁlth Group, Tnc, 5.8754
21/11/20% ' ' : 12}03 /2823 BN 1) 33,000 33,478 0.00
Sysco Corp. 3.25% 15/07/2027  USD 740, 000 640, 532 0.00
Targa Resources Parters LP 4. 8754 US Bancorp 2. 375% 22/07/2026  USD 8,600, 000 7,431, 685 0.04
USD 8, 844, 000 7,454,015 0.04  USTreasury 0. 125% 31/01/2023  USD 159, 298, 900 148, 587, 685 0.78

01/02/2031
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US Treasury 0. 875% 31/01/2024  USD 33,310,000 29,912,005  0.16 A< H#E
:Zﬁzzn}egz;ﬁnﬁiafi:j@nﬁi03;géqﬁn USD 135,000 116,991 0.00 g(s)};o(;r/;gz;td., Reg. SLB% o 3400, 000 30032 0.02
08/04/2027 S ER 100, 000 88,983 000 o Pharmaceutical Grou G, 114
/U3 1anso! armaceutical Lroup Lo. Ly
Verizon Communications, Inc. 0.875% Reg, S 0% 22/01/20%6 Ush 2,400, 000 2,082, 031 0.01
e EUR 200, 000 151,102 0.00 :
19/03/2032 Meituan, Reg. S 0%27/04/2028  USD 4,800, 000 3,787, 961 0.02
\l‘zl;égzgogt;mmumcau()ns, Inc. 5.25% UsD 199,000 397, 555 0.00 8,890, 313 0.05
Visa, Inc. 1.5% 15/06/2026 EUR 100, 000 93,949 0.00 ipg
Vware, Inc. 4.7% 15/05/2030  USD 240, 000 200,574 0.00  p
’ ’ ’ Jing Co. Ltd., Reg. S 0%
Wiware, Inc. 2.2% 15/08/2031  USD 400, 000 284,663 0.00 g UsD 4,200,000 3,493,255 0.02
WEC Energy Group, Inc. 1.8% o WT
15/10/2030 USD 120, 000 87,722 0.00 ,493,2 02
‘:;}323‘2“3301“ Inc. (The) 2.6% ) 110, 000 83,492 000 T
W Acammon Cop., e, § 2.25% Selena SARL, Reg. § 0% 25/06/2025  EUR 1,400, 000 1,332,589 0.01
15082081 Tt OER 2,287,000 1,798,314 0.01  Yorldline SA, Reg. $0%30/07/2026  EUR 2,550, 500 2,264,334 0.0
WP Carey, Inc., REIT2.4501/0/2031  USD 200, 000 149,411 0.00 _ 395%663 002
TP Carey, Inc., REIT 2.45% 01/02/202  USD 40,000 29,299 0.00
Yun! Brands, Inc. 3.625% 15/03/2031  USD 8, 124, 000 6,411,071 0.03 KA
Yun! Brands, Inc. 4.623% 31/01/203  USD 6,746, 000 5,590,963 0,03 Delivery Hero SE, Reg. Sk .o 1. 100. 000 Q7560 0.01
Zimmer Biomet Holdings, Inc. 2.6% 30/04/2026 Y ! :
5 AR IN)) 52,000 39,375 0.00
24/11/2031 ! ! ’ MU Aero Engines AG, Reg. S 0.05%
/ EUR 4,200, 000 3,818,665  0.02
Zoetis, Inc. 2% 15/05/2030  USD 255, 000 193,871 0.00 18/03/2027
1,062, 641, 310 5.54 Zalando SE, Reg. S 0.625%
1,002 081, 010 06/08/2027 EUR 3,400, 000 2,720,742 0.01
YRR AN 7,366,976 0.04
Uzbekneftegaz JSC, Reg. S4.75%
16/11/208 USD 1,650, 000 LAU32B 001
1,243,235 0.01  Cornwall JerseyLtd., Reg. S0.75%
16/04/2096 GBP 2,000, 000 1,328,713 0.01
P er 1,328,713 0.01
Zanbia Government Bond, Reg. S
8,078 30/07/2007 USD 1,600, 000 673,652 0.00 Fos
673, 652 0.00  Just Eat Takeaway. com W, Reg. S
ooy 2,280,358, 031 11.89 0.625% 09/02/2028 EUR 2,700,000 179,631  0.01
1,795, 631 0.01
LIS R SR
F—=A LT YT =a—Y—=J K
DEXUS Finance Pty. Ltd., REIT, Reg. S Yero Investments Ltd., Reg. S 0%
2.3 19/06/2006 AUD 6,800,000  4ILTU 002 UsD 4,968,000 3,704,410 0.0
4134714 0.02 3,704,410 0.02
S |
Groupe Bruxelles Lambert NV, Reg. § POSCO Holdings, Inc., Reg. S 0%
2.195% 29/11/2025 EUR 2,300, 000 2,350, 600 0.01 01/09/2026 EUR 2,700, 000 2,550, 150 0.01
23060 _ 001 om0 00l
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ANRA v Origin Energy Ltd. AUD 611, 381 2,995, 541 0.01
Cellnex Telecom SA, Reg. S 0.75% Rio Tinto Ltd. AUD 303, 763 22, 456, 077 0.12
20/11/2031 EUR 4,900,000 3,587, 328 0.02 Sonic Healthcare Ltd. AUD 352,393 6, 708, 321 0.03
3,587,328 0.02 Telstra Group Ltd. AUD 1,942, 745 4,916, 675 0.03
Woodside Energy Group Ltd. AUD 555,423 12, 502, 770 0.06
75 7 R E Woolworths Group Ltd.  AUD 431,951 9,207,644 0.05
Abu Dhabi National 0il Co., Reg. S 130, 795, 183 0.68
0.7 04/06/2024 UsD 2,600, 000 2,301,143 0.01
2,301,143 001 A—ARFUT
ANDRITZ AG EUR 155, 287 8, 358, 323 0.04
AXU A BAWAG Group AG, Reg. S EUR 145,429 1,220, 550 0.04
Capital & Counties Properties ple, REIT Erste Group Bank AG EUR 150, 685 4,518, 290 0.02
% 30/03/2006 GBP 2,300, 000 2,163,396 0.01 gy g EUR 148, 189 7,047,155 0.04
Ocado Group plec, Reg. S 0.75% 21,244,318 0.14
18/01/2027 GBP 1, 100, 000 831,797 0.00
Trainline plc, Reg. S 1% 14/01/2026  GBP 1,800, 000 1,673, 621 0.0l ~LF¥F—
WH Smith ple, Reg. S 1.625% Ageas SA/NV EUR 156, 496 6, 480, 499 0.03
07/05/2026 GBP 2,100,000 2,123,154 0.01 Cofinimmo SA, REIT EUR 67,678 5,695, 104 0.03
6,791,968 0.03 Euronav NV EUR 292,011 4,569, 972 0.02
KBC Group NV EUR 236, 331 14, 342, 928 0.08
TAUHD Melexis NV EUR 56, 477 4, 594, 404 0.03
Bank of America Corp. 7.25%  USD 6,101 6,657, 725 0.03 Proximus SADP EUR 418, 208 3,789, 383 0.02
Danaher Corp. 5% USD 2,317 2,923, 466 0.01 Warehouses De Pauw CVA, REIT ~ EUR 218,946 5,876, 511 0.03
Expedia Group, Inc. 0% 15/02/2026  USD 2, 130, 000 1, 740, 579 0.01 45, 348, 801 0.24
KKR Group Co., Inc. 6% USD 96, 354 5, 150, 521 0.03
NextEra Energy, Inc. 6.926%  USD 195,518 9,010, 738 0.05 /NI z—4H
Peloton Interactive, Inc. 0% BW LPG Ltd., Reg. S NOK 672,727 4,822,980 0.03
15/02/2026 UsD 4,736,000 3,158, 932 0.02 China Resources Gas Group Ltd. ~ HKD 2,656, 400 9,332,949 0.05
Teladoc Health, Inc. 1.25% 01/06/2027  USD 3,267, 000 2,362, 728 0.01 (K Infrastructure Holdings Ltd. ~ HKD 892, 000 4,375,736 0.02
Wells Fargo & Co. 7.5% Perpetual ~ USD 3,017 3, 350, 466 0.02 FLEX LNG Ltd. NOK 83,325 2,534,515 0.01
34,355, 155 0.18  Nordic American Tankers Ltd. ~ USD 1,534, 067 4,298, 534 0.02
(Orient Overseas International Ltd. HKD 241, 500 4,085, 176 0.02
NG SN SFL Corp. Ltd. UsD 549, 083 4,692, 732 0.03
No Va Land Investment Group Corp. , VTech Holdings Ltd. HKD 693, 600 4,189, 106 0.02
Reg. S 5.95% 16/07/20%6 UsD 5,800,000 2,306,196 0.0 " yo yyo Tuustrial Roldings Ltd.  HKD 9,952,000 3,886,436  0.02
2,306, 196 0.01 42,218, 164 0.22
A AR 88, 553, 475 0.46 \
7T
B B3 SA - Brasil Bolsa Balcao ~ BRL 7,403, 008 17, 302, 103 0.09
F—A NF YT BB Seguridade Participacoes SA  BRL 825, 325 4,921, 208 0.03
AGL Energy Ltd. AUD 3,258, 967 16,712, 825 0.09 EDP - Energias do Brasil SA  BRL 1,739,297 6, 396, 703 0.03
APA Group AUD 739, 578 5,056, 214 0.03  [tauUnibanco Holding SA Preference ~ BRL 2,997,733 13, 251, 639 0.07
Bendigo & Adelaide Bank Ltd. ~ AUD 930, 741 5,801,583 0.03 41,871,653 _ 0.22
BHP Group Ltd. GBP 321,812 9, 346, 386 0.05
Charter Hall Long Wale REIT ~ AUD 2,232,216 6,287,199 0.03 HFH
CSR Ltd. AUD 1,734, 605 5,194, 092 0.03  Algonquin Power & Utilities Corp. ~ CAD 417,798 2,532,777 0.01
Goodman Group, REIT AUD 830, 223 9,155, 813 0.05 AlliedProperties Real Estate
Insignia Financial Ltd. AUD 1,964, 997 4,186, 796 0.02  Investment Trust CAD 367, 882 6,532, 955 0.03
Mirvac Group, REIT AUD 7,572,316 10, 267, 247 0.05 AltaGas Ltd. CAD 210,193 3,408, 846 0.02
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Atco Ltd. ‘T’ CAD 153, 308 4,499,175 0,02 H[E
Bank of Nova Scotia (The) CAD 266, 156 12, 172, 444 0.06  China Construction Bank Corp. ‘M’ HKD 31, 213, 000 18, 336, 512 0.10
Barrick Gold Corp. CAD 735,736 11,853,159 0.06  ChinaVerchants Bank Co. Ltd. ‘I’ HKD 4,101,500 21,473,690  0.11
BCE, Inc. CAD 438,373 18,086,192 0.09  China Petrolemn & Chenical Corp. i HKD 40,424,000 18,338,323 0.10
(Canadian Imperial Bank of Commerce ~ CAD 292, 955 11,087, 819 0.06  Fuyao Glass Industry Group Co. Ltd.,
Canadian Natural Resources Ltd. CAD 116, 584 6,069, 244 0.03  Reg. S ‘W HKD 3,634,400 14,295,652 0.07
Canadian Tire Corp. Ltd. ‘A" CAD 54,197 5,295,419 0.03  Haier Snart Home Co. Ltd. ‘i HKD 7,601,800 24,244,780  0.13
Canadian UtilitiesLtd. ‘A"  CAD 659,131 16,700,344  0.09 Midea Group Co. Ltd. ‘A°  CNH 2,574,402 18,082,505  (0.09
Capital Power Corp. CAD 146, 023 4,675, 281 0.03  Ping An Insurance Group Co. of China
Chartvel] Retirenent Residences  CAD 503,497 2,862,720 0.02 lyd Y HKD 3,448,500 21,396,823 0.11
Emera, Inc. CAD 124,232 4,468, 083 0.02 136,168, 375 0.71
Enbridge, Inc. CAD 542,457 19,841,469 0.10 I —
Fortis, Inc. CAD 508,918 19,113,964 0.10 ==y
Gibson Energy, Inc. CAD 283, 081 4,592,553 0.02 ppyjoller - Maersk A/S ‘B’ DKK 3,891 8,209,530  0.05
Great-West Lifeco, Inc.  CAD 636,585 13,818,030  0.07 (uiicperg A/S ‘B’ DKK 2490 L4074 011
Hydro One Ltd., Reg. S CAD 06,53 17,715,833  0.09 /s Norden A/S DKK 138, 132 132 0.04
IGM Financial, Inc. CAD 338,535 8,819,491 0.05 Nouo Nordisk A/S ‘B° DKK 306,567 50,167,781  0.26
Keyera Corp. CAD 243,014 4,942,568 0.03 popganmark A/S DKK 78,764 3,885,001 _ 0.02
Manulife Financial Corp. CAD 874,103 14, 628, 842 0.08 T 91375368 048
Northland Power, Inc. CAD 168, 633 4, 364, 674 0.02 _— -
Nutrien Ltd. CAD 182,266 1230630 007
Pembina Pipeline Corp. CAD 626, 935 19, 864, 950 0.10 Elisa OY] EUR 97,195 11, 960, 857 0.06
Power Corp. of Canada CAD 597,061 13,112,720 0.07 Fort Y] EUR 760,975 11892, 137 0.06
Restaurant Brands International, Ine.  CAD 265,300 15,981,231 0.08 O UM ovl HUR 5 200 Ll sE 0.0
Shaw Commications, Inc. ‘B CAD 600,237 16,261,423 0.0 Moiecrgnist or ., 620,300 S8 008
Sienna Senior Living, Inc.  CAD 2L 229538 001 80 B0 SiK e
Superior Plus Corp. CAD 554, 605 4,314,254 0.02 00? e‘iOY‘m ‘B,p B, e ow 0.0
TC Energy Corp. CAD 782,700 29,050,614  0.15 orioi J o) BUR L 510 o000 003
TELUS Corp. CAD 943,692 17,090,851 0.09 S” © ”gg; e ., a0 Saems oo
Toronto-Dominion Bank (The) ~ CAD 353,284 21,465,616  0.11 T?“‘F’OEVRY oy R 200 510 Sam s 00
TransAlta Renewables, Inc.  CAD 380, 056 2,951,192 0.02 cht?_l oy JAb HUR i 1;9 Cen w00
372,861,714 194 ‘artsila OVJ Abp s
A~ ik _.
Chailease Holding Co. Ltd.  TWD 754,035 4,994,967 003 77 A
China Resources Land Ltd.  HKD 4,410,000 18,934,191  0.10 AXASA- EUR 488,987 12,818,794 0.07
CK Asset Holdings Ltd.  HKD 1,284, 000 7,408,202 0,04 BNP Paribas SA EUR 291,002 15,500,432 0.08
HKBN Ltd. HKD 3,510, 500 2,121,275 0,01 Capgemini SE EUR %31 14,809,415 0.08
NetEase, Inc. HKD 1,867,600 25,652,411 0,13 Cle Generale des Etablissements . o 568,706 14,900,097 0,08
Tingyi Caynen Islands folding Corp. ~ HKD 9,436,000 15,582,420  0.08 ”élChC_h“_ s - i - a0 00
. i e ovivio, s , 340, A
;ﬁfj"gm prematiout e Ly 8,427, 000 6,270,371 0.03 panone SA EUR 38,761 17,758,670  0.09
WH Group Ltd., Reg. S HKD 6,639, 435 3,621,542 0.2 Eiffage SA EUR 64,737 5,962,925 0.03
Xinyi Glass Holdings Ltd.  HKD 5, 341, 000 9,313,582 0.05 gngtlc SA b Tedtniens S ggg 1»1i2» gg? 12» gg; gég 8 gg
93, 898, 961 0.49 aztranspor echnigaz 3 ,692, A
—_— Klepierre SA, REIT EUR 778,657 16,881,284 0.09
Fy La Francaise des Jeux SAEM, Reg. S EUR 160, 095 6,018, 772 0.03
Banco Santander Chile, ADR  USD 700,831 10,431,927 _ 0.05 g’““ Joet ”2’;9“1’ Louis Tuition SE Egg X 2;‘71 ég; ?(1) ggg ggg (0) gg
10,431,927 0.05 Vranse rath )9S :
—_— Pernod Ricard SA EUR 49,581 9,183,611  0.05
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Publicis Groupe SA EUR 170, 724 10, 200, 759 0.05 A RRVT
Rexel SA EUR 303, 981 5,629, 728 0.03  Bank Rakyat Indonesia Persero Tbk. PT ~ IDR 101, 407, 281 30, 075, 739 0.16
Rubis SCA EUR 188, 674 4,672,512 0.02  Telkom Indonesia Persero Tbk. PT  IDR 102, 118, 000 23,044, 764 0.12
Sanofi EUR 177,004 16, 015, 322 0.08 53,120, 503 0.28
Societe Generale SA EUR 309, 189 7,292,223 0.04
TotalEnergies SE EUR 674,158 39,819, 142 0.2 TANT R
Vallourec SA EUR 391, 260 4,780, 219 0.03 Eaton Corp. plec USD 245,691 35,919, 489 0.19
Vinci SA EUR 424, 840 39,769, 272 0.21 Mallinckrodt ple USh 152, 808 1,107, 253 0.00
Vivendi SE EUR 1,279, 136 11, 449, 546 0.06 Seagate Technology Holdings plc ~ USD 348, 769 17, 140, 539 0.09
T 342,702,166 1.79 Trane Technologies plc  USD 110, 810 17, 440, 088 0.09
- 71,607, 369 0.37
KA
Allianz SE EUR 258,263 51,949,602 0.21 A XUT
BASF SE EUR 145,523 6,767, 547 0.04 A2A SpA EUR 12,212, 339 15,277, 636 0.08
Bayer AG EUR 147,203 7,144, 497 0.04 ACEA SpA EUR 144, 484 1,873, 235 0.01
Bayerische Motoren Werke AG  EUR 130,904 10,908,885  0.06 Assicurazioni Generali SpA  EUR 866,670 14,464,722 0.07
Covestro AG, Reg. S EUR 182, 161 6,674, 379 0.03 Azimut Holding SpA EUR 273,631 5,751,724 0.03
Deutsche Post AG EUR 433,126 15, 278, 520 0.08 Banca Generali SpA EUR 168, 470 5,423, 049 0.03
Deutsche Telekom AG FUR 1,720, 398 32, 145, 637 0.17 Banca Mediolanum SpA EUR 1,734, 844 13, 564, 745 0.07
E.ON SE EUR 506, 628 4,796, 332 0.02 Enrfl SpA EUR 799, 451 4,041, 225 0.02
Freenet AG EUR 500,101 10,222,064  0.05 Lni SPA EUR 1,700,354 22,866,361 0.12
LEG Tmmobilien SE EUR 144,403 8,797,031 0,05 ‘lera SpA ECR 1,710,828 4,324,973 0.02
Mercedes-Benz Group AG  EUR 221,416 13,508,264 0,07 1ntesa Sanpaolo SpA EUR 7,083,535 15,845,776 0.08
Vuenchener Iren SpA EUR 2,095, 458 3,091, 848 0.02
. EUR 123,809 37,569, 841 0.20  TItalgas SpA EUR 873,799 4,572, 153 0.02
Rueckversicherungs-Gesellschaft AG Mediobanca Banca di Credito
Siomops AG . EUR 61, 265 7,926, 466 0.04 Finanziario SpA EUR 583, 980 5,271, 587 0.03
Telefom_ca Deutschland HoldingAG  EUR 6,243, 395 14, 337, 957 0.07 Poste Italiane Sph, Reg. S EUR 663, 948 6,103, 674 0.03
Vonovia SE EUR 870,490 19,120,313 0.10 g 0 gpa EUR 1,081, 202 4,928,119 0.03
M 1.29 Terna - Rete Elettrica Nazionale ~ EUR 731,807 5,082, 400 0.03
= UniCredit SpA EUR 725,415 9, 640, 040 0.05
& Unipol Gruppo SpA EUR 871,401 3,993, 631 0.02
CLP Holdings Ltd. HKD 621,500 4,249, 658 0.02 146,116,898 0.76
Guangdong Investment Ltd. HKD 6,922, 000 6,633, 382 0.03 -
Hang Seng Bank Ltd. HKD 757,900 11, 810, 884 0. 06 A A
Hong Kong Exchanges & Clearing Ltd,. ~ HKD 395, 500 16, 000, 508 0.08  Aozora Bank Ltd. TPY 524, 900 9,669, 648 0.05
Link REIT HKD 2,258,900 15,527,110 0.08  ARTERTA Networks Corp.  JPY 3514000 3,104,512 0.02
New World Development Co. Ltd. HKD 2,955, 000 7,793,183 0.04 Bridgestone Corp. JPY 1403, 200 13, 435, 702 0.07
PCCW Ltd. HKD 7,402, 000 3,131,387 0.02 canon, TInc. JPY 256,700 5,202,699 0.03
Power Assets Holdings Ltd.  HKD 945,500 4,853,780 0.0  Chubu Electric Power Co., Inc.  JPY 542,100 5,245,320 0.03
69,999,892 0.36  Chugoku Electric Pover Co., Inc. (The) ~ JPY 305, 600 1,464,380 0.01
Comforia Residential REIT, Inc. JPY 2,846 6,003, 540 0.03
AR Dai Nippon Printing Co. Ltd.  JPY 372,700 7,016, 648 0.04
Embassy Office Parks REIT ~ INR 1,638, 585 6,224, 558 0.03  Daiva House REIT Investment Corp. JPY 2,815 5, 868, 203 0.03
HCL Technologies Ltd. INR 1, 367, 362 16, 042, 688 0.09  Electric Power Development Co. Ltd. JPY 707,900 10, 543, 241 0.05
Infosys Ltd., ADR UsD 1,677, 824 28, 388, 608 0.15 ENEOS Holdings, Inc. JPY 1,204, 500 3,834,150 0.02
Tata Consultancy Services Ltd. ~ INR 277,309 10, 211, 975 0.05 FANUC Corp. JPY 161, 500 22,1726, 246 0.12
60, 867, 829 0.32  Frontier Real Estate Investnent Corp., JpY 9,234 8,127, 815 0.04

REIT
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Hokkaido Electric Power Co., Inc. JPY 644, 000 2,125, 864 0.01  Grupo Financiero Banorte SAB de CV
Idemitsu Kosan Co. Ltd.  JPY 562, 800 12,285,588  0.06 ‘0’ VXN 3,179, 344 21,874,846 0.1
Japan Vetropolitan Fund Investment, Py 11,792 8,772,947 0.04 G.rupo Mexico SAB d.e v ‘B’ ' MXN 1,010, 507 3,447,278 0.02
REIT Kimberly-Clark de Mexico SAB de CV MXN 3 749, 349 6. 057. 260 0.03
Japan Post Holdings Co. Ltd.  JPY 1,708, 600 13,463,567 0.07 N P e ’
Kansai Electric Pover Co., Inc. (The)  JPY 1,419, 700 12,905,443 0.07  Wal-Mart de Mexico SAB de CV  MXN 7,652, 531 25,486,016 0.13
KDDI Corp. JPY 182, 600 5,161,772 0.03 58,295,698  0.30
Kenedix Office Investment Corp., REIT  JPY 3,090 7,041, 420 0.04
Kyushu Railway Co. JPY 431,200 8,939, 901 0.06 F524
\litsubishi Chemical Group Corp. JPY 2,507, 700 12, 185, 568 0.06  ABN AMRO Bank NV, Reg. S, CVA  EUR 415, 458 5, 387, 452 0.03
Witsui Fudosan Logistics Park, Inc., IPY 9,018 6, 996, 768 0.04 ASML Holding NV EUR 29,874 15,077, 408 0.08
REIT ASR Nederland NV EUR 139, 462 6,217,216 0.03
Nippon Accommodations Fund, Inc., IPY 1,934 8, 978, 860 0.04 BE Semiconductor Industries NV EUR 110, 696 6,274, 249 0.03
REIT ING Groep NV EUR 833, 459 9,548,940 0.05
Nippon Prologis REIT, Inc. — JPY 3,528 7,713,936 0.04  Koninklijke Ahold Delhaize NV EUR 296, 374 7,988,020  0.04
Nippon Steel Corp. JPY 353,700 5,757,525 0.03  Koninklijke KPN NV EUR 3, 342, 249 9,729,287 0.05
Nippon Telegraph & Telephone Corp.  JPY 656, 100 17,552, 351 0.09  LyondellBasell Industries W ‘A" USD 183,315 14,172, 329 0.07
Okinava Electric Pover Co., Inc. (The) — JPY 252,100 1,807, 553 0.01 NN Group NV EUR 176, 049 6, 754, 120 0.04
Osaka Gas Co. Ltd. JPY 82,200 1,244,393 0.0 NXP Semiconductors NV  USD 137, 350 19,981,325 0.11
Sharp Corp. JPY 786, 600 5,285,320 0.03 OCI NV EUR 162, 671 5,438, 091 0.03
Shin-Etsu Chemical Co. Ltd.  JPY 185, 000 21,318,365  0.11 Randstad NV EUR 127,342 7,290,329  0.04
SoftBank Corp. JPY 1,827, 300 19, 305, 564 0.10  Stellantis NV EUR 1,786, 953 23,816,510 0.12
Sumitomo Forestry Co. Ltd. JPY 292,500 4,847, 485 0.02  Wolters Kluwer NV EUR 66, 385 6,531, 620 0.03
Takeda Pharmaceutical Co. Ltd. JPY 413,700 12,083, 683 0.06 144,206, 896 0.75
Tohoku Electric Power Co., Inc. JPY 1, 198, 900 5,893, 856 0.03
Tokio Marine Holdings, Inc. JPY 851, 600 17,083,079 0,09 —,—v—35F
Tokyo Electron Ltd. JpY 66,100 18,253,570 0.09  contact Energy Ltd. NZD 1,505, 110 6,944,106 0.04
Tokyo Gas Co. Ltd. JPY 74,300 1,363,999 0.01  Spark New Zealand Ltd.  NZD 3,704,727 11,922,920 0.06
Toyota Motor Corp. JPY 989, 100 12,737, 208 0.07 W 0.10
United Urban Investment Corp., REIT ~ JPY 4,475 4,779, 495 0.02 -
_ 427,184 186 v
N N Aker BP ASA NOK 303, 248 8,779,919 0.05
Vy—¥— DNB Bank ASA NOK 393, 594 7,284, 641 0.04
Ferguson ple GBP 66, 636 7,858,312 0.04  Rlkem ASA, Reg. S NOK 1,627, 684 5,440,023 0.03
Glencore plc GBP 2,776, 430 17, 336, 473 0.09 Equinor ASA NOK 357,305 11,951, 989 0.06
Man Group ple GBP 2,566, 724 6,198,822 0.03  Gjensidige Forsikring ASA  NOK 329, 566 6,016,569 0.03
WPP ple GBP 1, 352, 266 12,533,106 0.07  Norsk Hydro ASA NOK 1,168,911 8,163,540  0.04
43,926,713 023 Telenor ASA NOK 1,865,682 16,292,014 0.08
‘ 63,928, 695 0.33
NIET Y -
SES SA, ADR EUR 570, 802 3,491,025 0.02 g5
3,491,025 0.02  poyszechny Zaklad Ubezpieczen SA PLN 1,576,904 11,935,237 0.06
11,935, 237 0.06
~— Y VRER
DHT Holdings, Inc. Uush 373,522 3,076, 980 0.02 R o kB
3,076,980 _ 0.02  Epp - Fnergias de Portugal SA  EUR 1,029, 922 4,798,407 0.02
Galp Energia SGPS SA ‘B’ EUR 609, 792 7,768, 750 0.04
AFx T a Jeronimo Martins SGPS SA  EUR 190, 460 3, 877, 766 0.02
Bolsa Mexicana de Valores SAB de (V. MXN 771,983 1,430, 198 0.0  Navigator Co. SA (The) EUR 1,476,518 5,099, 893 0.03
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NOS SGPS SA EUR 841, 331 3,202, 106 0.02 Cellnex Telecom SA, Reg. S  EUR 268, 890 8,339, 623 0.04
REN - Redes Energeticas Nacionais EUR 791, 674 2,001,914 0.01 (ia t.ie Distribucion Integral Logista EUR 969, 565 6,396, 777 0.03
SGPS SA Holdings SA
26,751,836 0.14 Enagas SA EUR 263, 642 4,129, 952 0.02
- Endesa SA EUR 1,149, 876 20,381,552 0.11
YT IET Iberdrola SA EUR 4,095, 301 44,956, 167 0.24
Al Rajhi Bank SAR 656, 110 12, 316, 021 0.06 Industria de Diseno Textil SA  EUR 389, 302 9,732,550 0.05
12,316,021 0.06 Mapfre SA EUR 2,033, 960 3,699,773 0.02
Merlin Properties Socimi SA, REIT  EUR 718,670 6, 331, 483 0.03
A R— Naturgy Energy Group SA  EUR 616, 045 15,133, 145 0.08
Capitaland Ascendas REIT ~ SGD 5,779, 600 11,037,524 0.06 ﬁed Eie;t\rica Corp. SA gﬂg zg; ggg 3?}? 83(2) 8 gg
ani i epso , , 711, .
ﬁiﬂiﬁf?ﬁ?f“wmmd fomercel s 12,939,300 18,386,189 0.10  pelefonica SA EUR 4,719,922 16,052,455 0.08
DBS Group Holdings Ltd.  SGD 856,200 20,291,006  0.10 189,762,478 0.9
Digital Core REIT Management Pte. Ltd. USDh 7,505, 681 3,879, 731 0.02
Keppel Infrastructure Trust — SGD 6,346, 200 2,403,975 0.01 [EERELE
NETLINK NBN TRUST, Reg. S SGD 6,899, 700 4,010, 800 0.02 MK Electric Investments & K Electric HKD 1, 506, 500 935, 638 0.01
Singapore Telecommunications Ltd. SGD 2, 846, 900 5,118, 774 0.03  Investments Ltd., Reg. S
65,127,999 0.34 HKT Trust & HKT Ltd. HKD 10, 171, 000 11,712, 165 0. 06
12,647, 803 0.07
77U % i
AVI Ltd. ZAR 415,724 1,726, 113 0.01 AVz—FTr
Bid Corp. Ltd. ZAR 681,900 12, 446, 948 0.07 Boliden AB SEK 244,061 8,665, 720 0.04
Bidvest Group Ltd. (The)  ZAR 829, 131 9,821, 387 0.05 Hexpol AB SEK 471, 566 4,763, 594 0.02
FirstRand Ltd. ZAR 2,191,697 7,478, 643 0.04 Orron Energy ab SEK 2,370, 440 4,845, 550 0.02
Sanlam Ltd. 7AR 4,716, 211 12,692, 477 0.07  Skandinaviska Enskilda Banken A3 ‘A’ SEK 661, 648 7,181,967 0.04
Standard Bank Group Ltd.  ZAR 1,122, 398 10, 410, 722 0.05 SSAB AB ‘B’ SEK 1,392, 836 6,845, 241 0.04
Vodacom Group Ltd. 7ZAR 2,560, 168 17, 416, 053 0.09  Svenska Handelsbanken AB ‘A’ SEK 640, 617 6,096, 892 0.03
71,992,343 0.38 Tele2 AB ‘B’ SEK 2,170,379 16,727,726 0.09
Telia Co. AB SEK 1,629, 575 3,934, 031 0.02
it [E Volvo AB ‘B’ SEK 2,768, 349 47,272,731 0.25
ESR Kendall Square REIT Co. Ltd. ~ KRW 572, 175 1,701,159 0.01 106,333,452 0.55
Hana Financial Group, Inc. KRW 139, 747 4,384, 114 0.02
KB Financial Group, Inc.  KRW 352,394 12,749,973 0.07 AAA
Korea Gas Corp. KRW 71,771 1,938, 530 0.01 ABB Ltd. CHF 245,997 7,039, 469 0.03
LG Uplus Corp. KRW 538, 746 4,428,716 0.02 Cie Financiere Richemont SA  CHF 111, 296 13, 547,769 0.07
NCSoft Corp. KRW 17, 365 5,803, 772 0.03 Julius Baer Group Ltd.  CHF 131,715 7,219,002 0.04
Samsung Electronics Co. Ltd.  KRW 1,528,277 63,071, 756 0.33 Nestle SA CHF 767, 999 84,067, 731 0.44
Shinhan Financial Group Co. Ltd. ~ KRW 494,558 12,998, 450 0.07 Novartis AG CHF 403,972 34,502, 022 0.18
SK Telecom Co. Ltd., ADR  USD 190,979 3,722,702 0.02 Roche Holding AG CHF 173, 858 51,404, 717 0.27
SK Telecom Co. Ltd. KRW 570,890 20, 165, 866 0.10 Swisscom AG CHF 9,490 4,888, 390 0.02
130, 965, 038 0.68 UBS Group AG CHF 845,931 14, 802, 362 0.08
- Zurich Insurance Group AG ~ CHF 93,308 42,190, 747 0.22
ALY 259, 662, 209 1.35
ACS AcFlvldadcs de Construccion y EUR 931, 147 6,283, 180 0.03 oo
Servicios SA =Re)
Banco Bilbao Vizcaya Argentaria A EUR 2, 405, 505 13,631,997 0.07 Accton Technology Corp. TWD 444,000 3,178,117 0.02
Banco Santander SA EUR 3, 866, 700 10, 865, 427 0.06  ASE Technology Holding Co. Ltd. ~ TWD 3,678, 000 10, 525, 128 0. 06

CaixaBank SA EUR 2,530, 393 9,301, 725 0.05 Delta Electronics, Inc. TWD 658, 189 5, 754, 869 0.03
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MediaTek, Inc. TWD 197, 000 3,757,292 0.02 National Grid plec GBP 426, 484 4,808, 062 0.03
Mega Financial Holding Co. Ltd. ~ TWD 4,634, 025 4,291, 964 0.02 NatWest Group plc GBP 2,748, 644 8,237, b44 0.04
Novatek Microelectronics Corp. TWD 1, 758, 000 16, 898, 779 0.09 OSB Group ple GBP 751,501 4,084, 969 0.02
President Chain Store Corp. ~ TWD 1, 896, 000 15,739, 379 0.08 Pagegroup plc GBP 1,029, 906 5, 365, 579 0.03
Quanta Computer, Inc. TWD 1,314, 765 2,900, 468 0.02 Pearson plc GBP 538, 328 5,713, 144 0.03
Realtek Semiconductor Corp. TWD 502, 000 4,308, 871 0.02 Persimmon plec GBP 847,618 11, 657, 457 0.06
Taiwan Semiconductor Manufacturing Reckitt Benckiser Group ple  GBP 157, 289 10, 227, 454 0.05
Co. Ltd., ADR UsD 148, 673 10,323,625 0.05 RELX ple GBP 1,249, 347 32,304, 116 0.17
Taiwan Semiconductor Manufacturing Rio Tinto plc GBP 529, 558 34, 696, 886 0.18
Co. Ltd. WD 1,384,490 59, 993,599 051 Safestore Holdings ple, REIT ~ GBP 743,193 7,918, 395 0.04
Vanguard International Semiconductor Sage Group plc (The) GBP 1, 509, 240 12, 724, 403 0.07
Corp. TWD 4,446,000 10,513, 144 0.05 Segro ple, REIT GBP 667, 356 5, 756, 924 0.03
Wiwynn Corp. TWD 129, 000 3,132,974 0.02  Severn Trent plc GBP 163, 367 4,897,870 0.03

151,318,209 0.79 Shell plc GBP 1,335,975 35,155, 371 0.18
- SSE ple GBP 1,007, 180 19,479,208 0.10
2 A Taylor Wimpey plc GBP 7,118, 340 8,183, 461 0.04
SCB X PCL THB 4,620, 900 13, 427, 461 0.07 Telecom Plus ple GBP 135,673 3,372,407 0.02
Siam Cement PCL (The) THB 962, 100 8,927, 931 0.05 Tesco plc GBP 2,407, 886 6, 100, 877 0.03
22, 355, 302 0.12 Unilever plc GBP 561, 225 26, 537, 275 0.14
- UNITE Group plc (The), REIT  GBP 664, 738 6, 830, 887 0.04

PENS United Utilities Group ple  GBP 428, 363 4,806, 014 0.03
Anglo American plc GBP 567,299 20,733, 690 0.11 Vodafone Group ple GBP 4,060, 000 3,864, 506 0.02
AstraZeneca plc GBP 457,299 57,966,658  0.30 634,123,152 3.31
Atlantica Sustainable Infrastructure ple  USD 164, 493 4,017,448 0.02
Aviva plc GBP 1,489, 728 7,453, 967 0.04 T AUM
Balfour Beatty plc GBP 1,544, 261 5,897,409 0.03 3M Co. UsD 111,414 12, 424, 445 0.06
Barclays plc GBP 6, 747, 438 12,085, 767 0.06 AbbVie, Inc. UsD 599, 563 90, 310, 841 0. 47
Barratt Developments ple  GBP 3,095, 779 13,912, 462 0.07 AGNC Investment Corp., REIT ~ USD 1,506, 431 14, 608, 235 0.08
Bgrkclcy Group Holdings ple  GBP 148, 601 6, 347, 385 0.03  Alexandria Real Estate Equities, Inc., UsD 166, 946 22,550, 815 0.12
Big Yellow Group ple, REIT ~ GBP 474,948 6, 144, 342 0.03  REIT
BP plc GBP 6, 668, 433 35,831, 639 0.19  Allstate Corp. (The) Preference [IN)] 110, 653 2,058, 063 0.01
BT Group plc GBP 3,065, 687 3,898, 497 0.02  American Electric Power Co., Inc. ush 85, 751 7,674, 476 0.04
Centrica plc GBP 6,461, 124 7,046, 837 0.04 American Tower Corp., REIT  USD 69, 028 13, 786, 743 0.07
Coca-Cola Buropacific Partners ple ~ USD 177,780 9,161, 277 0.05  Americold Realty Trust, Inc., REIT ~ USD 563, 731 14,949, 531 0.08
Compass Group plc GBP 393, 853 8,549, 523 0.05 Amgen, Inc. UsD 61,824 15,127, 463 0.08
Diageo plc GBP 978, 727 40, 365, 286 0.21 Analog Devices, Inc. usDh 122,711 18, 583, 566 0.10
Direct Line Insurance Group ple ~ GBP 3,672, 300 9, 180, 055 0.05  Amaly Capital Nanagement, Inc., REIT ~ USD 692, 107 13,711,212 0.07
Drax Group plc GBP 582, 886 4,623, 220 0.02 AT&T, Inc. Ush 1,138, 952 19, 558, 656 0.10
Energean plc GBP 426, 341 6, 283, 839 0.03 Avangrid, Inc. UsD 318,929 12, 960, 239 0.07
GSK ple GBP 1,893, 861 30, 763, 818 0.16 Avista Corp. Ush 132, 860 5, 548, 160 0.03
Hays plc GBP 3,548,971 4,641, 382 0.02 Baker Hughes Co. Ush 418,908 11, 340, 216 0. 06
HSBC Holdings plc GBP 3,690, 003 21, 498, 373 0.11  Bank of America Corp. Preference  USD 74,675 1, 365, 495 0.01
IG Group Holdings plc GBP 590, 505 5,219, 069 0.03  Bank of America Corp. Preference  USD 226, 625 4,439, 803 0.02
InterContinental Hotels Groupple ~ GBP 237,256 12,718,372 0.07 Bank of America Corp. UsD 719,033 22,229,708 0.12
Investec ple GBP 983,191 5,682, 081 0.03 Best Buy Co., Inc. Uush 132,070 9, 956, 590 0.05
Legal & General Group plc  GBP 2,771,945 7,815, 667 0.04 BlackRock, Inc. UsD 30, 962 20, 580, 116 0.11
Lloyds Banking Group ple  GBP 20,019, 209 10, 276, 830 0.05 BostonProperties, Inc., REIT ~ USD 178, 961 11,278,197 0.06
LondonMetric Property ple, REIT ~ GBP 3,905, 601 7,605, 417 0.04 Bristol-Myers Squibb Co. ~ USD 871, 760 58, 417, 203 0.30
Mondi plc GBP 356, 347 5,679, 983 0.03 Camden Property Trust, REIT ~ USD 177,017 18, 608, 266 0.10
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Campbell Soup Co. USD 325,219 17,303, 674 0.09 iHeartMedia, Inc. ‘A’ Ush 276, 705 1,528,678 0.01
Cardinal Health, Inc. USD 181,923 13,061, 366 0.07 Intel Corp. Ush 385, 482 9, 364, 220 0.05
CenterPoint Energy, Inc. USD 636, 291 18, 064, 341 0.09  International Business Machines Corp. [IN))] 118,677 15, 593, 803 0.08
CF Industries Holdings, Inc. USDh 159, 150 12, 662, 197 0.07 International Paper Co. usDh 355, 944 11, 558, 873 0. 06
Chesapeake Energy Corp. USD 108, 201 9,531, 338 0.05  Interpublic Group of Cos., Inc. (The) — USD 521, 682 16, 269, 923 0.08
Chevron Corp. USD 113,384 18,901, 754 0.10  Invitation Homes, Inc., REIT ~ USD 894, 539 24,973,378 0.13
Chord Energy Corp. USD 88,931 11,268, 010 0.06  Iron Mountain, Inc., REIT  USD 319, 587 14,915, 516 0.08
Cisco Systems, Inc. USD 340, 117 15,008, 157 0.08 J M Smucker Co. (The) Ush 79, 959 11,863,012 0. 06
(lear Channel Outdoor Holdings, Inc. USD 731, 260 694, 412 0.00 Johnson & Johnson USD 479, 155 79,227,833 0.41
Clearway Energy, Inc. ‘C’ USD 136, 268 4,045, 229 0.02 Juniper Networks, Inc. [IN))] 528, 553 15, 747, 405 0. 08
Clorox Co. (The) USD 113,652 15,065, 914 0.08 Kellogg Co. Ush 221,913 14, 803, 059 0.08
CME Group, Inc. UsD 251,711 39, 558, 422 0.21 Keurig Dr Pepper, Inc.  USD 480, 762 16, 041, 743 0.08
Coca—Cola Co. (The) USD 1,271,489 75,651,016 0.39 Kilroy Realty Corp., REIT ~ USD 214,172 7,729, 436 0.04
Cogent Communications Holdings, Inc. USD 83,964 4,440, 699 0.02 Kimberly-Clark Corp. USD 1217, 662 16, 305, 612 0.09
Comcast Corp. ‘A’ USD 863, 111 28, 153, 702 0.15 Kimco Realty Corp., REIT ~ USD 1,111,916 21,934, 350 0.11
Comerica, Inc. USD 196, 583 12, 248, 045 0.06 Kinder Morgan, Inc. Ush 1,995, 768 33,749,516 0.18
Consolidated Edison, Inc. USD 168, 391 15, 149, 298 0.08 Kite Realty Group Trust, REIT ~ USD 443, 848 8,703,716 0.05
Coterra Energy, Inc. USD 484,473 11,077,709 0.06 Kraft Heinz Co. (The) Ush 441,907 16, 812, 444 0.09
Crown Castle, Inc., REIT  USD 33, 148 4,249, 330 0.02  Laureate Education, Inc. ‘A’ usDh 421, 095 3,831, 324 0.02
Cummins, Inc. USD 60, 195 13,541, 144 0.07  Lumen Technologies, Inc. usDh 3,557, 133 17, 488, 478 0.09
Deere & Co. USD 39,027 15, 566, 657 0.08 Marathon Petroleum Corp. usDh 148, 984 16, 186, 187 0.08
Digital Realty Trust, Inc., REIT ~ USD 115, 705 10, 891, 659 0.06 McDonald’” s Corp. Ush 130, 778 32, 166, 549 0.17
Dominion Energy, Inc. USD 249,671 14, 366, 723 0.08 Merck & Co., Inc. Ush 594, 054 61,602, 967 0.32
Dow, Inc. USD 285, 548 13, 461, 786 0.07 Morgan Stanley Ush 163,928 3, 888, 624 0.02
DT Midstream, Inc. USD 75,124 3,868, 795 0.02  Morgan Stanley Preference, FRN ~ USD 832,132 17,952, 739 0.09
Duke Energy Corp. USDh 209, 615 20, 265, 111 0.11  Morgan Stanley Preference, FRN ~ USD 156, 725 3,564, 531 0.02
Eastman Chemical Co. USD 313,618 23,876, 528 0.12 Motorola Solutions, Inc. [IN)] 64, 569 15, 505, 839 0.08
Edison International USDh 244, 560 14, 669, 802 0.08  National Retail Properties, Inc., REIT ~ USD 271,705 11, 558, 508 0. 06
Emerson Electric Co. USD 171,753 15, 360, 169 0.08 NetApp, Inc. Ush 195, 468 10,914, 907 0. 06
Entergy Corp. USD 143,015 15,199, 843 0.08 Newell Brands, Inc. Uush 1, 160, 835 14,178, 378 0.07
EOG Resources, Inc. USD 118,044 14, 200, 268 0.07 Newmont Corp. Ush 225,730 9,945, 881 0.05
Equinix, Inc., REIT USD 82, 828 51,278,334 0.27 NextEra Energy, Inc. Uush 292,937 22,943, 343 0.12
Equitrans Midstream Corp. USD 555, 315 3,504, 294 0.02 Norfolk Southern Corp. [IN))] 57,638 13, 305, 391 0.07
Equity LifeStyle Properties, Inc., REIT USDh 303, 525 18, 406, 986 0.10 NorthWestern Corp. usDh 97, 151 5,408, 993 0.03
Evergy, Inc. USD 342,411 20, 302, 283 0.11  NRG Energy, Inc. Ush 132,293 3,992, 826 0.02
Exxon Mobil Corp. USD 161, 803 16, 541, 188 0.09 OGE Energy Corp. Ush 134, 630 5,042, 674 0.03
Fastenal Co. USsD 295, 688 13,061,495 0.07  Omnicom Group, Inc. Uush 223,734 16, 989, 475 0.09
Federal Realty Investment Trust, REIT ~ USD 275, 137 25,948, 381 0.14  ONEOK, Inc. Ush 346,017 21,216, 955 0.11
FirstEnergy Corp. USD 136, 059 5, 359, 696 0.03  PACCAR, Inc. Ush 166,411 15,240,512 0.08
Frontier Communications Parent, Inc. USDh 440, 847 10, 441, 070 0.05  Park Hotels & Resorts, Inc., REIT ~ USD 429,929 4,663, 873 0.02
General Mills, Inc. USD 155, 896 12,282, 247 0.06 PepsiCo, Inc. Ush 59,793 10,116, 634 0.05
Genuine Parts Co. USD 93,979 15, 306, 780 0.08 Phillips 66 Ush 165,113 16, 068, 573 0.08
Gilead Sciences, Inc. USD 198,070 15, 817, 100 0.08 Pinnacle West Capital Corp. [IN)] 294, 486 21,129,177 0.11
Gulfport Energy Corp. USD 220,790 15, 267, 284 0.08  Pioneer Natural Resources Co. [IN)] 67,269 14, 276, 868 0.07
Hasbro, Inc. USD 175,212 9,996, 916 0.05 PPL Corp. Ush 730, 183 20, 149, 270 0.11
Hawaiian Electric Industries, Inc.  USD 136,712 5,398, 849 0.03  Procter & Gamble Co. (The)  USD 316, 562 44, 968, 651 0.23
Heal thpeak Properties, Inc., REIT ~ USD 590, 139 13, 877,537 0.07 Progressive Corp. (The) [IN)] 104, 855 12, 757, 885 0.07
Hewlett Packard Enterprise Co. ~ USD 1, 054, 456 15, 651, 203 0.08 Prologis, Inc., REIT Ush 841,975 89, 084, 591 0. 46
Host Hotels & Resorts, Inc., REIT ~ USD 1,203,075 17,722,074 0.09  Prudential Financial, Inc.  USD 156, 995 14, 629, 327 0.08
HP, Inc. USD 140, 585 3,516,401 0.02  Public Service Enterprise Group, Inc. usDh 86,517 4,991, 366 0.03
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Public Storage, REIT UsD 172,449 45, 249, 996 0.2 ZOMOMFHS TR SNIEEEEMIHS L VEHSHTISER
Realty Income Corp., REIT  USD 240, 389 14, 284, 666 0.07 f&%
Regency Centers Corp., REIT ~ USD 237,038 13, 818, 309 0.07 A—ALZ7 U7
Rexford Industrial Realty, Inc., REIT ~ USD 280, 295 14, 310, 292 0.07  FVG Resources August 2006 Pty. Ltd. ,
SCE Trust VI Preference  USD 1,084,602 17,240,227 0.09 1444 5. 195% 15/05/2024 USD 2,545,000 2,356,698  0.01
Sempra Energy Preference  USD 45,030 920, 097 0.00 PG Resources August 2006 Pty. Ltd.,
Shenandoah Telecommunications Co. USD 152,932 2,261,372 0.01  144A 4, 5% 15/09/2027 Usb 343,000 297,861 0.00
Simon Property Group, Inc., REIT ~ USD 147, 526 16, 069, 191 0.08 G Resources August 2006 Pty. Ltd.,
Sirius XM Holdings, Inc.  USD 2,524,449 13,663,097  0.07 14y 5875 15/04/2030 USD 256, 000 223,565 0.00
Southern Co. (The) Preference ~ USD 235, 000 4,550, 671 002 yG Resources August 2006 Pty. Ltd.
Southern Co. (The) USD 297,600 20,032,858 0.10  yyh 4 3754 01/04/2031 UsD 3,677,000 2,873,170 0.01
Southern Copper Corp. USDh 476, 786 21,270, 469 0.14 G Resources August 2006 Pty. Ltd.
State Street Corp. Preference, RV~ USD 107, 225 2,394,069 0.0 1y 6 1050 15/04/20%2 USD 158,000 138,072 0.00
Steel Dynamics, Inc. USDh 110, 660 10,092, 189 0.05 Nacquari A 1
quarie Group Ltd., 1444 6.207%
Sun Communities, Inc., REIT ~ USD 228,028 30,677, 944 0.16 9911 /9094 Usb 8,000, 000 7,548, 589 0.04
T Rowe Price Group, Inc. USD 134,278 13, 883, 702 0.07 .
’ ) ) 00 Macquarie Group Ltd., FRN, 144A
Target Corp. UsD 106,92 1480308 0.08 | g0 UsD 3,622,000 3,113,004 0.02
Texas Instruments, Inc. USD 228,603 34,894, 863 0.18 M‘incrayl Rcs/ourccs Ltd. 1444 8. 1254
TJX Cos., Inc. (The) UsD 247,606 18,301,847 0.10 e R 1) 3,449, 000 3,262,331 0.02
Truist Financial Corp. Preference  USD 236, 000 4,219,411 0.02 Mi’ner’al Resources Ltd. . 1441 8. 5%
Truist Financial Corp.  USD 271, 668 10,959,643 0.06 e " " Usp 283,000 268,738 0.00
UDR, Inc., REIT USD 622,492 22,532,620 0.12 — B 0T
UGI Corp. USD 132, 064 4,611,726 0.02 S ReTe U
Union Pacific Corp. UsD 109, 843 21,373,377 011 )
United Parcel Service, Inc. ‘8" USD 175,593 2,622,616 015 STV
UnitedHealth Group, Inc.  USD 26,418 13,055,019 0.07 Oiland b Holding Co. BC The), ) 2150,000 206,158  0.01
Valero Energy Corp. USD 138,504 16,468,136 0.09 e ST.5% 25/10/2027 -
Ventas, Inc., REIT USD 695,688 29,269,587  0.15 2,062,158 _ 0.01
Verizon Communications, Inc. USDh 989, 284 36, 462, 066 0.19 R
VF Corp. USD 142, 996 3,650, 956 0.02 NI=z2—H
Viatris, Inc. [IN)] 566, 945 5, 847, 884 0.03  Tengizchevroil Finance Co.
VICI Properties, Inc., REIT ~ USD 1, 830, 923 54,977,710 0.29 International Ltd., Reg. S4%  USD 1,000, 000 801, 527 0.00
Vistra Corp. USD 136,412 3,035,533 0.02  15/08/2026
VMware, Inc. ‘A’ i) 134,840 15,367,971 0.08 801,527  0.00
Vornado Realty Trust, REIT  USD 179, 780 3,529,633 0.02
Walgreens Boots Alliance, Inc. USD 339,174 11, 812, 354 0.06 HFx
Wells Fargo & Co. Preference  USD 301,755 6, 141, 759 0.03 1011778 BC ULC, 144A 3.875%
Wells Fargo & Co. Usp 246,177 9,499,439 0.05  15/01/2028 UsD 8,564,000 7,240,619 0.04
Wells Fargo & Co. Preference  USD 1,811, 825 30, 562, 661 0.16 1011778 BC ULC, 1444 4. 375%
Welltower, Inc., REIT  USD 547,150 33,568,120 0.18  15/01/9098 Usb 5,077, 000 4,278,176 0.02
Western Union Co. (The)  USD 906, 290 11,713,785 0.06 1011778 BCULC. 144A 3. 5%
Weyerhaeuser Co., REIT  USD 463,346 13,457,868 0.07 15/00/9029 " usD 2,096, 000 1,696,237 0.01
a’y}i)“ciams COSI~ I“C~R E(IT;‘@ Egg ggg égg ;g gg?;gé g g 1011778 BOULC, 14444%15/10/2030  USD 8, 676, 000 6,640,566 0.03

arey, inc., » » 0o, : Athabasca 0il Corp., 144A 9. 75%

Yum China Holdings, Inc.  HKD 109, 400 5,761,194 0,03 01/11/25% ! Usb 750, 000 744,636 0.00
LS /

. 2886624831 1505 oo, gggios 158 USD 3,128,000 25TL64T  0.01
*ﬁg; IEJT e R T L B 1374, 204, 474 3844 gt of Vontreal 475 14/09/2027  USD 140, 000 129,500 0.00
SESEREIFRIC 7 AC-E: 3 1 Seoti
A At 9,743,115,980  50.79  Bankof Nova Scotia (The) 1.3% USD 160, 000 131, 261 0.00

WS 5 & VEReMTISERA

15/09/2026
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Bank of Nova Scotia (The), FRN 3. 625% Masonite International Corp., 144A
Py, USD 6,015, 000 L1490 0.02 ol g Ush 3,457, 000 2,971,479 0.02
Bank of Nova Scotia (The), FRN 8.625% New Gold, Inc., 144A7.5%15/07/2027  USD 1,432,000 1,177,816 0.01
710/ Ush 4,600,000 4,480,342 0.02 your epenicals Corp., 1444 4. 875%
) ) Ush 12,402,000 11,252,534 0.06
Bank of Nova Scotia (The), FRN 4.9% USD 5. 883, 000 5. 200 715 0.03 01/06/2024
Perpetual ) O ) 47 ' NOVA Chemicals Corp., 144A 5%

p Ush 8,363, 000 7,396,120 0.04
Bausch Health Cos., Inc., 144A 5.5% USD 34672, 000 o7 693, 446 014 01/05/2025 Y T ’
01/11/2025 el ) Had : NOVA Chemicals Corp., 144A 5.25%

Bt i Coo T 144154 006227 Ush 9,175, 000 7,726,975 0.04
ausch Health Cos., Inc., 144A 9%
15/12/20%5 Usb 50,576,000 36,509,394 0.19 )IO;A C/hemicals Corp., WA L2560 7 108,000 595 0.03
Bausch Health Cos., Tnc., 1444 5.75% 15/06/2029 T T '
15/08/2027 D ek o Og%;zg;;“p” AL 38T g 1, 041, 000 837,438 0.00
Bausch Health Cos., Tnc., 1444 5% 1
30/01/2028 ts 691, 000 LOMLEGZ 001 Open Text Corp., 1IN B.8750 o 2,700, 000 2,035,310 0.01
Basch flalth Cos., ., WA A8TY 000 basl 003 01/12/2029 o o T
01/06/208 , 291, , 199, . Precision Drilling Corp., 144A 7.125% UsD 7 453000 6. 757. 249 0.04
Bausch Heal th Cos., Inc., 144A 5% 15/01/2026 T Y
: o R " usp 9,840, 000 4,557,005 0.02 ision Drilling Corp., 1444 6.875%
15/02/2029 Precision Drilling Corp, 1WA G875 ) 1, 045, 000 911,495  0.00
Bausch Heal th Cos., Inc., 1444 6, 25% USD 7 958,000 3 981 343 0.02 i}E/OL/QOZQ Vedia. T 5. 750
15/02/2029 1% P ' uebecor fedla, mne. o1 ygp 11,148,000 10,420,626 0.0
Bausch Health Cos., Inc., 14445, 25% 16/01/2023
30/01/2030 USD 13, 829, 000 6,231, 685 0.03 l}ltsh{e I%ryos ’Aucfloneers, Tnc., 1444 UsD 9,293, 000 9,111,424 0.01
Bausch Health Cos. , Inc., 14445, 25% 5975k L5/0L/20%5
15/02/2031 USD 6, 832, 000 3,163, 969 0.02 Eogzri;ogugnolgc;tlons, Inc., 1444 UsD 180, 000 148,971 0.00
Baytex Energy Corp., 1444 8. 75% - oati

UsD 10, 183, 000 9,709, 176 0.05  Rogers Comnunications, Inc., FRN,
31/?)4/1927 S 1448 5. 25% 15/03/208) UsD 10,995, 000 9,091,016  0.05
ombardier, Inc., . b . .
15/04/2027 Ush 5,930,000 5,392,868  0.03 fg‘;gg};gz};l”s WP, HARABY gy 3,404,000 2,748,307 0.01
(Clarios Global LP, 144A 6. 75% Nomin 1 603
15/08/20% UsD 2,618, 000 2,454,087 0.0l {g;g;;gogimmwn Bank (The) 4.693% 1o 125,000 15760 0.00
Enera, Inc., FRN 6. 75% 15/06/2076  USD 37,211,000 33,559,389 017 porone poninion Bank (The). FRX
Enbridge, Inc., FRY 6% 15/01/2077  USD 5, 775, 000 4,952,436 0.03 g 954 31/10/2082 usb 19,225,000 18,750,878 0.10
Enbridge, Inc., FRY 5.75% 15/07/ UsD 21,477,000 18,142,858 0.09  Trauscanada Trust, FRY 5. 875%
Enbridge, Inc., FRY 7.625% 15/0/2083  USD 11,656,000 10,812,370 0.06  15/08/2076 UsD 5,547, 000 4,917,506 0.03
Federation des Caisses Desjardins du Transcanada Trust, FRN 5. 5%
uebec, 144 4.55% 23/08/207 USD 10,967,000 8,886,516 0.05 USD 25,630,000 20,690,902 0.1
Garda World Security Corp., 144A Vermilion Energy, Inc., 144A 6.875%
46055 15/02/2027 UsD 5,237,000 4,334, 688 0.02 01/05/2050 UsD 3,493, 000 2,994, 263 0.02
GFL Environmental, Inc., 1444 4.25% Videotron Ltd., 144A 5.375%

iy USD 5, 155, 000 4,609,389 0.02 ' )
0L/06/20%5 15/06/2024 Ush 12,302,000 11,437,525  0.06
GFL Environmental, Inc., 1444 3.75% Videotron Ltd., 144A 5. 125%
oL/8/215 UsD 7,809, 000 6,915,596 0.04 T USD 15,200,000 13,456,393 0.07
GFL Environmental, Inc., 144A 4% Videotron Ltd., 144A 3.625%

01/08/2028 UsD 8,444, 000 6,803,880 0.00 o0 Ush 6,920, 000 5,486,809 0.03
GFL/ En/\"lronmemal, Inc., 144A4.75% USD 5,853, 000 4,791,437 0.03 403,367,174 2.10
15/06/2029

?F%og?;ézgmemly e T usp 4,515, 000 3,601,068 0.02 4/\7 14 Ef%;%udi Ltd., 1448

o aoton B dings Fundig L, USD 4,252, 000 3,812,120 0,02

goeasy Ltd., 1444 5.375% 01/12/2024 ~ USD 531,000 477,441 0.00

3.95% 01/07/2024
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Bioceanico Sovereign Certificate Ltd., Societe Generale SA, 1444 2.625%
Reg, S 0% 05/06/2034 Usb 2,443,951 LOSL LG 0.01 o)) ionos Usb 5,725, 000 5,039,932 0.03
BlueMountain CLO Ltd., FRY, Series Societe Generale SA, FRN, 144A
WS D, 160 0 1,000, 000 196,015 000 g 19/01/2008 Usb 5,561,000 4,547,030 0.02
CARLYLE US CLO Ltd., FRY ‘AL’ , 1444 Societe Generale SA, FRN, 144A
5,963 90/04/2031 USD 1,960, 000 1,807,686 0.01 oy Perpetual UsD 22,566, 000 17,151,001 0.09
Energuate Trust, Reg. S 5.875% 82,998,492 0.43
08/ USD 1,972, 000 1,760,227 0.01 —_—
Zlggai;,logfg%%“““g oLt W ey 1,998,163 1,587,430 0.0 DF‘j g -
OV Lid., FRY ‘B2, 1464 5.80% 1230;;2324an , ' UsD 13, 855, 000 12,524,614 0.06
20"0%72030 o Y - 7, 000 629, 632 0.00 Deutsche Bank AG, FRN 6. 119%
U eutsche bani , I .
Telford Offshore Ltd. 126 Perpetual ~ USD 1, 696, 612 16,667 0.00  14/07/2026 UsD 3,960,000 3,687,048 0.02
Transocean Guardian Ltd., 144A Deutsche Bank AG, FRN 2.129%
5. 8754 15/01/2024 UsD 2,692,803 2,464,110 0.01 24/11/20% UsD 6, 130, 000 5,073,805 0.03
Tra’nso’ccan Pontus Ltd., 1444 6.125% USD 8,619, 760 7,945, 38 0.04 21,285, 467 0.11
01/08/2025 —
Transoccar} Poseidon Ltd., 144A ) 2,38, 250 9,181,373 ol TALTUR
6. 875% 01/02/2027 ’ AIB Group ple, FRN, 144A 7.583% UsD 7 875,000 7510, 062 0.04
gllrarf;oggz Proteus Ltd., 1444 6. 25% USD 619, 600 571,929 0.00 14/k10/20216 d 1 , 600, , 010, .
112/ 204 Bank of Ireland Group ple, FRN, 144A
Transocean, Tnc., 1444 7.25% 6953 16/08/2005 USD 5, 395, 000 5,005,085  0.03
USsD 3,279, 000 2,707,219 0,02 02056 16/09/
01/11/2025 Cimpress ple, 1444 T4 15/06/2026  USD 1,563, 000 1,024, 506 0.00
Voya CLOLtd., FRY, Series 2016-3A James Hardie International Finance
W, 1T 181020 D 865, 000 O B0 OO 5% 15/01/2028 UsD LATLO00 1264937 0.0l
28,523,834 0.15  Jagz Securities DAC, 144A 4.375%
\ 5/01/2028 UsD 4,625, 000 3,874,756 0.02
Tv—7 Virgin Media Vendor Financing Notes
cke Bark 1/S. T \ 9 773 . GBP 3,100, 000 2,840,975 0.01
Denske Bank A/S, FRY, 4A3.T8% o) 359,000 35,030  0.00 I DAG Ree. S 4.875% 15/07/2028
28/03/2025 21,520,321 0.11
325,930 0.00
A5V T
7T A Intesa Sanpaolo SpA, 144A 7%

; UsD 3,761, 000 3,592,760 0.02
Altice France SA, 14481255 ;o) 13,039,000 11,024,351  0.06 21/11/2025 -
01/02/2027 3,592, 760 0.02
Banque Federative du Credit utuel
SA, 1444 0.65% 27/02/2024 UsD 1,240, 000 3,765,505 0.02 A A
Banque Federative du Credit utuel Vitsubishi LF] Financial Group, Inc.,

S, 1444 0.998% 04/02/20%5 UsD ZEBLO0 243,36 000 USD 200, 000 162,214 0.0
BNP Paribas SA, 14443.5%16/11/2027  USD 5, 708, 000 4,914,364 0.02  yiuho Financial Group, Inc., FRY
R c X . UsD 2, 260, 000 1,943,994 0.01
?ﬁ%i%égig Sh, FRY, LHALTO g 4,120,000 3,817,748 0.02 22264 25/05/2026
Nippon Life Insurance Co., FRN, 144A
BPCE SA, 1444 3.5% 23/10/2027  USD 6,030, 000 5,080,777 0.03 514 16/10/200 UsD 6,393,000 582,462 0.03
BPCE SA, FRN, 144A 1. 652% dkeda Phatmaceutic:
06,/10/20%6 USD 15,395,000 12,821,481  0.07 gﬁ;gzgggwemmfll (o 1t 2038y, 265, 000 202,662 0.00
Credit Agricole SA, 144A 4.125% Universal Entertainment Corp., 1444
10/01/2027 USsD 5, 605, 000 4,995,965 0.03 N UsD 9,182, 000 Lo13.432 0,01
Credit Agricole SA, FRN, 1444 4.75% ) 8, 647, 000 6,491, 012 0.03 10,074, 764 0.05

31/12/2164
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Ty—U— AF v
Adient Global Holdings Ltd., 144A Alfa SAB de CV, Reg. S 6.875%
4,875% 15/08/2026 UsD 9,920, 000 8,653, 898 0.05 95/03/2044 UsD 1, 441, 000 1,312,810 0.01
8,653, 898 0.05 Cemex SABde CV, Reg. S, FRN5. 125%
— = 31/19/2164 UsD 1,910, 000 1,655, 208 0.01
DY Petroleos Mexicanos 4.625% UsD 650, 000 597, 470 0.00
Royal Caribbean Cruises Ltd., 1444 USD 9 740, 000 0 770 436 0.05 21/09/2023 . , ' ' ’
11, 5% 01/06/2025 ) 140, ) 110, . Petroleos Mexicanos 4. 25% UsD 1940, 000 1710.798 0.01
Royal Caribbean Cruises Ltd., 1444 USD 11746, 000 11,023,895 0.06 15/01/2025 . ’ T T
11,6254 15/08/207 , 140, , V2o, . Petroleos Mexicanos 6.875% UsD 3 908, 000 9 861767 0.02
i i i / 04/08/2026 i ) :
Royal Caribbean Cruises Ltd., 144A USD 6992, 000 6. 581 616 0.03 . )
8.25% 15/01/2029 P " 09 Petroleos Nexicanos 6. 49% o) 900, 000 770,885 0.00
Ropl Caribean Crises Led, M0 om0 6 oo 33/ 01{2027\” oo 5.5 ' '
9,950 15/01/2029 e o ' etroleos flexicanos 5.35% gy, 4,550, 000 3,593,520 0,02
Wi 0qs |2/0%/20%8 ‘
_ . Petroleos Nexicanos 6. 7% 16/02/2032  USD 3, 380, 000 2,496, 684 0.01
IR Ty g;gi’};gi;‘c’“canos 56250 ygp 4,339, 000 2,371,539 0.01
Altice Financing SA, 144A 5% 17370611 0.09
15/01/2028 UsD 314,000 234,542 0.00 U .
s el S LRy o gm0 s 00 AT
CQSN R : Sh 1444 4,625 Aleoa Nederland Holding BY, 1444 WATL000 13055360 0.07
0 /060/52%31“5 ’ : USD 850, 000 631,505 0.00 5.5 15/12/2027 A 50 :
Cooperatieve Rabobank UA, FRN, 144A
‘ i o onon [IN)] 4,600, 000 3,743, 168 0.02
fndo L““emliourg,rlf’anceéo' PSHRL g 4,240, 000 3,019,759 0,02 1984 15/12/2007
1444 6.125% 0%"04"2029 ) Cooperatieve Rabobank UA 4.375% USD 410,000 3. 755,729 0.02
Té(ig}g[ﬂ;gzznauonal SA, 1444 5.625% USD 550, 000 183,436 0.00  04/08/2025 " ) , 110, , 190, .
700/ Cooperatieve Rabobank UA 3. 759
£ 1080 UsD 1,944, 000 1,711, 250 0.01
?gﬁgg /VQ%ZT SARL, Reg. $5.198% gy 725,724 575,577 0.00 ;l//07/E02T61 - -
/ eutsche Telekom Internationa
: y . ) UsD 400, 000 441,927 0.00
I s e e [T e
L on Lo/U/ reenko Dutc! , Reg. X
: : . [IN))] 2,101, 000 1,709, 237 0.01
Malhnckr(?dt_lyntc’rnatwnal Finance S4, USD 17, 500, 000 13,999, 951 0.07 29/03/2026 ‘
1444 11.5% 15/12/2028 Sensata Technologies BV, 144A 5% USD 390 000 356, 497 0.00
Mallinckrodt International Finance SA, 01/10/2025 ’ ’ .
Cn e UsD 4, 349, 000 2,207,295 0.01 . )
1444 10% 15/06/2029 Sensata Technologies BV, 144A 4% UsD 9.194. 000 7 461. 964 0.04
Nexa Resources SA, Reg. S 5.375% 15/04/2029 Y T ’
_ USD 1, 450, 000 1,272,314 0.01 -
04/05/2027 Sensata Technologies BV, 1444 5. 875% USD 3765, 000 3337 418 0.02
Telecom Italia Capital SA 6.375% 01/09/2030 . T .
- USD 9,641, 000 7,392,973 0.04 .
15/11/2033 UPC Broadband Finco BV, 144A UsD 591. 000 165,572 0.00
Telecom Italia Capital SA 6% 4.875% 15/07/2031 ! ! :
UsD 9,477,000 6,721,233 0.04 .
30/09/2034 UPC Holding BV, 144A 5. 5% UsD 1. 585, 000 1318, 406 0.01
Telecon Italia Capitel SAT.7200 o 1370000 o 67087 001 15/01/2028 T T i
04/06/2038 B . ' 37, 356, 467 0.20
Trinseo Naterials Operating SCA, 1444
53756 01/08/20% UsD 20,470, 000 15,793, 311 0.08 I e
Trinseo Naterials Operating SCA, 1444 DNB Bank ASA, FRN, 1444 2. 968%
[IN)] 8, 280, 000 7,475, 293 0.04
5. 195% 01/04/2029 USD 5, 328, 000 3,235,203 0.02 98/03/2025
112,163, 488 0.58  DNBBank ASA, FRN, 144A 1. 127% USD 7797000 6. 448, 622 0.03

16/09/2026
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DNB Bank ASA, FRY, 144A5.896% 2,929, 000 s o0 2 V=T
09/10/2026 Skandinaviska Enskilda Banken AB, USD 6. 130. 000 4995, 192 0.03
16, 656, 067 0.09  144A 1.2% 09/09/2026 L T )
4,993,192 0.03
N
AES Panana Generation Holdings SRL, AA A
o USD 2, 160, 000 1,760,247 0.01 P
Reg. S 4.375% 31/05/2030 (Credit Suisse Group AG, FRN, 144A
" , UsD 2, 940, 000 2,821,457 0.0l
Carnival Corp., 144A 10.5% 9.016% 15/11/2033
USD 1,629, 000 1,534,196 0.0l
01/02/2026 UBS Group AG, 144A 4. 125%
Carnival Corp., 1414 5.7 | - o o 15/04/2026 UsD 5, 585, 000 5,016,813 0.03
01/03/2027 o o ' 7,838,210 0.04
Carnival Corp., 1441 4% 01/08/2028  USD 10,203, 000 7,808,370 0.04 ——
Carnival Corp., 144 6% 01/05/2029  USD 2,188,000 L3TLEIS 0.0 paey 2
18, 551, 893 0.10 Barclays Bank plc, FRN 1. 8%
y 11/12/2023 EUR 3,000, 000 3,000,000 002
|77 Uh0 International Game Technology plc
- - o SPRusD 5, 486, 000 5,154,554 0.03
Ezkggggégm“ S, Reg SET g 1,770, 000 1,597,963 0.01 }4““ 6.5% 10'105"202? R
(hadd nternational Game fechnology plc,
1,597 963 0.01 LA 5958 15/01/2029 ush 2,053, 000 1,795, 890 0.01
Jaguar Land Rover Automotive plc,
] Bt BE 1440 7.75% 15/10/2025 USD 450,000 390,486 0.00
Allied Universal fioldeo LLC, 141y 3,255, 000 2,488,996 0,01 Roralty Pharma ple 2.16% 02/09/203L  USD 135,000 95,710 0.00
4.625% 01/06/2028 Virgin Vledia Finance plc, 144A 5%
. UsD 2,373,000 1,789,974 0.01
Allied Universal Holdco LLC, 144A 15/07/2030
o i) 4,683,000 3,626,843 0.02
4.625% 01/06/2028 Vned 02 UK Financing I ple, 144A
American Airlines, Inc., 144A 5.5% 4.75% 15/07/2031 usb 400,000 306, 869 0.00
) N 1)) 14, 166, 486 12,797,377 0.07 4100 1o
20/04/2026 Vodafone Group ple 5% 30/05/2038  USD 265, 000 229,199 0.00
Anerican Airlines, Inc., 1444 5. 75% Vodafone G 1c, FRN 7%
o i) 12,849, 381 10,990,735 0.0 Vodafone Groupple, o
90/04/2029 04/04/2079 UsD 8,379, 000 7,846,937 0.04
Ardagh Metal Packaging Finance USA Vodafone Group ple, FRN 4. 125%
LLC, 1443 6% 15/06/2027 Usp 3,533, 000 saLms 0.0 4/06/2081 ush 11,325, 000 7,874,888 0.04
Ardagh Packaging Finance ple, 1444 lieir Group ple (The), 144A 2.2%
L 1% 15/08/20%5 i) 2,725,000 2,215,274 0.01 o oo UsD 9,233,000 L850565 0,01
Ardagh Packaging Finance ple, 144A T 30339072 016
5 9% 15/08/2027 i) 20, 761,000 14,696,207 0.08 , 339,
ixién‘éalg‘;ﬁﬁgg?iyswms G g 8,097, 000 7,005,383  0.04 TAUAD
a " Glohal LP. 1444 6.26% 180 Nedical, Tnc., L4A.8756 o 5 178,000 R
15%;;;0260 ath : UsD 15,122,000 13,841,524 0.07  15/10/2029 S S :
° T-Eleven, Inc., 1444 L.8% 10/02/2031  USD 245,000 175,176 0.00
Clarios Global LP, 1444 8.55 ;o) 11,252,000 10,327,495  0.05  Abercrombie & Fitch Vanagement Co
15/05/2027 i en : 1444 8,759 15/07/2005 ¢ " USD 1,004, 000 921,926 0.01
Endo Dac, 1444 5.875% 15/10/2024 §  USD 1,573, 000 1,169,971 0.00 o o Se’r e THEL
Endo Dac, 1444 9.5%31/07/2027§  USD 7,770, 000 LOBBOT 0.0 oo UsD 643, 734 586,331 0.00
Endo Dac, 1444 6% 30/06/2028 §  USD 5,181,000 266,507 0.00 oo .
Netbelife Nutrition Ltd., 1444 78754 ABRC Trust, FRY, Series 2004-013 ) 89, 465 76,965 0.00
S A 1)) 2,884, 000 2,400,104 0.01 ‘NI’ 4.880% 25/00/2033 ’ " :
- e I Acadia Healtheare Co., Inc., 1444 5.5%
»l;?g;jgoggnamc SIRL M BT oo 7, 007, 000 229,08 0.01 010708 Ush 7,268, 000 6,468,619  0.03
88,344 181 0.4p \codiefealthoareCo, e, LSS ), 5,838, 000 5,032,010 0.03

15/04/2029
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‘1‘25833/2%';%5 Corp., 1A 4256 gy, 10, 545, 000 8,153,961 0,04 gléégz Ll?/v(;r/;lzgomm HE T gy 4,358, 000 3,747,240 0.02
i s wee mm e QRSSO g e enm o
?Sii,ecgﬁ,tlgzrszp'zoﬁ?;ﬁqu%'Lm USD 274,078 251,870 0.00 gi}izjgo;ammm e BB usp 7,969, 000 6,919,304 0.04
if?gzazliﬂiogirp Hone Equny'Loan }5\};;;92“02;?)2?%;;1% e 1 Usb 11,946, 000 10,515,590 0.06
grzzg;v g];b/lbﬁzgézs 2004-0P1 W2 USD 961, 157 864, 306 0.00 25}5T7;0T3rlansm15510n, Inc., 1444 3.75% UsD 12,180, 000 9,386, 894 0.05
TSO‘?/?O‘Z“E“ e, WS T gy 8, 158, 000 7,426,699 0.04 é‘%};;‘izzm e, FRVATH gy 13, 364, 000 8,113,223 0.04
?g%g};gg Blizzard, Ine. L33 ey 410,000 300,377 0.00 géggf;géé‘";%“;?}flr/”;(]zzSe“es UsD 932 8§12 0.00
giilll:agé;s]{;m?i?gflgezmﬂ " USD 3,451, 660 2,815,858 0.02 géégrggééve 1L:18’n er“ZL%/SOef/lZeOSSb UsD 20,69 15,020 0.00
izjgztzgii Rate Mor?gage Trust, FRY, ‘338?23“‘5?\]10,3" STY;ISYL“A ;(‘?5115;3;953 Usb 3,816, 568 3,133, 116 0.02
22{(1]25’23(;20-2 W 3.812% USD 418,413 367, 854 0.00 tz\(l)égfzzé}lgve‘llﬁayn zrznztz,wsle?r/lzeosgb UsD 118, 430 97, 196 0.00
giilll:agégfimEiitgflgegﬁﬂ " USD 931,631 856,181 0.00 ;\(1);;;2;1@ 1AL103a’n zrgset%/sg?)r/lze&b UsD 3,241,018 2,603,549 0.01
izjggtzgiz Rate Mor?gage Trust, FRY, ﬂ;i?at;\;%L;in'(]TZrPZS(;éGSerles . Usb 9, 152 62,734 0.00
S?Togeggg;“ Com. (), WALIE ) 10, 329, 000 8,295,593 0,04 ’Z\éézrggégvefgfg“e“;‘25/s§f/1;gg/ UsD 2,402, 762 1,827,561 0.01
TSTOTE%;‘ Gy (he), WALSS yon g 5a5,000 8,410,000 0,04 géégfggg”ik;’?n g‘;“;g/oijgég; UsD 082,452 2,202,341 0.01
fésﬁ1;?/,2;‘;2358””““"“' freey Ay 1,954,000 1,670,386  0.01 ‘;ééggi;”?lﬁ" TZY‘:Z;%F;‘;OEQESEZ usb 3,816,180 2,932,584 0.02
gfﬂ‘;g“;ggg;““e Systens, Tne, WA gy 3,827, 000 3,344,409 0.02 'Z\éégrzgégveﬁf;“ zrgitz;(f;;;/ UsD 5,927, 840 3,051,573 0.02
3?‘82“;33\;”0 Derices, Tne. 39206 yyqp) 80, 000 69,620 0.00 'Z\éggfzggiv‘fl kz?“ ; r;;‘éws(fj/i;;% USD 1,825, 185 1,456,469 0,01
?i’;gg;;g;; Cos., Ine., A2y, 9, 986, 000 8,536,841 0,04 ’Z\éég”fgégve IL:;“ 33;125/5(;3;/1;;% UsD 1,489,473 1,104,594 0.01
?i’;gg;;g;; Cosey Tnce, MAT50 ey 1,901, 000 1,824,541 0.01 33;;{;;”?’;';“ frg”;gﬁ“ ;f“of‘;);e; UsD 1,914,706 L4452 0.01
ﬂbgt;g;; (s Tnee, MIVLBI o 90 345,000 17,722,265 0.09 “i;gmélgi 2?'5;2;;5 Series WS- yqy 284, 590 203,53 0.0
ﬂbggiggz Cos., Tne., MIAS8T50 5y, 1, 649, 000 1,467,756 0.0 'Z\éggfzggiv?lkg?“ ;?g‘z'ws(fj;;g% USD 139, 751 1L,720 0.0
'fi’/)g;;;g;; Cosey Ince, RS0 ey 18,430,000 14,351,419 0.08 'Z\éég“fgégveﬁf;“ 33;125/5(;3;/1;;% UsD 902, 797 683,392 0.00
ﬂbggigg; Cos., Tne., WA ASTSS 5y, 1,935,000 1,622,200 0.0 “ﬁ;r"aéiﬂ‘;o“(’;“;g;ft Series WLy 247, 347 120,946 0.00
Mliance Resource Operating Partners UsD 842, 000 783, 068 0.00 Alternative Loan Trust, Series UsD 122, 690 113,113 0.00

LP, 1444 7.5% 01/05/2025

2004-12CB ‘241" 6% 25/06/2034
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20221231 HERE
MEEIC MEEIC
aHsd aHsd
BEXZR BE K /HESE BE (1-—0) B8 (%) BEXNR BE HKY/EESE BE (1-0) EE(%)
géggfﬁ“‘(";ﬁa“ frg;;% ;RNOSS%;‘;S UsD 764, 190 637,529 0.00 "i;““;‘é;ezé‘;?;/gg? e W gy 2,074,884 1,282,778 0.01
A;Tm‘lz”o; nga%fr;;;a Series M58 5y 9,622 182 0.00 g‘ééf ;gg”? Az?a“ ;;“;;/’053/9;&; UsD 242,432 135,649 0.00
géézrﬁéé‘e;;a; TYB”S?Z% ZSaeréstW USD 2,199,311 1,140,382 0.0l ’ﬂfi f’m“f;;g“g/“zzggldi“gs' e ysp 6,000,813 2,212,150 0.0l
e I Xt e e R
o sk U SRS om0 e G USD Sm00m Tl o
';égzr Zégivfzig?“ ;rggg’;ozr/i;;% UsD 104, 045 76,243 0.00 ’;m%;fg'f /Ellf/%? Pover Co., Tne. gy 40,000 38,54 0.00
;\é(‘)ir ;gééve;‘ﬁ“ TZ;S;% /g%;b UsD 514,874 1,252,563 0.0 ’gmggécg'f /Ellf/%?; Pover Co., Tne. gy 50,000 48,917 0.00
Axm‘l;”o; ;%“5;2”;;2 Series ML gy 11, 654 10,82 0.00 ;’";f;fﬂa‘;floe;‘z?ﬁ; Poer (o, e BV s 1,006,000 803,430 0.0
;\é(t);f;ﬁiv‘e&f?n ;.r;?:tiwsoe;/i;osﬂ tsh % 000 ?TiliCa?ﬂ”ﬁﬁfﬁfﬁﬁﬁﬁi“Lim L3 USD 3,764,529 2,987,496  0.02
gééi;iéé\e‘;ﬁ;? T\:UZSB[“YD 255%;?2021 usb 2,321 16, 938 0.00 i:l/eofiz.;ﬁ Home Mortgage Investment
M o s D TS namasnon (el B RO BT TS AER00 Lo
w0 RO ees o0 gEEEEE AR e s e o
pmlnbe s am e e SITEORSR o am oam
géégfgit1\“le’OHZ.T;f;%ngng,fszf);es UsD 2,789,630 2,120,316 0.01 fﬁﬁwlnc. 2% 15/01/2032  USD 415,000 303,567 0.00
';é(‘);rggégve ALlooa,“ E'IE;;’B/SOQ;;;SG UsDb 2,682, 213 1,609,060 0.01 ‘?gl;g;;z?}“‘mg“ free, THAB.6285 1) 9,475, 000 8,830,219 0.05
';é(‘);r;g&ve ;053,“ Ef;;;;oe;;;;% USD 574,282 435,80 0.00 g”f;‘lge/zlotz};“”’ Ine., WALy 1, 128, 000 974,903 0,01
;‘éég”l‘géévek‘fgn TZ;S;% /322336 UsD 141, 598 81,48 0.00 ?g%i"/zlotz};me' Ine., WAy 800, 000 642,273 0.00
;\éézrgiéévekﬁn TZQ%ZZS& UsD 117,072 883,599 0.01 Qiffifiﬁf'ﬁr; ga§:1Tr?S;4I4iL3C.Y sil;ﬁi Usp 114,605 106,781 0.00
%S;igié“?r\i(r)\%n ?Ez%?&oze’;éz; usb 5,024,193 4,106, 635 0.02 iigg?/g:lﬁlongage Trust I LLC, FRY,
géng;gééveikg?n Z%rauzs;)lgj;(l]zz UsD 145, 679 78,162 0.00 ;;;8;5/232;8-3 ‘BI", 1444 5.039% [IN)] 1, 539, 000 1,293, 148 0.01
Kiger”ztige?tﬁg/zgéz‘ Srles MBI gy 300,941 186,054 0,00 ;“;;2; \f;;;;gg;armem g 8,711,000 8254865  0.04
;‘ééz”l‘gééveﬁa“ 5?525/50957;;35 UsD 1, 189, 864 044,405 0.01 :“;;;01\3“3?232’; Partners LF, HHA- g, 6,860,000 5,964,489  0.03
;\égzr;&ve 5,“;22;25/50967;;35 USD 115, 366 84,000 0,00 :“;;2; ‘f;i;g,;g’;;“mem g 9,506,000  §171,873  0.04
Alternative Loan Trust, Series UsD 2,029, 005 1,539, 802 0.01 Antero Resources Corp., 1444 8. 375% UsD 5, 059, 000 1,960, 054 0.03

2005-23CB “A4” 5. 5% 25/07/2035

15/07/2026



JPEIHUAVRARAUR T X = A—N)L- A H L TR

| 34

JPMorgan Investment Funds — Global Income Fund

RERMIFAEME ()

20225 12R31BRTE
HEEIC HEEI
a9 a%Hd
BEMR BE HKE/EESE Bl (a-—n) 8% BERNR BE HBE/EELE Kl (a—0) 8 %)
4 ) vi 25% 01/08/2
Am/ero/ Resources Corp., 144A 7. 625% UsD 1,594, 000 1,502, 957 0.01 Anlent Corp., 1444 7.125% 01/08/2030 usb 2, 588, 000 2,393, 785 0.01
01/02/2029 Avis Budget Car Rental LLC, 144A
, - UsD 5, 965, 000 5,041, 456 0.03
Antero Resources Corp., 144A 5. 375% 5.75% 15/07/2027
o UsD 2,931, 000 2,526,120 0.01 .
01/03/2030 Avis Budget Car Rental LLC, 144A
. - o UsD 7,295, 000 6,153, 309 0.03
APi Group DE, Inc., 144A 4.125% 5.75% 15/07/2027
- UsD 5,182, 000 4,023,970 0.02 .
15/07/2029 Avis Budget Car Rental LLC, 144A
. ’ [IN))] 12, 550, 000 9,962, 354 0.05
APi Group DE, Inc., 144A 4. 75% 4.75% 01/04/2028
UsD 4,117, 000 3,363, 839 0.02 .
15/10/2029 Avis Budget Car Rental LLC, 144A
Aramark Services, Inc., 144A 5% 5.375% 01/03/2029 UsD 5,798, 000 4,647, 389 0.02
01/02/2028 o U 16, 125, 000 WL IOL AT 007 Mt Coating Systems LLC, 1444
my ’ [IN))] 10, 738, 000 8,351, 170 0.04
Arches Buyer, Inc., 144A 4.25% UsD 5, 686, 000 1,169, 859 0.02 3,375 15/02/2()29.
01/06/2028 Baker Hughes Holdings LLC 3. 138%
Arches Buyer, Inc., 144A6.125% 07/11/2029 UsD 220, 000 181,657 0.00
o ' UsD 1, 366, 000 1,026, 468 0.01 ) )
01/12/2028 Banc of America Alternative Loan
i ey . Con’
Archrock Partners P, L4A6.875% oy 2,798, 000 9,502,826 0,01 Trust, Series 2006-4 ‘241" 6%  USD 3,412 2,969 0.00
01/04/2027 25/05/2046
Archrock Partners LP, 144A 6.25% UsD 7724, 000 6,624, 561 0.03 Banc of Anerica Alternz}tive)Loan
01/04/2028 Trust, Series 20064 ‘3(B4" 6%  USD 55,520 44,423 0.00
Arconic Corp., 1444 6% 15/0/2025  USD 1,988,000 4,501,355 0.02  95/05/2046
Arconic Corp., 144A 6.125% UsD 15, 565, 000 13, 662, 298 0.07 Banc of Anerica Alternative Loan
15/02/2028 Trust, Series 2006-4 ‘4B’ 6.5%  USD 981,317 808,182 0.00
Ircoss, Tne., 1444 43754 15/04/2029  USD 1,093, 000 888,033 0.0 95952046
Asburg Au}/omofti\"e Group, Inc., 1444 UsD 5,028, 000 3,954, 863 0.02 Banc of Anerica Alternative Loan
4,625 13/11/2008 , Trust, Series 2006-5 (BT’ 65  USD 105, 117 85,587 0.00
o hotive o e 434 ygp 903,000 746,602 0.00  25/06/206
1/03/ _ ) Banc of America Funding Trust, FRN,
Asbury Automtive Group, Ine. 475y 8, 206, 000 6,436,946 0,03 Series 2006-) ‘IAL’ 3.950% ush 458,400 400,356 0.00
01/03/2030 20/02/2036
ASGN, Inc., 144A 4.625% 15/05/2028  USD 2,400, 000 2,028, 814 0.01 o . . .
d ) el (e ) UED Banc of America Funding Trust, Series
Asset-Backed Securities Corp. Home 90056 “1A2 554 95/10/2035 Ush 881, 035 621,889 0.00
Equity Loan Trust, FRN, Series USDh 641, 735 560, 401 0.00 e .
y v ’ ’ Banc of America Funding Trust, Series
2004-HE2 “M2” 5.639% 25/04/2034 006-1 ‘1093 5,754 55/’01/2036 UsD 127,243 111,109 0.00
Asset-Backed Securities Corp. Home Banc of Anerica Funding Trust, FRY
Equity Loan Trust, FRN, Series USDh 858, 850 770, 166 0.00 Series 2007-C “1A3’ 3375%’ ' UsD 1554 611 1.369. 102 0.01
004-HET W2 4.575% 25/10/2034 20/05/20% o T o '
Asset-Backed Securities Corp. Home Ba’nc (;f \nerice Funding Trust, FRY
Equity Loan Trust, FRN, Series Usb 61,839 57,601 0.00 . - S
! S ) ’ § 2007-C “1M° 3.375% UsD 706, 925 622, 569 0.00
2005-HE6 “M4” 5.029% 25/07/2035 28%;2(}36
At Home Group, Inc., 144A 4.875% . ) ) }
15/07/2028 USD 802, 000 529,731 0.00 }ASancyof Anmerica Funding Trust, FRN UsD 5,991, 632 4,746,942 0.03
Athene Global Funding, 144A 0.95% AL . 492% 20/(.)1/2047 .
08/01/2024 USD 9, 546, 000 8,502, 571 0.04  Banc of r}menfa fugn?lng—Trust, Series UsD 53,151 41,785 0.00
Audacy Capital Corp. , 1444 6. 5% M2 I 6 TSR Z05/20%6
o /05;2021)7 R ) 8,030, 000 1,425,332 0.01  Banc of Anerica Funding Trust, FRY,
Audacy Cavital Coro.. 1444 6. 750 Series 2007-5 “4A" 4.759% [IN)] 2,331, 446 1,428,613 0.01
31/03'/2021; P S usp 3,874, 000 632,477 0.00  25/07/2037
. . " Bane of America Funding Trust, Series
?;ﬁg;?;ogg“dl"g' Ine., THALEIE gy 18,009,000 15,296,513 0.08 20057 ‘4T 6 %/11/203 USD 10,847 5,318 0.00
Aviation Capital Group LLC, 1444 B of dnerics Rnding Trust, Series 51, 15,007 8,886 0.00

1.95% 20/09/2026 Usb 120, 000 94,913 0.00

20074 ‘8AL" 5.5% 25/11/2034
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a9 a%Hd
BEMR BE HKE/EESE Bl (a-—n) 8% BERNR BE HBE/EELE Kl (a—0) 8 %)
Banc of America Nortgage Trust, Bath & Body Works, Inc., 14449, 375%
Series 2007-3 ‘1AL’ 6% 25/08/2037 USD 63, 338 51,116 0.00 01/07/20%5 UsD 324,000 324,176 0.00
Banc of America Mortgage Trust, FRN, Bath & Body Works, Inc., 144A 6.625%
Series 2004-A ‘242" 2.635% USD 43,822 39,776 0.00  01/10/2030 USD 1, 393, 000 1,224,645 0.01
Za,/OZ,/203.4 . ’ Baus?h He/alph Americas, Inc., 1444 UsD 11, 006, 000 7,220 116 0.04
BANK, Series 2017-BNKT ‘B’ 3.949% 9.25% 01/04/2026
I UsD 2, 385, 000 1,946, 143 0.01 .
15/09/2060 Bausch Health Americas, Inc., 144A
. . v a1/ ) UsD 19, 243, 000 9,310, 429 0.05
BANK, FRN, Series 2017-BNKs D", 1444 8.5 31/01/2027
. USD 8,500, 000 5,798,174 0.03 ) -
3.078% 15/06/2060 Bayer US Finance IT LLC, 1444 4, 625%
. oo ) UsD 280, 000 227,572 0.00
BANK, Series 2017-BNKT ‘D’ , 144A USD L 715, 000 L 119, 478 0.01 25/06/2038
2.708% 15/09/2060 T B ’ Bayview Financial Revolving Asset
BANK, Series 2017-BNK9 D, 144A Trust, FRY, Series 2005-4 ‘AL, 1444 USD 1,627,279 1,424, 505 0.01
2.8% 15/11/2054 UsD 2,000,000 1,263, 719 0.01 5. 389% 28/02/2040
BANK, Series 2018-BNI5 ‘E’, 144 3% BBCHS Nortgage Trust, FRV ‘D", 1444
/L1061 UsD 1,000, 000 589, 389 0.00 371 15/00/2050 UsD 2,000, 000 1,389, 667 0.01
BANK “F", 144A 3.94% 15/09/2060  USD 1,676, 000 811, 527 0.00  BBCMS Mortgage Trust, FRN, Series
Bank of America Corp., FRN 0.81% 2018-TALL ‘E’, 1444 6.312% Uush 8,000, 000 5,301, 086 0.03
24/10/2024 UsD 8, 360, 000 7,507, 003 0.04 15/03/2037
Bank of America Corp., FRN 3.458% Beacon Roofing Supply, Inc., 144A
15/03/20%5 UsD 8, 190, 000 7,466, 526 0.04 1.5% 15/11/2026 UsD 1, 114,000 979, 208 0.01
Bank of America Corp., FRN0.981% Beacon Roofing Supply, Inc., 144A
25/00/2005 UsD 8, 755, 000 7,545, 544 0.04 11954 15/05/2029 UsD 300, 000 234, 062 0.00
Bank of America Corp., FRN 1.53% Bear Stearns ALT-A Trust, FRY, Series
06/12/2025 UsD 13,705, 000 11, 832, 225 0.06 W54 WA 5103 95/05/0% UsD 491,273 427,395 0.00
Bank of America Corp., FRN 4.827% Bear Stearns ALT-A Trust, FRY, Series
22/07/2026 UsD 2,670, 000 2,468, 904 0.01 W68 L 4360 75022034 UsD 196, 747 162,939 0.00
Bank of America Corp., FRN 1.658% Bear Stearns Asset-Backed Securities
11/03/2027 UsD 3,015, 000 2,43, 930 0.01 Trust, FRY, Series 2004-SD4 ‘Al [IN)} 128,182 112, 649 0.00
Bank of America Corp., FRN 1. 734% 4,839% 25/08/2044
22/07/2027 USD 1, 105, 000 906, 382 0.01 Bear Stearns Asset-Backed Securities
Bank of America Corp., FRN 2.572% Trust, FRY, Series 2003-1 ‘WI" 5.489%  USD 28,049 31,801 0.00
20/10/203 UsD 430, 000 315,733 0.00 95112042
Bank of America Corp., FRN 4. 375% Bear Stearns Asset-Backed Securities
31/12/2164 UsD 2,780,000 2,209, 381 0.01 Trust, FRY, Series 2003-SD1 ‘I’ Ush 388, 762 358,219 0.00
) _— £ %0 97 /19
Bank of America Corp., FRN 5.875% UsD 16, 869, 000 13,918, 512 007 * 239% 25/12/2033
Perpetual Bear Stearns Mortgage Funding Trust,
. . onTtRd ‘1N 4 ok
Bank of America Corp., FRN6. 1% USD 3,419, 000 3,071, 970 0.02 FRN, ?enss 2007-AR4 1AL 4.58% Ush 2,090, 826 1,735,583 0.01
Perpetual 25/09/2047
Bank of America Corp., FRN 6.125% BellRing Brands, Inc., 144A T%
31/12/2164 UsD 335,000 308, 325 0.00 15/03/2030 UsD 4,789, 000 4,334, 584 0.02
Bank of America Corp., FRN 6.25% Benchmark Mortgage Trust, FRY,
Perpetual USD 13, 454, 000 12,119, 967 0. 06 Series I8 °C 4, T61% 15/07/2051 UsD 1,932, 000 1,523, 402 0.01
Bank of America Corp., FRN 6. 3% Benchmark Mortgage Trust, Series
Perpetual USD 21,804, 000 20, 346, 405 0.11 SR D, 140 2,756 15/01/2061 UsD 2,670, 000 1,624,874 0.01
. - .
Bank of Anerica Corp., FRV6.5% )y 12,278,000 11,348,460  0.06 DorryClobal, Ine., LAAAST g, 18,315,000 16,489,001  0.09
Perpetual 15/07/2026
Bank of New York Mellon Corp. (The), Berry Petroleum Co. LLC, 144A T%
FRY 5. 8344 25/10/20%3 UsD 137,000 133,071 0.00 15/02/20%6 UsD 1, 148, 000 988, 135 0.01
Bank of New York Mellon Corp. (The), USD 16, 187, 000 12,873, 241 0.07 Big River Steel LLC, 144A 6.625% USD 5,982, 000 4,737,683 0.0

FRN 4. 625% Perpetual

31/01/2029
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MEEIC WEEIC
a®hnd a®hnd
BEXR BE KR /EEeE BE (2—n) 2&%) BEXER BE B /BEeE Bl -—n0) &%)
Biogen, .Inc. 2.25%01/05/2030  USD 146, 000 111,072 0.00 Caesars Entertainment, Inc., 144A UsD 5,185, 000 4,776, 064 0.03
Black Knight InfoServ LLC, 144A 8.125% 01/07/2027
) Ush 4,212,000 3,450, 037 0.02 .
3.625% 01/09/2028 Caesars Entertainment, Inc., 144A USD 5117, 000 3903, 409 0.02
Block, Inc. 3.5% 01/06/2031  USD 3,166, 000 2,367, 258 0.01  4.625% 15/10/2029 B T ’
Bloomin’ Brands, Inc., 1444 5.125% (aesars Resort Collection LLC, 144A
15/04/2029 UsD 700, 000 557,519 0.00 5. 754 01/07/20%5 usb 1,735, 000 1,586, 403 0.01
Blue Racer Midstream LLC, 144A (California Resources Corp., 144A
7.625% 15/12/2025 UsD 3,278, 000 3,047, 801 0.02 7.195% 01/02/20% usDh 16, 843, 000 15, 058, 102 0.08
Blue Racer/ Midstream LLC, 144A Ush 3,645, 000 3,290, 604 0.02 Calpln.e Corp., 1444 5.25% 01/06/2026 [IN)] 4,718, 000 4,254, 243 0.02
6.625% 15/07/2026 Calpine Corp., 1444 4.625% o, 2,500,000 1,994,257  0.01
BlueLinx Holdings, Inc., 144A 6% 01/02/2029 T B ’
- USD 837,000 652, 061 0.00 _
15/11/2029 Calpine Corp., 144A 5% 01/02/2031  USD 3, 125, 000 2,449, 096 0.01
Boise Cascade Co., 144A 4.875% Capital One Financial Corp., FRN
01/07/2030 UsD 1, 116, 000 94,98 000 0612004 USD 13,635,000 12,228,042 0.06
Booz Allen Hamilton, Inc., 144A Capital One Financial Corp., FRY 3.95%
3.875% 01/09/2028 Usb 4,922,000 4,086,750 0.02 /1272164 UsD 16,633, 000 12,260,122 0.06
Booz Allen Hamilton, Inc., 144A 4% Carnival Holdings Bermuda Ltd., 1444
01/07/2029 Usb 6,481, 000 SABAL 008 o1/ Usp 4,279, 000 4,101,085 0.02
Boston Properties LP, REIT 2.45% Cars. com, Inc., 144A 6.375%
01/10/2033 Usb 95,000 sporr 000 o 11/2008 usb 992, 000 826,322 0.00
Boyd Gening Corp. 4.73% 01/12/2027  USD 4,861,000 4,237,088 0.02  (yplont Pharms Solutions, Inc., 14
Boyne USA, Tnc.. 1444 4.75% o0 15/ USD 4,717,000 4,111,038 0,02
15/05/2029 USD 7,323, 000 6, 140, 033 0.03 v Lrulelel
(atalent Pharma Solutions, Inc., 1444
Braenar Hotels & Resorts Trust, FRN, 3,195% 15/02/2029 Usb 2,012,000 1,485,996 0.01
Series 2018-PRME C, 144A5.125%  USD 1,500, 000 1,327,108 0.01 :
15/06/20% gf?ozo/lz%l;gs LG, THAB125% 67,850,000 59,333,680  0.31
Brink” s Co. (The), 144A 5.5% : o
15/07/2025 USD 4,155, 000 3,826,071 0.02 gg%—lzc;g%lzr;gs LLC, 144A5% o 16, 560, 000 20,400,339 0.21
Brink’ s Co. (The), 144A 4.625% .
15/10/2087 USD 12,002,000 10,287,554  0.05 gg(/)oféo/lzdolzr;gs LG WSS o odio o0 13000347 0.07
Brundage-Bone Concrete Pumping €00 Holdings LLC, 144A 4.75%
Moldings, T, i 66 o/ o0 BISDO00 L ORISR 0L ST T T usD 3,103,000 26,963,611 014
Buckeye Partners LP, 144A 4.125%
01/03/20% UsD 7,870, 000 7,054, 476 0.04 ?g(;ozo/lg((i)lgggs LLC, 144A 4.5% UsD 6, 320, 000 4,898, 257 0.03
Buckeye Partners LP, 144A 4.5%
01/03/2028 UsD 7,810,000 6,466,925 0.03 gg%‘;%g;‘;gs WG WAL yon gz ss00 32,526,007 0.07
Buckeye Partners LP 3.95% .
01/12/2026 UsD 4,670, 000 3,915,843 0.02 gi?olgjlzggggs LLC, T44A 4780 o 3,330, 000 953,950 0.01
Buckeye Partners LP 4.125%
01/12/2027 USD 2,225,000 1,818, 244 0.01 fgsol'lh;;égzgs LLC, 144A 4.25% UsD 10, 125, 000 7,038, 35 0.04
! . .
Butlders FirstSource, Tne,, THASH ey 6,240,000 5,120,075 0.03  CD Morigage Trust, FRY, Series
01/03/2030 016-C0 ‘0’ 4.113% 10/11/2049 UsD 750, 000 566, 727 0.00
Builders FirstSoure, Tne., LDy, 8,343, 000 6,340,877 0.03 D Nortgage Trust, FRY, Series
01/02/2032 076 C 43748 13/11/2050 [IN)] 1, 370, 690 1,081, 130 0.01
Bullders Firtiouee, e, LGBy 7,056,00 620,290  0.03 0 Nortgage Trus, Series 201703
15/06/2032 T T ’ P liﬁ 3,95 '10/,02f2050 [IN)] 3,100, 000 1,913,703 0.01
Cable One, Inc., 1444 4% 15/11/2030  USD 1, 711, 000 1,270, 655 0.01 o Ml)ftgaée lTru;t ’Serges 2017-C4
(Caesars Entertainment, Inc., 144A UsD 5, 190, 000 1,712, 867 0.05 D', 1444 3.3 10/05/2050 ush 1,000, 000 690, 570 0.00

6. 25 01/07/2025
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(D Mortgage Trust, Series 2017-CD5 Charles Schwab Corp. (The), FRN 4%
D144 3. 35% 15/08/2050 UsD 2,026, 000 1, 345, 309 0.01 Perpetual [IN)] 21, 564, 000 15,901, 856 0. 08
(D Mortgage Trust, FRN, Series Charles Schwab Corp. (The), FRN
WIS-COT D', L4443, 261% 15/08/2061 UsD 2,000, 000 1,263, 282 0.01 5.375% Perpetual [IN)] 8,033, 000 7,348, 137 0.04
CD&R Smokey Buyer, Inc., 144A 6, 75% Chart Industries, Inc., 144A 7.5%
15072005 UsD 12, 559, 000 10, 190, 142 0.05 01/01/2030 UsD 3,781, 000 3,564, 217 0.02
CDW LLC 5. 5% 01/12/2024  USD 1, 455, 000 1,363, 524 0.01  Chart Industries, Inc., 144A9.5%
CDW LLC 4. 25% 01/04/2028  USD 16, 731, 000 14,433, 748 0.08  01/01/2031 USD 1,322, 000 1,263, 121 0.01
CDW LLC 3. 25% 15/02/2029  USD 3,055, 000 2,439, 361 0.01  Charter Communications Operating
Cedar Fair LP, 144A 5.5% 01/05/2025  USD 3,200, 000 2,954,073 0.02  LLC 2.25% 15/01/2029 Usb 90,000 67,89 0.00
Cedar Fair LE 5.25% 15/07/20?9 UsD 5,548, 000 4,676, 217 0.02  Chase Fur}dm_% Trust, STEP, ?erles UsD 158, 581 139, 868 0.00
Cengage Learning, Inc., 144A9.5% 2003-4 “1A5" 4.887% 25/05/2033
. UsD 3,712, 000 3,292, 076 0.02 : )
15/06/2024 (hase Funding Trust, Series 2004-1 USD 055, 089 810,929 0.00
Centene Corp. 4.25% 15/12/2027  USD 12, 819, 000 11, 269, 655 0.06 ‘M 4.725% 25/05/2033 ’ : ’
Centene Corp. 4.625% 15/12/2029 USD 40, 444, 000 34,712,372 0.18  Chase Funding Trust, FRN, Series
Centene Corp. 3.375% 15/02/2030  USD 10, 955, 000 8,687,510 0.05  2004-2 ‘IMI" 5.7% 26/02/2035 USD 1,082,889 936, 194 0.01
CenterPoint Energy, Inc., FRY 6.125% Chase Funding Trust, FRN, Series
Perpetua] UsD 13,787, 000 12,132,924 0.06 20055 IR’ 5, 641% 25/09/2032 UsD 63,911 48, 062 0.00
Centex Home Equity Loan Trust, FRY, Chase Funding Trust, FRN, Series
Series 2004-A W2 5.439% UsD 283,407 262, 255 0.00  2004-1 “2M1" 4.889% 25/09/2033 Usb 14,976 13,993 0.00
25/01/2034 (hase Nortgage Finance Trust, Series
Centex Home Equity Loan Trust, FRN, 2006-53 142" 6% 25/11/2036 Usb 1,151,279 491,130 0.00
Series 2004-C M2 4.207% USD 333,760 291, 267 0.00  Chase Mortgage Finance Trust, Series
25/06/2034 2007-52 ‘148 6% 25/03/2037 USD 39, 283 20,006 0.00
Centex Home Equity Loan Trust, FRN, Chase Mortgage Finance Trust, FRY,
Series 2005-D W4 4.999% UsD 2,166, 408 2,022, 053 0.01  Series 2007-A2 ‘3A1" 3.221% UsD 3,828, 638 3,401,083 0.02
25/10/2035 25/06/2035
Centex Home Equity Loan Trust, STEP, (hase Mortgage Finance Trust, Series
Series 2004-D WF2" 6. 06% Ush 206, 407 185, 717 0.00  2006-54 ‘A5 6% 25/12/2036 Usb 677, 465 311,210 0.00
25/09/2034 CHEC Loan Trust, FRN, Series 2004-1
Centex Home Equity Loan Trust, STEP, ‘N3”, 1444 5.089% 25/07/2034 UsD 172,391 158, 557 0.00
Series 2004-D WF3" 6. 26} Ush 369, 755 314,672 0.00  Chemours Co. (The), 144A 5.75%
95/09/2034 15/11/2098 [IN))] 19, 019, 000 16, 007, 235 0.08
Centex Home Equity Loan Trust, FRY, Chemours Co. (The), 144A 4. 625%
Series 2004-D WV2' 5.079% Usb 73,607 70,517 0.00  15/11/2029 USD 5, 587, 000 4,298, 476 0.02
25/09/2034 Cheniere Energy Partners LP 4. 5% UsD 9,710, 000 8,192, 452 0.04
Central Garden & Pet Co., 1444 4.125% 01/10/2029
o USD 500, 000 375, 245 0.00 . .
30/04/2031 Cheniere Energy Partners LP 4%
R UsD 5,602, 000 4,469, 137 0.02
Central Garden & Pet Co. 5.125% 01/03/2031
USD 13,571, 000 11, 870, 066 0. 06 .
01/02/2028 Cheniere Energy Partners LP 3. 25%
- UsD 4, 445, 000 3,312,053 0.02
Central Garden & Pet Co. 4. 125% 31/01/2032
- UsD 10,873, 000 8,323, 633 0. 04 .
15/10/2030 Cheniere Energy, Inc. 4.625%
. [IN))] 13, 425,000 11, 393, 089 0. 06
Century Communities, Inc. 6.75% 15/10/2028
o USD 63, 000 55, 892 0.00 A
01/06/2027 Chesapeake Energy Corp., 144A 5.5% UsD 6. 525. 000 5 898 824 0.03
CFCRE Commercial Mortgage Trust, 01/02/2026 T Y :
FRY, Series 2016-C6 ‘D", 1444 4.331%  USD 1,900, 000 1, 346, 505 0.01  Chesapeake Energy Corp., 144A
10/11/2049 5.875% 01/02/2029 USD 1, 000, 000 887, 446 0.01
| 1 \ V 4 o
(GMS Commercial Mortgage Trust, UsD 3,000, 000 1, 689, 321 0.01 Chesapeake Energy Corp., 1444 6. 75% UsD 15,904, 000 14, 306, 030 0.08

FRN“E’, 1444 3.3% 15/08/2050

15/04/2029
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CHL Mortgage Pass-Through Trust, CHL Mortgage Pass-Through Trust,
Sries 62 W 6 o USP 54, 195 3,293 000 o e e sy DD 36,852 22,153 0.00
CHL Mortgage Pass-Through Trust, Chord Energy Corp., 144A 6. 375%
e o . USD 9,102, 000 8,305,450 0.04
Series 2006-10 ‘06" 04 5/05/056 o0 1,133,928 318,307 0-00 o1 /06 /2026
CHL Mortgage Pass-Through Trust, Churchill Downs, Inc., 144A 5.5%
o ‘ USD 4,487, 000 3,986,112 0.02
FRY, Series 200358 ‘24" 4.108%  USD 193,920 174,009 0.00  01/04/2027
19/02/2034 Ciena Corp., 1444 4%31/01/2030  USD 7,407, 000 6,153,847 0.03
! 1 |
CHL _\Iortgage Pass Thr?ugh) Trust, ‘ Cmer_ﬂark L_SA, Inc., 144A 8.75% UsD 9,197, 000 9,083, 143 0.01
FRY, Series 200425 ‘24l 4.729%  USD 1,288, 491 1,003,585 0.01 01/05/2025
£ /00 / 1 |
i;ioﬁ’m T ?g;g’;j;g;ﬁ e, AB.250 gy, 14,380,000 3,038,701 0.0
ortgage Pass-Through Trust,
FRN ‘241" 4.589% 25/04/2046 UsD 7,299, 988 5,604, 119 0.03 Citigroup Conmercial Mortgage Trust,
(L Yortgage Pass-Through Trust, FRY, Series 20U1-P7 B 41374 USD 1, 445, 000 1,193,306 0.0l
Sorfes 018 41" 6.5 251097 LoD 8, 424 22640004
CHL Vortgage Pass-Through Trust, Citigroup Comnercial Yortgage Trust,
FRY, Series 2006132 ‘418" 3.173%  USD 704,337 584,443 0.00 PRV, Series 20156629 ‘C’ 4.218%  USD 2,558, 000 2,157,740 0.0l
20/04/20% 10/04/2048
Ol ortgage Pess Through Trus, Citigrowp Cmercial Nortgage Trust, 51, 2,945,000 2,325,525 0.0l
FRY, Series 2006181 “24%C" 2.967%  USD 1,715, 188 1,351,308 0,01 PRV C' 4565 14/04/2060
20/03/2036 Citigroup Comnercial Nortgage Trust,
g FRY, Series 2012668 ‘D", 1448 USD 2,317, 000 1,755,861 0.0l
OHL Vortgsge Pass-Through Trus, USD 2,673, 164 L428,793 001 g ot 100005
Series 2006-18 ‘21" 64 25/12/20% s
Ol ortgege PassThrough Trust, Citigou Comerclal lotgage Trst, =gy, 3,000,000 2,463,261 0.01
Series M05-12 S’ B SV/BE 0 4,056,989 2,436,635 0.01 ERN_ ) ,Clm 4‘5?33 10/02/2?48
(HL Mortgage Pass-Through Trust, lt%group OIErC1a ),ortgage ru;t,
Series 0T-16 AU 6.5% 2510037 OO0 1,890, 663 891,617 0.01 Tzr’ézs?gg?—cczg D, M1 USD 2,000,000 1,550,530 0.0
CHL Mortgage Pass-Through Trust, _'/_ /
Series 2007-3 ‘A8’ 6% 25/04/2037 UsD 1,230, 257 625,413 0.00 Citigroup Commercial %Io'rtgage Trust,—“
CHL Nortgage Pass-Through Trust, BB Series 2162 0, 144325 USD 2,863, 000 1,970,724 0.0l
FRY, Series 200422 ‘A2 3.772%  USD 751,025 631,840 0,00 [0/08/2089
95/11/2034 Citigroup Commercial Nortgage Trust,
(I, Vortgage Pass-Through Trust, Series 01695V, 144 .25 USD 1,335, 000 923,942 0.0l
FRY, Series 200-HYB6 ‘42" 3.867  USD 214, 638 185,602 0.0 012208
920/11/2034 Citigroup Commercial Nortgage Trust,
. Series 20177 ‘D', 1444 3,254 USD 6,897, 000 4,325,307 0.02
CHL Mortgage Pass-Through Trust, e ! o P
Series 20617 A2 64 25/12/20% 0D 146,296 BLuT - 0.00 é4_,/lo_4,/2030“ I
CHL “ t P ’Th hT t, 1t1group Mortgage O)HH rust, s
o gagf afsyroggr,,rus UsD 179,113 82,918 0.00  Series 2007-6 ‘1A2A" 3.329% UsD 5,587, 409 3,893,471 0.02
Series 20072 ‘42" 6% 25/03/2037 1es
25/03/2037
CHL Mortgage Pass-Through Trust, Giti orteage Loan Trust. |
FRY, Series 2004-02 ‘A3’ 3.772%  USD 159, 552 388,481 0,00 ‘LSO lorigaEe oam ML WG, gy 11,894 8,217 0.00
a5/11/2034 Series 20059 ‘202’ 5.5% 25/11/2035
ML Vorteage Pass-Throueh Trust Citigroup Mortgage Loan Trust, Inc.,
orisage Tass U TS UsDh 4,447,941 2,382,580 0.01 FRY, Series 2005-6 ‘A’ 6.08% UsD 247, 773 226,317 0.00
Series 2005-24 ‘A36" 5.5 25/11/2035 o
EHL‘MOr;gg?;gasﬁn’?gg%?35’7fzos? USD 155, 850 68,030 0.00 Citigrow Wortgage Loan Trust, Tre.,
C:’Lle\zmgage Paés—Thjéué . FRY, Series 20068 N3’ , 144 4.73%  USD 884,576 450,602 0.00
: : 25/10/2035
Series 0-13 M 6% /0872087 0D 9,700 47,08 0.00 B
L Pass-Throuh T Citigroup Mortgage Loan Trust, Inc.,
ortgage FassThrolgh [rust, Ush 116, 662 69,869 0.00  STEP, Series 2005-F2 “AFT 5.74%  USD 12,413 10,395 0.00

Series 2005-30 ‘A5’ 5.5% 25/01/2036

25/08/2035
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(itigroup Mortgage Loan Trust, Inc., CNX Midstream Partners LP, 144A
FRY, Series 2003-0PTL ‘W4’ 5.08% USD 43,927 40, 480 0.00  4.75% 15/04/2030 USD 1,662, 000 1,278, 140 0.01
20‘/02'/2039 ‘ CNX Resources Corp., 144A 6% UsD 3,514,000 3,031,212 0.02
Citigroup, Inc., FRN 0. 776% 15/01/2029
UsD 12,935, 000 11, 600, 808 0.06 ’ o
30/10/2024 CONX Resources Corp., 144A 7.375%
s . UsD 4, 244, 000 3,784,673 0.02
Citigroup, Inc., FRN 3.352% 15/01/2031
[IN)) 8, 275, 000 7,509, 094 0.04 .
24/04/2025 Coeur Mining, Inc., 144A 5. 125%
o . ) UsD 2,298, 000 1,680, 676 0.01
Citigroup, Inc., FRN 0.981% 15/02/2029
[IN)) 8, 605, 000 7,538, 620 0.04 -
01/05/2025 Cogent Communications Group, Inc.,
L . I UsD 3,511, 000 2,978, 060 0.02
Citigroup, Inc., FRN 2.014% USD 1410, 000 3 827 318 0.02 1447 3.5% 01/05/2026
25/01/2026 T Y ' Coherent Corp., 1444 5% 15/12/2029  USD 12,408, 000 10, 026, 722 0.05
v 90/00/ : y -
Cl}lgroup, Inc., FRY 5.61% ?9, 09/2026  USD 7,900, 000 7,413, 340 0.04 Cm/nba/se Global, Inc., 144A 3.375% UsD 5,868, 000 9,865,914 0.02
Citigroup, Inc., FRN 1.462% 01/10/2028
[IN)) 475,000 385,528 0.00 . -
09/06/2027 Coinbase Global, Inc., 144A 3.625% USD 4942, 000 9 939 835 0.01
Citigroup, Inc., FRY 2.52% 03/11/2082  USD 115, 000 83, 624 0.00  01/10/2031 T T ’
Citigroup, Inc., FRY 3.875% Perpetual ~ USD 20, 795, 000 16, 583, 380 0.09  Comeast Corp. 4.15% 15/10/2028  USD 290, 000 260, 793 0.00
Citigroup, Inc., FRN 4% Perpetual ~ USD 7,844, 000 6, 384, 699 0.03  Comcast Corp. 2.65% 01/02/2030  USD 215,000 174,374 0.00
Citigroup, Inc., FRN 4. 7% Perpetual ~ USD 9,983, 000 7,785,432 0.04  Comcast Corp. 5.5%15/11/2032  USD 100, 000 97,622 0.00
Citigroup, Inc., FRN 5% Perpetual ~ USD 20, 114, 000 16, 795, 417 0.09  COMM Mortgage Trust, FRN, Series
Citigroup, Inc., FRY 5.95% Perpetual — USD 1,499, 000 1,393, 664 0.01  2014-UBS5 ‘B’ 4.514% 10/09/2047 USD 6,000, 000 5,193, 591 0.03
(itigroup, Inc., FRN 5.95% Perpetual — USD 15,932, 000 13,769, 049 0.07  COMM Mortgage Trust, FRN, Series
Citigroup, Inc., FRY 6.25% Perpetual — USD 10, 382, 000 9,316, 200 0.05  2014-UBS5 ‘C’ 4.766% 10/09/2047 USD 3,000, 000 2,514, 606 0.01
Citigroup, Inc., FRN6.3% Perpetual‘ USD 9, 689, 000 8,577, 565 0.05  COMM Mortgafge) Trusﬁt_, FRN, Series UsD 7,178, 000 6,074, 450 0.03
Citizens Financial Group, Inc., FRN 4% UsD 14 070, 000 10,600, 067 0.06 2016-CR28 “C" 4. 758% 10/02/2049
31/12/2164 T T ’ COMM Mortgage Trust, FRN, Series
(itizens Financial Group, Inc., FRN 6% USD 3,789, 000 3,270, 606 0.02 2013-CR8 D", 144A 4.035% UsD 1,500, 000 1, 326, 326 0.01
Perpetual 10/06/2046
(itizens Financial Group, Inc., FRN COMM Mortgage Trust, FRN, Series
6. 375% Perpetual UsD 6,319, 000 5,413,971 0.03 2014-CR19 ‘D’ , 144A 4.854% Ush 7, 160, 000 6,031, 623 0.03
(ivitas Resources, Inc., 144A 5% 10/08/2047
15/10/2026 Ush 1,075, 000 920,765 0.01 COMM Mortgage Trust, FRN, Series
(larivate Science Holdings Corp., 144A 2014-CR21 ‘D’ , 1444 4. 066% [IN)] 2,000, 000 1, 552, 360 0.01
3.875% 01/07/2028 UsD 5,346,000 4,336, 110 0.02 10/12/2047
(larivate Science Holdings Corp., 144A COMM Mortgage Trust, FRN, Series
4.875% 01/07/2029 UsD 6,022, 000 4,798, 230 0.03 2014-1C15 ‘D’ , 1444 5.169% UsD 4,615,700 3,981,728 0.02
(lear Channel Outdoor Holdings, Inc., 10/04/2047
1444 5.125% 15/08/2027 UsD 21,894, 000 17,755, 923 0.09 COMM Mortgage Trust, Series
(lear Channel Outdoor Holdings, Inc., 2014-LC17T D’ , 144A 3.687%  USD 14,874, 167 11, 839, 086 0. 06
1448 7.75% 15/04/2028 UsD 9,930, 000 6,788, 666 0.04 10/10/2047
(lear Channel Outdoor Holdings, Inc., COMM Mortgage Trust, Series
1444 7. 5% 01/06/2029 UsD 15, 164, 000 10,443, 747 0.05 2014-UBS5 ‘D’ , 144A 3.495%  USD 5, 389, 000 4,164,719 0.02
Cleveland-Cliffs, Inc., 144A 4. 625% 10/09/2047
01/03/2029 Ush 7, 994, 000 6,685,812 0.04 COMM Mortgage Trust, FRN, Series
Cleveland-Cliffs, Inc., 144A 4.875% 2015-CR22 ‘D’ , 144A 4.206% Ush 1,000, 000 807,593 0.00
oL/03/201 [IN)) 3,593, 000 2,985,912 0.02 10/03/2048
(lydesdale Acquisition Holdings, Inc., COMM Mortgage Trust, FRN, Series
1444 8.75% 15/04/2030 UsD 719,000 578, 441 0.00 2015-CR23 ‘D" 4.425%10/05/2048 USD 2,258,000 1,781, 987 0.01
CMS Energy Corp., FRN 4.75% UsD 8, 510, 000 6, 906, 497 0.04 COMM Mortgage Trust, FRN, Series UsD 5,580, 000 1,968, 628 0.02

01/06/2050

2015-CR24 ‘D’ 3.463% 10/08/2048
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COMM Mortgage Trust, FRN, Series Conduent Business Services LLC, 1444
9015-CR5 D 3. 918% 10/08/2048 USD 2,000, 000 1,507,579 0.01 6 01/11/2009 Ush 10, 505, 000 8,042,439 0.04
COMM Mortgage Trust, FRN, Series Connecticut Avenue Securities Trust,
2015-CR26 ‘D” 3. 616% 10/10/2048 UsD 2,862,625 2,176,785 0.01 FRY, Series 2018-R07 ‘1B’ , 144 Ush 4,500, 000 4,284,939 0. 02
COMM Mortgage Trust, FRN, Series 8,394% 25/04/2031
2015-CR2T ‘D", 144A 3.598% USD 500, 000 389, 204 0.00  Connecticut Avenue Securities Trust,
10/10/2048 FRY, Series 2018-R07 “1N2", 14dA Ush 1,818,333 1,697, 289 0.01
CO_\‘]_\_‘] _\‘]ortga‘ge) Trust, FRN, Series UsD 6, 466, 000 5, 112,417 0.03 6.789% 25/04/2031 ‘
2015-LC21 D’ 4.474%10/07/2048 Consensus Cloud Solutions, Inc., 1444 UsD 500,000 139, 490 0.00
COMM Mortgage Trust, FRN, Series 6% 15/10/2026 ! ! .
2015-1C23 D", 144A 3.718% USD 2,750, 000 2,177,411 0.01  Consensus Cloud Solutions, Inc., 1444
10/10/2048 6.5% 15/10/2028 USD 2,521,000 2112, 421 0.01
COMM Mortgage Trust, FRN, Series Consuner Loan Underlying Bond Club
2018-COR3 D", 144A 2.962% USD 2,000, 000 1,241,552 0.01  Certificate Issuer Trust I, FRY, Series  USD 1,720, 498 1,535, 342 0.01
10/05/2051 2020-9 P, 1444 8, 461% 15/04/2045
COMM Mortgage Trust, Series Cooper-Standard Automotive, Inc.,
MI5-CR2 B, 144 3% 10/03/2048 USD 2,500, 000 1,838, 064 0.01 1441 139 01/06/2024 UsD 14, 642, 000 14,314,533 0.08
COMM Mortgage Trust, FRN, Series Cooper-Standard Automotive, Inc.,
20151023 E’, 144A 3.718% USD 4,000, 000 3,011, 502 0.02  144A 5.625% 15/11/2026 USD 15, 445, 000 6,236, 320 0.03
10/10/2048 Corebridge Financial, Inc., FRN, 1444
COMM Mortgage Trust, FRY, Series 6.875% 15/12/2052 USD 10,007, 000 8,680, 150 0.05
2016-CR28 ‘E’, 144A 4.258% USD 5,000, 000 3,814,075 0.02  CoreCivic, Inc. 8.25% 15/04/2026  USD 13,761, 000 13,220, 659 0.07
10/02/2049 CoreLogic, Inc., 1444 4.5% 01/05/2028  USD 2, 383, 000 1,713, 343 0.01
CommScope Technologies LLC, 144A Cornerstone Building Brands, Inc.,
% 15/06/2025 USD 11, 251, 000 9,517,808 0. 05 1444 6. 125% 15/01/2029 UsD 137,000 90, 477 0.00
CommScope Technologies LLC, 144A Coty, Inc., 144A 5% 15/04/2026  USD 8,733,000 7,776, 506 0.04
5% 15/03/2027 UsD 1, 364, 000 868, 677 0.00 Coty, Inc., 144A 6.5% 15/04/2026  USD 2,529, 000 2,281,817 0.01
CommScope, Inc., 144A 6% Coty, Tnc., 144A4.75%15/01/2029  USD 4,725,000 3,990, 106 0.02
01/03/2026 usb 20, 326, 000 17,592, 946 0.09 Countrywide Partnership Trust, FRN,
CommScope, Inc., 144A 8.25% Series 2004-ECT ‘M2 5.019% Ush 509, 864 477,882 0.00
01/03/2027 USD 28, 060, 000 20, 386, 988 0.11 95/01/20%
CommScope, Inc., 144A 4.75% Cox Communications, Inc., 144A 4.8%
01/09/2029 USD 9, 562, 000 7,055, 635 0.04 01/02/20% Ush 270,000 224,402 0.00

s . 55 15/06)
Comrul—m‘lt)‘ Health Systens, Inc., 1444 ) 17, 967, 000 14,762, 958 0.08 QP Htljldco LP, 144A 5. 5% 15/06, 2031/ [IN))] 3,543, 000 2,901, 663 0.02
8§ 15/03/2026 Credit Acceptance Corp. 6.625%
Uush 250, 000 222, 580 0.00

Comnunity Health Systems, Inc., 1444 USD 5 030, 000 1043, 727 0.02 15/03/2026
5,625% 15/03/2021 B B ’ (redit Suisse First Boston Nortgage
Comnunity Health Systems, Inc., 1444 Securities Corp., FRY, Series 2004-ART  USD 41,779 39,134 0.00
6% 15/01/2029 UsD 4,840,000 3,712, 462 0.02 SAL" 3,284 25/11/2034
Comnunity Health Systems, Inc., 1444 (redit Suisse First Boston Mortgage
5. 25% 15/05/2030 UsD 9,575, 000 6,835, 197 0.04 Securities Corp., FRY, Series 2004-AR3  USD 139, 040 124,169 0.00
Comunity Health Systems, Inc., 1444 AL 3, 212% 25/04/2034
4.75% 15/02/2031 Ush 5,570, 000 379,111 0.02 Credit-Based Asset Servicing and
Comstock Resources, Inc., 1444 6.75% Securitization LLC, FRN, Series [IN)] 242,121 221,534 0.00
01/03/2029 UsD 16,887, 000 14,310,645 0.08 2004-CB6 ‘M2" 4. 032% 25/07/2035
Comstock Resources, Inc., 144A Crestwood Midstream Partners LP,
5.875% 15/01/2030 USD 5,074, 000 4,087, 975 0.02 1441 5. 6955 01/05/2027 Ush 5, 585, 000 4,868, 417 0.03
Condor Merger Sub, Inc., 1444 7. 375% UsD 5, 156, 000 3,816,139 0.02 Crestwood Midstream Partners LP, UsD 9,830, 000 9, 164, 989 0.05

15/02/2030

1444 8% 01/04/2029
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Crown Americas LLC 4. 75% (SFB Nortgage-Backed Pass-Through
01/02/2026 UsD 1,782, 000 1,693,004 001 ¢ ifites Trust, Series 0048 ‘541" USD 430,277 387,927 0.00
CSAIL Commercial Mortgage Trust, 6% 25/12/2034
FRN, Series 2015-C2 ‘B’ 4.208%  USD 4,000, 000 3,334, 706 0.02  (SFB Mortgage-Backed Pass-Through
15/06/2057 Certificates Trust, Series2005-10 ‘543" USD 59, 140 41,657 0.00
CSAIL Commercial Mortgage Trust, 5.5% 25/11/2035
e o USD 2,500, 000 2,087,936 0.01
FRN “C7 4.71% 15/11/2048 CSFB Nortgage-Backed Pass-Through
CSAIL Commercial Mortgage Trust, Certificates Trust, FRN, Series UsDh 141, 245 127,104 0.00
FRN, Series 2015-C4 ‘B’ 3.71%  USD 5,000, 000 3,814,024 0.02  2004-4R5 ‘6AL’ 3.45% 25/06/203
15/11/2048 CSFB Mortgage-Backed Trust, FRY,
CSC Holdings LLC, 1444 5.5% o) 6,984, 000 5,460,315 0,03 Series 20046 6L 355 UsD 133,936 123,842 0.00
15/04/2027 25/10/2034
(SC Holdings LLC, 144A 5.375% UsD 5, 875, 000 4, 456, 092 0.02 CSFB Mortgage*Baclfed Tyrust, FRY,
01/02/2028 Series 2004-AR6 TAI’ 3.947%  USD 540, 056 501,056 0.00
CSC Holdings LLC, 1MAT.5% gy, 7,740,000 4,902,872 0,03 2/10/2031
01/04/20_28 (SMC Mortgage-Backed Trust, Series USD 670, 582 336, 786 0,00
(SCloldings LI, IHAG.5Yygy 16,560,000 12,908,456 o0 A W 6 250708 ' ' '
01/02/2029 CSHC Mortgage-Backed Trust, Series
CSC Holdings LLC, 144A 5.75% 2007-2 “3A13° 5.5% 25/03/2037 usb 71,658 37,794 0.00
USD 1,591, 000 845,271 0.00 o 25/03)
15/01/203_0 CSMC Mortgage-Backed Trust, FRY,
CSC Holdings LLC, 1444 4.5% .oy 10,013, 000 6,507,049 0,03 Series 20068 ‘GAI’ 5.531% USD 23,884 20,477 0.00
15/11/2031 95/10/2026
(SC Holdings LLC 5.25% 01/06/2024  USD 4,491,000 3,869,546 0.02  (SX Corp. 2.4% 15/02/2030  USD 105,000 83,368 0.00
ESFB \flortgage%ﬁackw;gs-ﬁ;ggﬂ;ﬂ G ush 91352 So0 00 CSX Corp. 4.1% 15/11/2032  USD 92, 000 80,784 0.00
ertificates Trust, Series 2005-10 5, 5% y 3 X :
%1101 ggkogaﬁégz”hw LA I ST s 1,422, 000 1,129,682 0.01
(SFB Nortgage-Backed Pass-Through CVR Partners LP, 144A 6.125%
Certificates Trust, Series 2006-0 ‘14 USD 1,449, 646 1,197,667 0.0l 15/06/9008 ' UsD 6,712, 000 5,659,761 0.03
5;25% 25/10/2085 CWABS Asset-Backed Certificates Trust,
C8FB Hortgege acked Pass-Thoough PR, Series 2005-4B4 ‘A 463%  USD 1,114,530 959,620 0.01
Certificates Trust, Series 2003-21 “1A4 USDh 607, 373 551, 488 0.00 96/03/2036
.56 15/11/2033 CWABS Asset-Backed Certificates Trust,
CSFB Nortgage-Backed Pass-Through FRY, Series 2005-11 “AFG’ 5.03% UsD 1,845 1L,667  0.00
Certificates Trust, FRN, Series USDh 158, 142 147, 239 0.00 95/02/20%
A= 911’ v 98 /05 /90124 e
?gg; \?M ) Z_Aé ksd' 112%_%;’/05;2034 CWABS Asset-Backed Certificates Trust,
lortgage-facked Pass-Through FRY, Series 2004-B04 “WI" 5.08% USD 96, 294 88,719 0.00
Certificates Trust, FRY, Series 2004  USD 2,235, 690 1,484, 342 0.01 95/11/2034
Cz?}; \{ori'gzz%ﬁfiOd&égTThlough CWABS, Inc. Asset-Backed Certificates
(- Kel i e v
Certificates Trus, Series 2009 ‘W USD 171,530 152,606 0.00 zr”,“’, FYAL, L 4 830 Usb 2, 486, 966 Loz
554 25/19/2033 B
C‘SFB \{ortgage-Backed PussThrough CWABS, Inc. Asset-Backed Certificates
Certificates Trust, Series 2004 ‘4 USD 689, 961 633,080 0.0 [nosh IR Serles 043 AT A8 USD 487,924 “3, 661 0.00
. 25/06/2034
5.5% 25/08/2034 .
SFB Vortgage-Becked Pass-Through CWABS, Inc. Asset-Backed Certificates
Certificates Trust, FRY, Series  USD 833, 498 778,328 0.00 ;;‘/‘;ﬂ;ﬂg Series 0044 1" 4.6 USD 1, 209,538 1103,3970.01
2004-AR4 UL 3.535% 25/05/2034 . "
N o e CWABS, Inc. Asset-Backed Certificates
CSF Vortgagecked Fss Through Trust, FRY, Series 2004-1 W2’ 19395 USD 180, 480 167,123 0.00
Certificates Trust, Series 20008 ‘43" USD 138,775 118,915 0.00 sk Pt Series S ’ ’ :

5.5% 25/12/2034

25/03/2034
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aHsd aHsd
BERR BE BRE/EESE BE (-0) 8% BERR BE BE/EESE BE (1-0) 38(%)
CWABS, Inc. Asset-Backed Certificates Deutsche Alt-A Securities, Inc.
Trust, FRY, Series 20043 ‘W2 4.939%  USD 663, 149 610, 538 0.00  Mortgage Loan Trust, FRN, Series  USD 32,612 30, 663 0.00
25/06/2034 2005-1 ‘241" 4.918% 25/02/2020
CWABS, Inc. Asset-Backed Certificates Diamond Sports Group LLC, 144A
Trust, FRY, Series 20045 ‘12’ 5.09%  USD 785, 866 730,355 0.00 5.375% 15/08/2026 Usb 10,905, 000 1,215,653 0.01
25/07/2034 Directv Financing LLC, 1444 5.875%
CWABS, Inc. Asset-Backed Certificates 15/08/2021 Usb 20,777,000 17,427,753 0.09
Trust, FRY, Series 2004-ECC2 ‘N2’ USD 32,472 29, 876 0.00  Discovery Comnunications LLC 3. 625%
5,059 %5/12/20% 1508050 UsD 255, 000 197,079 0.00
CWABS, Inc. Asset-Backed Certificates DISH DBS Corp., 144A 5. 25%
Trust, FRY, Series 2001 03" 5.08%  USD 329, 615 308,395 0.00  01/12/2026 USD 29,435,000 22,988,536  0.12
25/02/2034 DISH DBS Corp., 144A 5. 75%
DaVits, Tnc., 1414 4.625% 0L/06/2030  USD 19,975,000 15,007,861  0.08 (1/12/2028 Usb 10,948, 000 8,161,734 0.04
DaVita, Inc., 1444 3.75% 15/02/2031  USD 22,052, 000 15, 354, 668 0.08  DISH DBS Corp. 5% 15/03/2023  USD 29,407, 000 27, 441, 920 0.14
DB Vortgage Trost, FRY, Series USD 9 000, 000 1355909 0.0 DISHDBS Corp. 7.75%01/07/2026  USD 24,373,000 18,298,788 0.10
216-C3 D", 1444 36144 10/08/2049 Y o DISH DBS Corp. 7.375% 01/07/2028  USD 152,000 100,843 0.00
EBJPM hlorfg?ge Trust, Fl;N,‘ SE{lef UsD 4,857, 000 3323, 431 0.02  DISHDBS Corp. 5.125% 01/06/2029  USD 645, 000 390, 475 0.00
Q106 D", 1444 3. 324% 10/06/2050 DISH DBS Corp. 5.875% 15/11/2024  USD 67,257,000 58,600,785  0.31
DBJPM Mortgage Trust, FRN, Series DISH Network Corp., 1444 11.75%
WEG T w56 wogm U 1,250, 000 781,798 0.00 5112001 USD 15, 540, 000 14,991,740 0.08
DCP Midstream Operating LP, 144A Dominion Energy, Inc., FRY 4.35%
6,755 15/00/2037 Usb 5, 675,000 5,374,887 0.03 Perpotual UsD 9,815, 000 7,758,754 0.04
DCP Midstream Operating LP 5. 375% s . \ y
P USD 4675000 430,212 0.02 gzggzzﬁmrg% e BVASYysp ognon0 787,15 004
DCP Midstrean Operating LP 5. 625% Dornoch Debt Nerger Sub, Inc., 1443
157072007 USD 5,372, 000 5,004,455  0.03 e UsD 9,257, 000 6,096,743 0.03
Delek Logistics Partners LP, 144A DSLA Vorteage Loan T .
gage Loan Trust, FRY, Series
71250 01/06/2028 oo 1% 000 LSS 0Ol Lo g UoP 3, 082, 098 242,39 0.01
Dell International LLC 4. 9% m /
01/10/2026 UsD 9,000 82,9871 0.00 [fg /hg;/sztorzzam' e, ML 1250 gy 9,416,000 7,514,185  0.04
Deluxe Corp., 144A 8% 01/06/2029  USD 3,407, 000 2,633,838 0.0 oy ,
’ D (e lidstream, Inc., 144A 4.375%
Deutsche Alt-A Securities Nortgage 15/06/2031 [IN)] 3,392, 000 2,666, 512 0.01
Loan Trust, FRY “IAIN 4.579% UsD 8,553, 399 6,909,086  0.04
95/08/2047 ll)gl;gl%gggy Corp., FRN3.25% ey, 12, 448, 000 8515171 0.04
Deutsche Alt-A Securities Mortgage Dun & Bradstreet Corp. (The), 1444 5%
Loan Trust, FRY ‘1B 1.519%  USD LSSTL6T9 L289,968 .00 e 0 USD 2,506,000 2,030,988 0.0l
2/08/2047 e
Dycom Industries, Inc., 1444 4.5%
Deutsche A1t-4 Seerities Nortgege i USD 1L,961,000 9,820,104 0.05
Loan Trust, FRY, Series 2006412 ‘1" USD 1,813, 45 LBIGTE  0.00 ] tare G 1550
14,5605 25/05/20%6 01%06/2023 A 1) 7,990, 000 7,004,313 0.04
Deutsche Alt-A Securities Mortgage Ed’ ev;ell Personal Care Co.. 1444
Loan Trust, FRY, Series 20073 ‘241" USD 7,472,085 5,563,441 0.03 525% 01/04/2029 o usD 5,467, 000 4,375,067 0.02
ATih 25/10/207 Edison Tnternational, FRY 5%
Deutsche ALt-A Securities, Inc. Perszzua‘i ernationat, USD 7,233, 000 5,701,217 0.03
Vortgage Loan Trust, FRN 0.43%  USD 5,598 5,043 0.00 Elemfm Solutions. Toe 1440 %6068
25/03/2022 prfeni P usp 2,526, 000 2,021,419 0.01
Deutsche Alt-A Securities, Inc. E’b’ ta C 1444 6. T5%
Vortgage Loan Trust, FRY, Series  USD 4,000,047 3,458,616 0,03 Cmocota borp., <19 usp 1,500, 000 1,276,409 0.01

2006-AR1 ‘143" 4.719% 25/02/2036

15/02/2030
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MEEIC MEEIC
aHsd aHsd
BEXR BE KR /EEeE BE (2—n) 2&%) BEXER BE B /BEeE Bl -—n0) &%)
?Q%Z /Uzsogli“a“” LP2.639% g 240,000 176,141 0.00 g‘ftﬂ;%f"m“gs’ free, VLS50 1) 1,861,000 1,645,695 0.01
gf;;g;“g;&s/ozlo”;‘)“s’ fne., A ypy 11,372, 000 5,305,802 0.03 f;ié;/;g;gmedm UG, WLy 7,203, 000 1,062,059  0.01
Eg%fg&l;;ngs’ fres Oy 4,572, 000 4,220,650 0.02 ?!ifii gggr—ﬂgzlI?E]'Ee,ceﬂjiligaug UsD 710,000 663,293 0.00
EEEI “Tﬁiq? iﬂﬁ?no};ﬁ;gggm W s 11,540, 000 5,813,979 0.05 lilorgligzai Corp., 1444 4415/06/2028  USD 3,630, 000 3,005,274 0.02
g?ﬁ};g;fddmgs’ Ine., WIRG.5 gy, 4,043, 000 3,607,352 0.02 262;;;?5%116/2332;mm HE Mg 3, 056, 000 2,423,205 0.01
fgjggi;ggg"m“gs' e, WAATRysp lo7s7,000 8,773,006 0.05 gi;ﬁg /g?};f);i“’"e“t HE 1 g 2,287,000  1L,73L81l 0.0l
ET?S?;QSEQHMI““ fre., WA gy 15,449,000 12,278,846 0.06 g%% 1205’ /555'205;3““ 085 X usn 106, 090, 949 102,016 0.00
E';%gfﬁ;&%me“ LG THAG.56 gy, 2,682, 000 2,485,502 0.01 g“?fg% 1205’ /T'E%OS;;“S 7L g 61,190, 743 670,221 0.00
Em;égzr“““’“ﬂ’ fre,, WSS gy 900, 000 800,004 0.00 gﬂﬂig% 1205’ /ggkoszeg““ W85 usn e, 159, 43 134,257 0.00
f’;g;égg;r“m"m’ fre,, WSS gy 715,000 621,913 0.00 gﬂﬂg% 1205’ /T'E%OS;Z““ KIS g 64, 933, 470 1,258,799 0.01
fg};ig /;g;‘zsmes' Ine. 5756 ygp 4,903, 000 4,482,544 0.02 TH%% 1205’ /52%05266““ 06 Xy 74, 060, 056 1,257,835 0.01
]f;;gjzgg“mw Corpr, MIALTE ey 8,930, 000 7,635,794 0.04 THEEE% 1205’ /gzkosfgms 054 % yp 17, 000, 000 657,854 0.00
fg;gg;;;?)%mw Corp-, WUAS.95% ey 8, 630, 000 7,428,812 0.04 THSEE% 1205’ /T'f%()sfji“ 0059 W yp 7,600, 000 434,373 0.00
f;}gig;’%;“c” WA LSTO gy 5, 466, 000 4,530,035 0.02 2%';50/’03264556““ 65 %" ysp 25,330, 000 1,833,632 0.01
g‘;;ggz;’z;m” VA 36250 gy 5,972, 000 4,504,869 0.02 EH%% 1205’ /52%084?95 66 %" ygp 20,000, 000 1,500,067 0.01
i;ﬁe?’;égig?gg%éiﬁ"”“i“g HE ysp 11,275, 000 8,493,324 0.04 Eg/”l];?& M Seres 100" L8 3, 585, 000 212,035 0.00
f’;‘&;j;&:““h“” (orm, WASTS gy 16,965, 000 4,318,468 0.02 g“ggg% 1205’ /T'f%()sgi“ 7L 11,000, 000 830,741 0.00
g?'\/"g';/d;o‘;;ampa““e” P HIRGE gy 1,815, 000 1,641,555 0.01 g“%g% 1205’ /1:2%05465“95 7% 14,232,031 1,150,306 0.01
';?g;‘ﬁfo?ggg;‘”“”s L Ty 5, 060, 000 4,619,900 0.02 EH%{E% 1205’ /555'205466““ s % 25, 266, 000 2,360,312 0.01
E?gé‘ﬁf&i&;‘”“”s LT ygp 4,185, 000 3,744,402 0.02 g“?f;% 1205’ /ggkosfgi“ W8LW ygp 30,732, 340 2,936,387 0.02
i?gezﬁgifoﬂe/z%g;‘”“ers LT ygp 7,952, 000 6,309,388 0.03 gﬂgg% 1205’ /Tgkosfgi“ 82 % ygp 43,970,000 4,139,962 0.02
';?g;‘ﬁfo?gggg”“”s LT ygp 4,050, 000 3,599,185 0.02 g“?é;% 1205’ /T'f%()sfgi“ 85 % yp 22,188, 916 2,188,847 0.01
i?ggggﬁtﬁfﬁzgﬁt“”s LT ygp 12,217, 000 9,301,149 0.05 EH% 1205’ /T'E%OS;;“ W86 % ygp 40, 198, 684 3,965,302 0.02
S MO U e T ke WEOMS T g e on
Equitable Financial Life Global UsD 3,385, 000 3,163, 484 0.02 FHLNC, 10, FRY, Series K155 ‘X3’ UsD 11,323, 429 9,353, 950 0.01

Funding, 144A 5.5% 02/12/2025

3.231% 25/05/2036
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wAE wAE
Ty Y
BERE BE HWEERE BE (1-0) B5(%) BERE BE  AR/EE2E BE (2-0) B5(%)
FHLMC, 10, FRY, Series K723 ‘X3’ FHLMC STRIPS, 10, FRN ‘SI" 1.732%
1. 975% 25/10/2034 USD 10, 351, 034 134, 655 0.00 15/09/2044 usDh 3,094, 376 298, 150 0.00

FHLNC, 10, FRY, SeriesK726 ‘X3 FHLNC STRIPS, 10, FRY, Series 264 ‘51"

5 219% 207/ 2084 UsD 19,811, 000 WLET 000l UsD 4,053, 603 359,765 0.00
FHLYC, 10, FRY, Series K728 ¥3’ FILIC STRIPS, 10, FRY, Series 274 ST’
5. 018K 2/11/5045 UsD 12,910, 955 26,19 000 S0 UsD 5,178, 514 474,336 0.00
FHLYC, 10, FRY, Series K733 Y3’ FILIC STRIPS, 10, FRY, Series 278 51’
2. 967% 25/01/2026 UsD 31,901, 342 156,55 0.00 Tt USD 4,626, 252 446,874 0.00
FHLAC Multiclass Certificates, 10, FRY, FHLIC STRIPS, 10, FRY, Series 300 SI’
Series 0014 T 21068 USD 5,900, 000 895,072 0.0 1754 15/01/2088 USD 5,094, 238 476,609 0.00
/032084 FALIC STRIPS, 10, FRY, Series 36 ‘S0’
FHLMC REMIC, 10, FRY, Series 4068 L6324 15/03/2044 USD 5,00, 541 480,724 0.00
o UsD 4,110,824 412,38 0.00 o
DS’ 1.682 15/06/2042 FALIC SIRIS, 10, Y, Seres 3 %0 15754071 L oo
FHLYC REMIC, 10, FRY, Series 4097 o7 104, AT, -
o UsD 6,262, 334 605,150 0.00 .
ES' 1.7826 15/08/2042 FHLIC STRIPS, 10, FRY, Series 279 ‘S6
FHLYC REVIC, 10, FRY, Series 4820 LT 150972042 UsD 3,520, 869 348,867 0.00
o UsD 2,805, 583 257,722 0.00 LT DO '
ES" 1.882% 15/03/2048 FHLIC STRIPS, 10, FRY, Series 316 ‘ST
FHLAC REVIC, 10, FRY, Series 4616 LIS T3/ 0 Usb 4,705, 637 429,314 0.00
o UsD 8,026, 414 768,962 0.00 LTS3 I/
S 16824 15/09/2016 Fifth Third Bancorp, FRY 1. 707%
1C REY - USD 9, 065, 000 7,502,144 0.04
FHLYC REMIC, 10, FRY, Series 4937 01/11/2021
o UsD 11, 408, 244 1,102,305 0.01
NS" 1661k 25/12/2049 ) Finance America Mortgage Loan Trust,
FHLMC REMIC, 10, FR, Series 4425 1) 6,577, 076 684,627 0.00 TRL Series 20043 I 50104 usb 115, 983 93,658  0.00
S 1732 15/01/2045 5120
ITHL-\;]C RE-\HC'%IO' FBN’ Series 4703 UsD 12,378, 051 1,336, 998 0.01 First Franklin Nortgage Loan Trust,
SN L. 8324 16/07/2047 FRY, Series 2000-FF5 A" L749%  USD ) 2 0.0
F‘gi'\,"c Rf‘égg% 1105' /Fg%oi;““ B usp 7,239, 857 683,548  0.00 25082054
- 09 1 . First Franklin Mortgage Loan Trust,
FHLHC REMIC, 10, FRY, Series 4103 1) 7,957,031 624,492 0.00 PR, Series 2004FF3 ' 4.93%  USD 323,587 293,550 0.00
B 1732 15/09/2042 95/05/2034
Fg;\lC }iEg?% 1105 /gg;lzoiir fes 4718 yop) 5,842, 457 609, 257 0.00 First Horizon Alternative Mortgage
PG RI:Z\]IC’ 10, FRY, Series 4504 Securities Trust, FRN, Series 2007-AAl  USD 1,227, 457 811,011 0.00
S L I: /06/’2042““  usp 6,658, 432 TT8,718 0.0 1A 358 25/05/2081
e o First Horizon Alternative Nortgage
FHMC REVIC, 10, FRY, Series 4768 ) 5, 162, 618 584,081 0.00  Seeurities Trust, Series 006-F6 W USD 4,187 2,616 0.00
S6 18824 15/03/2048 T 351/
FHLYC REMIC, 10, FRY, Series 4614 1S
K168 15/09/2046 USD 4,310,119 501, 429 0.00 ;;;;E)gdgemﬁldco, Inc., 144A 4% UsD 10, 548, 000 8,178, 189 0.04
F‘;;'\,"C Rf“%f& /gg%ozzm B9 usp 15, 032, 556 1,732,276 0.01 Fiserv, Inc. 3.5% 01/07/2029  USD 270,000 27,722 0.00
FILIC STACR Debt Notes, FRY ‘B’ P, R, Series 0101 BT 17,750,000 18,130,711 0.09
P DT L 10tES, UsD 1,832, 937 1,740,526 0.01  10.13% 25/07/2029 0% 0 :
16,880 25/01/2025 RIS, RN, Series 2017-C03 ‘181’
FHLMC STAC]? Deybt hotesz FRB, S/enes UsD 3,481,539 3,999, 743 0,02 8.866% %5/10/2029 Uush 450, 000 445, 184 0.00
DU 5 76168 25/04/2004 FNML, FRY, Series 2017-C07 ‘IB1’
FHLMC STACR‘Deb)t hotes,JFRrk,/ Sgrles UsD 9,365, 627 9312, 367 0.01 80164 25/05/2030 ush 1,000, 000 960, 542 0.01
016-DVL W 9. 566% 25/07/2028 B AR Sories 018001 “To1
FHLIC Stacr Trust, FRY, Series a5 0T 0 UsD 560, 912 534,804 0.00
20181042 ‘BL’ , 1441 8.2665  USD 465,000 89220 0.00 T s
25/10/2048 b T Series UsD 9,430, 000 8,841,163 0.05
FHLIC STRIPS, 10, FRY ‘S1’ 1,732 7. 7664 25/03/2031
Ush 3,748, 144 337,998 0.00 FWA PRV ‘D0 6.416% 2505200  USD 9,075, 000 8,355,152 0.04

15/08/2044
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MEEIC MEEIC
aHsd aHsd
BEXZR BE K /HESE BE (1-—0) B8 (%) BEXNR BE HKY/EESE BE (1-0) EE(%)
FUA, RN, Series 2017-C02 ‘2BI’ P4 RENIC, 10, FRY, Series 2012-35
0. 516% 2 /08/202 USD 8,950, 000 G040 0.05 ) UsD 5,848, 579 628,770 0.00
FUA, RN, Series 2018-CO1 ‘22’ FNIA RENIC, 10, FRY, Series 2018-16
) I o USD 6,749, 715 6,249,659 0.03 Lo, o I , 698, , )
6.566% 25/12/2030 SN 1.861% 25/03/2048 UsD 2698, 025 0,75 0.00
FNMA, 10, FRY, Series 2020937 Y’ FNIA RENIC, 10, FRY, Series 2015-37
o USD 56, 684, 406 2,989,996 0.02 ot W T 043, , )
1..035% 25/04/2032 ST 1.231% 25/06/2045 Usb 1, 043,093 592,009 0.00
P, 10, RY, Series 20481 010 32,969, 092 L0g2,311 o foot Locker, e, 1A 45 0110/209  USD 1,127, 000 822,951 0.00
0.863% 25/10/2032 FREMF Mortgage Trust, FRN, Series
FNMA, 10, FRY, Series 20164 ‘2’ 216-K60 ‘B, 1444 3. 664% USD 535,000 459,584 0.00
2.697% 25/01/2039 UsD 5, 037, 485 i 000 25/12/2019
FIVA, ‘101 ’FRN’, Series 202010 X3 UsD 99,548, 434 1,238, 305 0.01 FREVF Mortga‘ge) Trust, FRY, Series
1. 294% 25/11/2028 017-K729 ‘B, 1444 3.798% USD 1,400, 000 1,251,985 0.0l
PO REVLC, WIO,ERFN,/ Series TN p 17167,105 e o5 0.0 /1208 ‘
AT LTI 23/03/2047. FREMF Mortgage Trust, FRY, Series
FAAREMIC, 10, FRY, Series 00920 1811, 034 164367 0,00 Q0ITKEZ B, 1448 6.6924 USD 947, 330 874,559 0.0l
BS 1.661% 25/05/2049 25/05/2024
I:‘Nv\l‘? KE\IIFC, n’IO,F?RN,/ 5’91198 2012-T5 UsD 6,370, 344 550,130 0.00 FREF Mortga‘geY Trust, FRY, S_eries
DS° 1.S6IN 26/07/2040 2017-KF38 B’ , 1444 6.305% UsD 290,938 266,999 0.00
I:‘Nv\l‘? REMIC, n’IO,ERN,/ Sf}rles 2018-15 USD 6,877,193 776,248 0.00 2/09/2024
JS° L8IIb 25/03/208 FREVF Nortgage Trust, FRY, Series
PO REIC, 10, Y, Series 2012-128 8, 628, 989 890,055 0,01 20I7-KF0 B, 1444 6.505% Ush 786, 416 713,180 0.00
W™ 1.761% 25/11/2042 95/11/2027
FNVA REVIC, 10, FRY, Series 2015-35 -
o o I UsD 6,984, 204 452,977 0.00  REMF Mortgage Trust, FRY, Series
FE‘:A REl\-”?C“?ﬂI OZ&’F?%’Z(;“ . WG B, UL DD 1,930, 000 16,314 0.01
A eries 2016-
o B T Ush 5,764, 390 604, 510 0.00  FRENF Nortgage Trust, FRY, Series
SELL611Y 25/10/2046 NS T, L4dh 20 B0 DD 1,025,000 882,005 0.01
Egt\h’\ R?Hécélnzo’zé:/l??’/;;z;es 20071 UsD 6,086, 776 589, 322 0.00  FREMF Mortgage Trust, FRY, Series
LT e e 2018-K002 ‘B, 1444 4.231% USD 3,035, 000 2,629,871 0.0l
S La zy'/os/y’zo:;les UsD 10,798, 379 1,175,941 0.01  25/07/2025
A LOLLL co/Uo/etie FREMF Mortgage Trust, FRN, Series
FVREUL, 10, FRY, Series 013124 6,675, 738 582,919 0.00 20I8-KPA2 ‘B, 144A 6.005% USD 224,072 203,939 0.00
SB1.561% 25/12/2043 5/12/2024
fg‘g‘,‘ KEI“IFC{JO'ZFF%“{/ZSSQQS B T 6,432, 693 540,447 0.00  FRENF Nortgage Trust, FRY, Series
o RE\-H”C *“10”'; KN”S ST 2018-KF46 ‘B’ , 144A 6.092% UsDh 330, 607 296, 297 0.00
< La zy'/m/y’zo:;les UsD 10,498, 757 980,215 0.01  25/03/2028
- RE\.IIC MIO a’FKN’ Series J018-27 FREMF Mortgage Trust, FRN, Series
o T T SETIeS Ush 5,418,918 596,501 0.00 201SKPAT B, 1444 6.142% USD 554,007 507,252 0.00
SE' 18114 25/05/2048 95/05/20%5
F‘ﬁf\ R?qlféléo’%% /zgzé“ WEL ygp 14, 048, 647 1,528,604  0.01  FRENF Jortgage Trust, FRY, Series
PLEELLC 10, F01 Sevivs 20150 218-KF48 ‘B, 1444 5.855% USD 631, 756 557,388 0.00
s o UsD 3,834, 189 224,460 0.00  25/06/2028
SK' 13114 25/08/2048 .
FVA REVIC, 10, FRY, Series 2012-20 FREAF Nortgage Trust, FRY, Series
s o B I USD 5,439, 362 601,420 0.00 2018-KF9 B, 1444 6.042% USD 418,317 369,313 0.00
SL'2.061% 25/03/2042 35062005
FNVA REVIC, 10, FRY, Series 2011-126 ,
(Sh;, l'w, 25,,12/,253“ UsD 3,600, 828 278,435 0.00  FREVF Nortgage Trust, FR, Series
B REVIC Mm R Series 201716 2018-KF50 ‘B, 1444 5.705% USD 379, 690 323,132 0.00
S L6618 25/03/200 USD 3,618, 820 393,844 0.00 ggéﬁg/ﬁois s
' . g ortgage Trust, FRN, Series
PYIARBUIC, 10, FRY, Series 2019-9 5615, 255 04 0.00 Wk b 50 USD 404,715 371,944 0.00

S\ 1.661% 25/03/2049
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2022512 A31BHR#AE
WEEIC AR
aHsd aHsd
BERR BE BRE/EESE BE (-0) 8% BERR BE BE/EESE BE (1-0) 38(%)
FREMF Mortgage Trust, PO ‘B’ , 1444 Gannett Holdings LLC, 144A 6%
% %5/01/20% USD 10,000, 000 403,475 002 R o UsD 3,284, 000 2,507,950  0.01
FREMF Mortgage Trust, FRN, Series Gap, Inc. (The), 144A 3.625%
2017-K69 “C, 1444 3.854% UsD 1,415, 000 1,187,148 0.01  01/10/2029 USD 5,190, 000 3,501,142 0.02
2/10/2049
0/ ‘ Gap, Inc. (The), 1444 3.875% gy, 966, 000 634,692 0.00
FRENF Mortgage Trust, FRY, Series USD 013, 000 814459 0.00 01/10/2031
N1TRTZT 0, 1444 3.87% 25/07/2024 ' ' : Gartner, Inc., 1444 4.5%01/07/20%8  USD 7,285, 000 6,294,130 0.03
FREMF Mortgage Trust, FRN, Series Gartner, Inc., 1444 3.625% 15/06/2029  USD 2,780, 000 2,283,527 0.01
i USD 1,805, 000 1,527,185 0.01 o e o » 19, » £09)
W18-KT2 ", 1444 4. 119% 25/12/2030 Gartrer, Tnc., 1444 3.75% 01/10/20%0  USD 2,659, 000 2,148,331 0.01
FREMF Mortgage Trust, FRN, Series Gates Global LLC, 144A 6.25%
DISKT0 T, 1439215 USD 3,200,000 2,829,962 0.02  15/01/202 USD 190, 000 172,258~ 0.00
2/02/2050 GCI LLC, 144A 4.75% 15/10/2028  USD 19,153,000 15,082,777 0.08
FREMF Mortgage Trust, FRY, Series General Electric Co., FRN 8.099%
018-K80 ‘C’, 1444 4. 375% USD 2,000, 000 L697,078 001 perpetual UsD 15,505,000 14,204,184 0.07
25/08/2050 GEO Group, Inc. (The) 10.5%
FREMF Vortgage Trust, FRN ‘C", 1444 30/06/2028 UsD 5,420,000 5, 154, 061 0.03
i UsD 4,031,280 3,585,171 0.02
9.803h 25/08/2025 G-I Apparel Group Lod., HAAT.80 | 6000 WsE 00
FREMF Mortgage Trust, FRN ‘C’ 15/08/2025 1,116, ol |01
USD 3,421,425 2,949,341 0.0g  Lo/08/202 ‘
8.805% 25/10/2028 Gilead Sciences, Inc. 1654 01/10/2030  USD 715,000 531,003 0.00
FREMF Mortgage Trust, PO ‘D’ , 1444
s USD 2,970,752 23,594,581 (.12 ?éjﬁj%;g Corp., IMA LTSy 4,679,000 2,632,762 0.01
FREVF Mortgage Trust, 10 “X2A" , 1444 Glencore Funding LLC, 1444 2.5%
0.1% 95/12/2049 Ush 212,113,026 79, 062 0.00 01/0;/2030 g LLL, UsD 955, 000 193, 990 0.00
FREAF Bortgage Trust, 10 °08°, 1444 Glencore Funding LLC, 1444 2. 625%
L1 %5/12/208 UsD 72,723,891 39,619 0.00 e g " usp 96,000 W19 0.00
Fremont Home Loan Trust, FRY, Series :
» TR Global Infrastructure Solutions, Inc.,
2004-C W1 5.019% 25/08/2034 Us 761, %52 658,595 0.0 44 5, 625% 01062029 usb 7,168, 000 5,219,968 0.03
Fremont Home Loan Trust, FRY, Series .
T Global Infrastructure Solutions, Inc.,
2004-D W1 4.886% 25/11/2034 Usb 1,331,021 1,067,999 0.01 LA 7.5 15/04/2032 Ush 5,275, 000 3,913, 088 0.02
Fremont Home Loan Trust, FRY, Series o
1 P (lobal Medical Response, Inc., 1444
2000-B“N2" 5.019% 25/05/2034 ts oL 811 o086 0.00 6.5% 01/10/2025 ! UsD 4,990, 000 3,348,687 0.02
Fremont Home Loan Trust, FRY, Series o
VO Global Net Lease, Inc., REIT, 144A
WD W LS B D 223,111 T USD 1,300,000 1,014,191 0.0l
Fremont Home Loan Trust, FRY, Series - .
» TR GLP Capital LP, REIT 5. 25%
WE-A W 4TI B0 D BAOGIE LAAOL 00 06 2095 * usp 1,339,000 1,233,803 0.01
P i ol Series 2005-AR6 ‘241’ 3.309%  USD 2,209, 354 1,757,336  0.01
rontier tomunications Holdings g, 21,025,000 17,119,425  0.09 19/11/203
L, 1444 5% 01/05/2028 BN Hortgage Loan Trust, FR
Frontier Comunications oldings —;q), 5,895,000 4,526,867 0.02  Series 20N W O /804 D 442,043 38,523 0.00
LLC, 1444 6.75% 01/05/2029 : . e
Frontier Comunications Holdi OO, 10, FRY, Series ITLAS ey 4,301, 766 384,810 0.00
rontier Lomunications HoIAngs —y;qp) 2,790,000 2,055,997 0,01  L7ATS 20/01/2047 o ' :
LLC, 1444 6% 15/01/2030 G 10 R Series 201755 16"
Frontier Comnunications Holdings ) 1 P, 6T A USD 9,938, 472 298,650 0.00
- USD 877,000 837,120 0.00 17974 20/04/2047
LLC, 1444 8.T5% 15/05/2050 GNIIA, 10, FRY, Series 2017-80 “AS’
FronEler C’omm’umnatmns Holdings LLC ) 3,402, 796 9, 169, 060 0.01 18474 20/05/2047 USD 6,906, 570 757, 185 0.00
B 850 01129 O, 10, FRY, Series 2018-1%6 (S’
Frontier Florida LLC 6.86% USD 581,000 501, 394 0.00 18474 20/09/%088 ush 7,424, 633 627,410 0.00

01/02/2028
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20221231 HERE
MEEIC MEEIC
aHsd aHsd
BEXR BE KR /EEeE BE (2—n) 2&%) BEXER BE B /BEeE Bl -—n0) &%)
?Ngjmlgowzggles WSS G g 4,597, 317 487,985 0.00 ?“237%”)20?22%3?“ D6 gy, 8, 506, 383 5L448 0,00
?NESHIOZOTQZ%Z?“ DHALE g 7,946, 786 683,279 0.00 ?M;QMIOZOFETZ%T;“ DS g 6,427, 801 715,181 0.00
le§2§§3@,§§%0§§”“ WS g 11,792, 325 1L142, 143 0.01 ?“gimlgfgfzﬁ?“ DS gy, 2,270, 556 225,416 0.00
?N\;HOZOTEZ%Z?“ W g 4,903, 158 455,219 0.00 ﬂg’mlgbﬂmoj;““ WEUT S e 14, 400, 688 1,317,955 0.01
?fqg};gbﬁg?’miz”“ WS g 8,822, 727 1,009,694 0.01 ?“gimlgfggzﬁ?“ DS gy 4,630, 193 430,278 0.00
?NMOZOTEZ%T;“ DSBS g 7,465, 692 94,724 0.00 ?“gimlgfgfzﬁg“ DG S g 8, 166, 543 816,671 0.00
?N\;HOZOT;Z%ZT“ DB g 4,730, 923 458,304 0.00 ?“gimlgfgg‘z%i?“ WSS gy 13,021,659 1,389,041 0.01
SNSSQJ%GF&Z%%?“ wA gy 17,570, 510 1,057,239 0.01 ?“gimlgfg%%i?“ WSS qp 4,934,936 488,032 0.00
?NESHIOZOT;Z%Z?“ DB g 6,335, 033 512,689 0.00 ?“237%1020F§§‘2%i;1“ WL gy 8,763, 862 843,133 0.00
?%Li};gb/ig?’zoij”es WIS g 2,524, 068 222,758 0.00 fﬁi%%lgb,,f§§7§o§?rles BT e 13,986, 401 1,500,646 0.01
?fqﬁ};gb/,ggﬁ’zoizries WD S g 11,910, 656 1,363,954 0.01 ?M;gm”)zoFgfzfﬁ?“ 2T ST gy 11,681,655 1,064,486 0.01
SN&;%F??Z%?“ DETAT gy 29, 661, 332 1,195,840 0.01 ?“237%”)20?22%3?“ WS gy 26, 255, 563 2,613,667 0,01
?fqﬁ};gb/,ggj’zoij”es W g 5,271, 071 494,852 0.00 ?M;L%IOZOFEEZ%EWS WS gy, 4,708, 540 333,941 0.00
?%Li}%lg'o/,ggfj’zoijries WTHEE g 10, 143, 697 793,412 0.00 ?“237%1020F§22%i;1“ WK g 13,551, 806 1,480,009 0.01
?%Li};gb/ig?’zoij”es W g 4,929, 284 507,328 0.00 ?“gimlgfgfzﬁ?“ DTS gy, 12, 762, 848 1,375,160 0.01
Tg‘:’mmz'ofg%?es20”'”2 S s 9,219, 622 886,145 0.01 ?“gimlgo%'iNzgj;les DL g 11,835, 422 1,259,821 0.01
?N\;SHIOZOHESZ%T;“ WSS gy 4,828, 957 464,858 0.00 gk?gﬁ?ﬁ;&;]‘“ ) 9, 501, 619 10,208 0.00
?fqﬁ};gb/,ggj’zoizri“ WIS g 4,988, 177 425,472 0.00 mﬂ?ﬁz{&;m Series ST gy 6, 245, 272 120,609 0.00
?N\;SHIOZOTEZ%T;“ DI S g 6,833, 088 14,592 0.00 gkgggfmslgoim Series S0y 3,095, 180 57,938 0.00
?Ngjmlozofﬁzzzgms WSS g 5, 164, 161 460,237 0.00 g“l'glfﬂ“}épgléngRN Serfes WOy 766, 875 6,912 0.00
?fqﬁ};gbw’zoig”es WIS S g 6,203, 159 598,754 0.00 gﬁ'fﬁ;ﬁlgsg%% IZR/%B /52"0?4“ UsD 5,679, 510 5,517 0.00
?NESHIOZOTQZ%Z?“ W W g 10,073,921 982,371 0.01 gkggjfﬁgs(m?o;” Series S0 yyqy) 2,770,501 85,660 0.00
?%L;'mlgb/,gg?’miz”“ WIS g 7,804, 858 847,791 0.00 mgﬁﬂ“}épiégm“’“ Serfes WIETAT— gy 7,362, 764 296,971 0.00
?%Li}%lg'o/,ggfj’zoijries TS g 5, 276, 256 476,531 0.00 8“2?75;]‘116?507[30;” Series G0 gy, 5, 465, 476 124,528 0.00
GO, 10, FRY, Series 201863 'S8 25175 ds,659 0.0 OSSR Series 018 ) 116,556 e

18474 20/04/2048

0.551% 16/07/2059
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MEEIC MEEIC
aHsd aHsd
BEXR BE KR /EEeE BE (2—n) 2&%) BEXER BE B /BEeE Bl -—n0) &%)
SNXSGS%T'%PSIZIEOB};RN Series WIS gy 2, 567, 609 91,905  0.00 2?33;?%2?”““1"’” (o (Thel gy, 2,609, 000 2,306,567 0.01
SNXS;%T'%PSIZIE%};RN Series WITSL gy 2,724, 029 92,88  0.00 ?gjgﬁ%zgi”“”bm (o (Thel gy 8,039, 000 6,223,783 0.03
gNgéf%ﬂifs%Ig%?N Series WISy 10,029, 542 357,00 0,00 goggw:egg /Ezzoif”bb” Co. () g 6, 120, 000 4,732,531 0.03
gfﬁL;z;TTésg’zégéﬂFR“ Series 1B gy 5,563, 615 249,971 0.00 goggw:e?z /E;;ZOK;)[R”M Co. () g 5, 653, 000 4,362,000 0.02
gN\B'SBS%TRg%BIgOgRN Series WL yyqy) 11,944, 353 529,357 0.00 ?gjgiggz};"a““e’ free, RGBS gy, 491,000 377,658 0.00
gNgjf%T'iﬁzlngRN Series T gy 6,872, 509 337,763 0.00 gfjgg’/";]"zzdi“gs Con LIRS TSy 850, 000 782,584 0.00
SN\;;%H%PSOZISOJZRN Series WAL yyqy) 31,538, 529 1,403,318 0.01 ?ri}z’gz l;;%g%gggco e, A g 2, 067, 000 1,617,651 0.01
SNX:%T'%PSMIE%FZRN Series WL yyqy) 23, 488, 888 1,142,265 0.01 ?gjff/ﬁ“ e, WIRS.5T56 gy, 5, 046, 000 3,428,260 0,02
gNg?gsnﬂijgogN Series W yyqy) 19, 135, 586 1,024,448 0.01 %HQNT%;E“M Ine., WAB.ST0 5,210, 000 4,328,912 0.02
gNg?gsnﬂijgogN Series L yyqy) 36, 875, 289 2,121,552 0.01 ?E%;/;B;‘fsm“’ e, MIATE i 9, 595, 000 7,836,704 0.04
?Nggg’%}’%;goy Series WAL yyqy) 13,351, 990 81,214 0.00 ?gji;;loe;omo“’ Ine,, WAL gy, 6,172, 000 4,094,813 0.02
§°25;dgvl /?ge/;;“g Co LG A gy 2,829, 000 2,509,433 0.01 ?ZZTS.L;lgésolir/zgiezoigl)“k s g 884, 000 638,292 0.00
ARSI e e o SO EBOW W me s o
goé:%nfoa/%};s/gégzp, Inc. (The), FRN UsD 10, 040, 000 9, 050, 627 0.05 ?g;ﬁ;ZZ&Z-GUQ D, 144A4.634%  USD 7,500, 000 6, 980, 541 0.04
3°3§§§"ffi}§§é§3p e e B s 8,410, 000 7,567,302 0.04 Siffi?zgoafaeasﬁfz"”?“ T1Y4U48A[4 gsKT% UsD 1,450, 000 1,316,848 0.01
(l}oéjgfénls(%};’gé;;py e el Ush 5,060, 000 4,087,923 0.02 (l}g/;)lgﬁgj:e Securitiyes Trust, FRY,
({oéjgfénffi//cfgs/%;;p, Inc. (The), FRN UsD 105, 000 85,832 0.00 ?g%;;zﬁ?-GCZS D", 1440 4.454%  USD 2,500, 000 2,051, 028 0.01
g°éj:a; fi)zhszg;g”p fre. (he), PRV ey 140, 000 116,55 0.0 gglgzgggegew?;i; E‘f;g/zgigl“ UsD 1,250, 000 97,078 0.01
goéfg;"ia%}f%;;p fre. (he), RV ey 8, 550, 000 7,440,066 0.04 gglgzgfe;“”;;;; E‘fig/zgj;m UsD 2,290, 243 1,549,786 0.01
goé::a;f%hszg;;up e e B s 85, 000 62621 0.00 Siffi?%f?ﬁii"”ém ﬁiitg gng% Usb 5, 156, 000 3,429,339 0.02
g?ég;‘;agfﬂz}fzfé;}”pv e e Ush 3,694, 000 2,783,911 0.01 (1}3/\(1)5!12;22 Securities Trust, Series
(S}Oé:mz;rllSlaZcthl gioup, fe. (T, PRV 5 892, 000 6T 001 ?21(;5@22000 144 3.4 UsD 1,750, 000 1,223,929 0.01
Zﬁ;“ggr§°{ifr°”"' fre. (hel, RV ey 1,487,000 1,166,383 0.0 ggfég;ges“”izlfzZ‘ﬁolgzggifi usb 1, 000, 000 887,040 0.01
z‘jéj:a;frﬁgf”p fre. (hel, RV ey 2,110, 000 1,801,318 0.01 93:“‘“? mi:g’;& ;?ESZ@?SE“ UsD 1,487,078 1,312,323 0.01
Goldman Sachs Group, Inc. (The), FRN UsD 5, 969, 000 5,313, 898 0.03 GSAMP Trust, FRN, Series 2006-FM1 UsD 9,320, 141 1,387, 415 0.01

5. 3% Perpetual

‘A2C7 4.549% 25/04/2036
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HEEIC HEEI
a9 a%Hd
BEMR BE HKE/EESE Bl (a-—n) 8% BERNR BE HBE/EELE Kl (a—0) 8 %)
G‘SA\‘ll)J Trus_t, F’RNl Se_rles 2006-HE3 ) 16,330 15,951 0.00 Harsco Corpl., 1444 5. 75% 31/07/2027/ Ush 1,717,000 1,270, 728 0.01
A0 4.549% 25/05/2046 Herc Holdings, Inc., 144A 5.5%
. Ush 18, 988, 000 16, 468, 275 0.09
GSAVP Trust, FRN, Series 2006-NC2 15/07/2027
o’ on USD 4,021, 946 2,020, 249 0.01 )
A2D” 4.629% 25/06/2036 Hertz Corp. (The), 144A 4.625%
. Ush 6,917, 000 5,443, 402 0.03
GSAVP Trust, FRN, Series 2003-HE1 USD 136, 568 101,463 0.00 01/12/2026
M1 5.183% 20/06/2033 ’ ’ ' Hertz Corp. (The), 1444 5% 01/12/2029  USD 8,578, 000 6, 047,921 0.03
GSMSC Pass-Through Trust, FRN, Hertz Corp. (The) 6.25% 15/10/2022 § ~ USD 2,690, 000 94, 376 0.00
Series 2008-2R ‘241", 144A7.5%  USD 1,093, 683 246, 506 0.00  Hertz Corp. (The) 5.5%
95/10/20% 15/10/2024 § Ush 25,677, 000 900, 855 0.01
GSR Mortgage Loan Trust, Series Hertz Corp. (The) 7.125%01/08/20%6 § ~ USD 12,215, 000 1, 085, 666 0.01
2004-15F ‘142 5.5% 25/12/2034 UsD %, 593 68, 322 0.00 Hertz Corp. (The) 6% 15/01/2028 ~ USD 10, 825, 000 911, 485 0.01
GSR Mortgage Loan Trust, Series Hess Nidstream Operations LP, 144A
005-6F ‘145 5. 25% 25/07/2095 USD 419, 126 380, 591 0.00 5. 605% 15/02/20%6 UsD 8,270, 000 7,549, 317 0.04
GSR Mortgage Loan Trust, Series Hess Midstream Operations LP, 144A
9006-1F ‘20167 6% 25/02/2036 UsD 288, 158 141,911 0.00 L5% 15/02/2030 UsD 5,497, 000 4,403, 951 0.02
GSR Mortgage Loan Trust, Series Hilcorp Energy I LP, 144A 6. 25%
005-1F ‘243’ 6% 25/02/2035 USD 76, 860 52, 764 0.00 01/11/2028 UsD 1, 305, 000 1,107, 106 0.01
GSR Mortgage Loan Trust, Series Hilcorp Energy I LP, 144A 5. 75%
2006-1F ‘249 6% 25/02/2036 USD 510,215 251,268 0.00 01/02/2029 Uush 2,035, 000 1,697, 347 0.01
GSR Mortgage Loan Trust, Series Hilcorp Energy I LP, 144A 6%
006-9F “SAT 6. 25% 25/10/2036 USD 394, 746 329,079 0.00 15/04/2030 Uush 3,076, 000 2,563, 897 0.01
GSR Mortgage Loan Trust, Series Hilcorp Energy I LP, 144A 6. 25%
9007-1F ‘3413 6% 25/01/2037 USD 112,684 70, 069 0.00 15/04/2032 Ush 2,562, 000 2, 136, 806 0.01
SR Mortgage Loan Trust, FRY, Series Hilton Domestic Operating Co., Inc.,
2005-AR4 ‘3457 3. 076% 25/07/2035 UsD 998,236 646,617 0.00 1444 5. 75% 01/05/2028 UsD 3, 468, 000 3,138,621 0.02
SR Mortgage Loan Trust, FRY, Series Hilton Domestic Operating Co., Inc.,
0053 6A 3. 1TH 25/05/2035 USD 50, 284 39, 320 0.00 444 3. T5% 01/05/2029 UsD 3,453, 000 2,798, 750 0.02
SR Mortgage Loan Trust, FRY, Series Hilton Domestic Operating Co., Inc.,
00T 6L 37605 25/11/2035 UsD 502, 618 417, 150 0.00 144 1% 01/05/2031 Ush 2,073, 000 1,623,979 0.01
Gulfport Energy Corp., 144A 8% Hilton Domestic Operating Co., Inc.
17/05/2026 USD 8, 664, 004 7,913, 525 0.04 48754 15/01/2030 Uush 3,259, 000 2,782,923 0.01
Gulfport Energy Corp. 6% 15/10/2024 §  USD 9,920, 000 17,448 0.00  HLF Financing SARL LLC, 144A 4.875%
Gulfport Energy Corp. 8% 17/05/2026  USD 1,608, 415 1,469, 094 0.01  01/06/2029 USD 2,925,000 1,891, 001 0.01
Gulfport Energy Operating Corp. Holly Energy Partners LP, 1447 6. 375%
6.375% 15/05/20%5 § USD 3, 358, 000 5,906 0.00 15/04/2007 Ush 3,512,000 3,232, 488 0.02
Gulfport Energy Operating Corp. Holly Energy Partners LP, 144A 5%
6.375% 15/01/2026 § USD 11, 755, 000 20, 676 0.00 01/02/2028 UsD 3,185, 000 2,718, 261 0.01
GYP Holdings I11 Corp., 144A 4.625% Hologic, Inc., 1444 4.625% 01/02/208  USD 1,746, 000 1,543, 060 0.01
01/05/2029 UsD 716,000 551,435 0.00 Hologic, Inc., 1444 3.25% 15/02/2029  USD 12, 357,000 10,017,614 0.05
Hanesbrands, Inc., 144A 4.875% Home Equity Loan Trust, FRN, Series
15/05,/2026 USD 5,296, 000 4,462, 604 0.02 NO-REL ‘9413 4,619% 25/04/2037 UsD 8, 660, 258 7,804, 575 0.04
HarborView Mortgage Loan Trust, FRN, Home Equity Mortgage Loan
Series 2006-14 “IAIN 4.519% USD 6, 956, 569 5,837,003 0.03  Asset-Backed Trust, FRN, Series ~ USD 191, 008 157,742 0.00
25/01/2047 2004-C ‘M2 4.069% 25/03/2035
HarborView Mortgage Loan Trust, FRN, Home Equity Mortgage Loan
Series 2003-11 241N 4.649% USD 173,724 146, 375 0.00  Asset-Backed Trust, FRN, Series ~ USD 332, 699 2617, 329 0.00
19/08/2045 2004-C M3 4.069% 25/03/2035
HarborView Yortgage Loan Trust, FRN UsD 8, 179, 146 1,970,890 0.02 Hughes Satellite Systems Corp. 5.25% UsD 3,269, 000 9,911,323 0.02

DAL 4.539% 19/05/2036

01/08/2026
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Hughes Satellite Systems Corp. 6.625% Impac Secured Assets Trust, FRN,
01/08/2026 usb 7, 486, 000 6,627, 424 0.03 Series 2007-3 ‘AL’ 4.629% [IN)] 1, 584, 371 1,209, 079 0.01
Huntington Bancshares, Inc., FRN 5.7% 25/09/2037
Perpetual USD 8,816, 000 7,673, 404 0.04 Impac Secured Assets Trust, FRN,
Huntington National Bank (The), FRN Series 2007-3 ‘ALC" 4. 749% [IN)] 2,654, 891 1,993,974 0.01
5. 6998 18/11/20%5 UsD 2,965, 000 2,782, 569 0.01 95/09/2037
Hyundai Capital America, 144A 1.65% IndyMac INDX Mortgage Loan Trust,
17/09/2026 usb 9,000 BT 000wy oy 3 i 25050 U 2682 Lenbr 0.0l
Hyundai Capital America, 1444 2.1% IndyNac INDX Mortgage Loan Trust,
15/09/2028 Usp 115, 000 88,201 0.0y Series 2005-4R14 AN 4.989%  USD 255, 641 194,425 0.00
IAA, Inc., 144A5.5%15/06/202T  USD 1, 366, 000 1,248,698  0.01 25,;07/2035
; IndyMac INDX Mortgage Loan Trust,
leahn Enterprises 1P 6250 g 3,485, 000 3,167,771 0.02 FRy, Series 2005-AR3 ‘341" 2.761%  USD 151,188 132,791 0.00
15/05/2026 oy s SRS AL 0 ) , -
Tcahn Enterprises LP 5. 25% /0472085
15/05/2027 ' UsD 1,143,000 981, 462 0.01 IndyNac INDX Mortgage Loan Trust,
‘e FRY, Series 2007-AR21 ‘6AL" 3. 138% [IN)] 8,697, 742 5, 960, 558 0.03
s Peprises IPAIT ysp pamom 27582 000 st
. . Ingevity Corp., 144A 3.875%
;H;g;tigﬁ;%g;;lons, Inc., 144A USD 12,424, 000 9, 830, 282 0.05  01/11/2028 ush 1,976, 000 1,593, 088 0.01
iHeartComncations, Te., 1444 Ingles Varkets, Inc., MAALH ey, 108,000 86,631 0.00
4755 15/01/2028 o USDh 3,105, 000 2,344, 395 0.01  15/06/2031 ! ! :
ifeartComunications, Tne. 6.575% Istalld Btlding Frodcts, e, Ty, 686, 000 580,365 0.00
01/05/2026 e UsD 19, 273, 661 16, 527, 752 0.09  5.75% 01/02/2028 ! ! :
iH/ TiEC nicati Inc. 8,375 Intel Corp. 2% 12/08/2031  USD 90, 000 66, 840 0.00
01335,,28;"; ICELIOnS, e 85000 g 9,792, 573 7,837,284 0.04 TQVIA Inc., 144A 5% 15/10/2026  USD 15,154,000 13,555,616  0.07
ILi:CfiC tal Trust I PRV, 1444 IQVIA, Inc., 144A 5% 15/05/2027  USD 6, 343, 000 5,633, 607 0.03
-Capital Trust I, FRN, .
IRB Holding Corp., 144A 7%
6.88% 21/12/2065 O G i vy et * usp 245,000 228,998 0.00
LLFCE-Capital Trust [T, FRY, 1444 Tron Vourtain, Inc., REIT, 1444 4.875%
6.538% 21/12/2065 usb SOT000 491822 0.0 B PP e B USD 11,684,000 10,068,586 0.0
Imola Merger Corp., 144A 4.75% I ; 144 5950
s USD 25, 817, 000 21, 000, 989 0.11 ron Mountain, Inc., REIT, 1444 5.25%
15/05/2029 50308 USD 2,505, 000 2,157,957 0.0l
Impac CMB Trust, FRN, Series 2004-5 Tron Nountain, Tnc., REIT, 144A 5%
UC 51004 25/10/2034 Usp 65,164 %562 0.0 07/2008 ush 5,780, 000 4,877,952 0.03
Tmpac CMB Trust, FRN, Series 2005-1 Tron Yountain, Inc., RELT, 1444 4. 5%
VT 4900% 95/04/2035 Usb 249,079 24,028 0.00 s UsD 4,768, 000 3,682,659 0.02
Tnpac CMB Trust, FRY, Series 2004-7 11C Holdings Corp., 144A 2.95%
125300 25/11/2034 usb 31, 830 O 000 030 UsD 205,000 161,975 0.00
gmpa,c C\IB TTL;SIYFITRN 591:195 2005-1 UsD 219,714 233,809 000 P \Iorgan Alternativ‘e Lo)an Trust,’
142" 5.009% 25/04/2035 FRY, Series 2006-A2 ‘IAl" 4.569%  USD 2,411,513 1,879,078 0.01
Impac CMB Trust, FRN, Series 2005-2 25/05/2036
o ! or UsD 238,606 204,312 0. 00 .
142" 4.664% 25/04/2035 J.P. Norgan Alternative Loan Trust,
Tmpac CMB Trust, FRY, Series 2004-5 STEP, Series 2006-S3 ‘A4’ 6.81% [IN)] 5,547, 063 4,834, 249 0.03
T 5259 25/10/2034 usb 134,591 U8, 138 000 o5 g s
Impac CMB Trust, FRN; Series 2004-10 J.P. Norgan Alternative Loan Trust,
‘90 5.000% 25/03/2035 USD 845, 364 693, 368 0.00 STEP ‘45" 6,98 25/05/20%6 usb 2, 362, 505 1,887, 651 0.01
Impac Secured Assets CMN Owner J.P. Norgan Chase Comnercial
Trust, Series 2003-2 A" 3.75%  USD 282,873 202,026 0.00  Nortgage Securities Trust, FRY, Series UsD 5,500, 000 3,786, 705 0.02

25/08/2033

2016-Jp3 D", 144 3. 5384
15/08/2049
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J.2. Morgan Chase Comnercial JPMBB Commercial Mortgage
Nortgage Securities Trust, FRY, Series ~ USD 6, 000, 000 5,094, 196 0.03  Securities Trust, FRY ‘C" 4.774%  USD 6, 370, 000 5,304, 503 0.03
N13-C16 E, 1444 3. 7448 15/12/2046 15/12/2048
J.2. Morgan Chase Comnercial JPABB Commercial Mortgage
llortgage Securities Trust, FRY, Series ~ USD 3,320, 000 2,429,075 0.01  Securities Trust, FRY ‘C’ 4.8%4%  USD 5,000, 000 4,208, 567 0.02
N15-JP1 E, 1444 4, 3835 15/01/2049 17/03/2049
J.P. Morgan Mortgage Trust, FRN, JPABB Comnercial Mortgage
Series 2004-A6 ‘1AL 3.007% UsD 72, 644 59, 687 0.00  Securities Trust, FRN, Series 2013-C17  USD 1,415, 000 1,232, 908 0.01
25/12/2034 D, 1444 5.046% 15/01/2047
J.P. Morgan Mortgage Trust, FRN, JPMBB Comnercial Mortgage
Series 2005-A8 ‘1A1" 3.759% UsD 18,252 13,965 0.00  Securities Trust, FRY, Series 2014-21  USD 2,049, 000 1,670,766 0.01
%/11/2035 D, 1444 4.T98% 15/08/2047
J.P. Morgan Mortgage Trust, FRY, JPUBB Comnercial Nortgage
Series 2006-A4 ‘1A’ 3.475% USD 1,713, 185 1,174,830 0.01  Securities Trust, FRY, Series 2015-(33  USD 2,997, 000 2,291, 504 0.01
25/06/2036 D, L44A 4.274% 15/12/2048
J.P. Morgan Mortgage Trust, FRN, JPVBB Comnercial Nortgage
Series 2005-46 142 4.109% USsD 173,252 149,230 0.00  Securities Trust, FRY, Series 2016C1  USD 1,464, 500 1,117,927 0.01
25/09/2035 D2, 1440 4394 17/03/2019
J.P. Morgan Nortgage Trust, Series JPUBB Comnercial Nort,
o Cgtes e o UsD 2,515, 209 1,764,550  0.01 fortgage
200552 “2A15" 6 25/09/2035 Securities Trust, Series 2013015 ‘F',  USD 2,000, 000 1,712,445 0.01
J.P. Morgan Mortgage Trust, FRN, 1444 3.5% 15/11/2045
Series 2007-S1 ‘2A1T 4.719%  USD 3,663, 844 979,802 0.01  [pyer Comercial Vortgage
25/03/2081 Securities Trust, FRY, Series 2017-J5  USD 5,000,000 3,605,518 0.02
J.P. Morgan Mortgage Trust, FRN, D, 1444 4.681% 15/03/2030
Series 2006-A7 ‘244 3.702% USD 390, 903 283,785 0.00  pup Comercial Vortgeee
25/01/2037 Securities Trust, FRY ‘D', 144 3198 USD 2,500, 000 1,679,635 0.01
J.P. Morgan Mortgage Trust, FRN, 15/12/2049
Series 2006-A5 ‘3A5" 3.52% USD 1,027,771 789,421 0.00
»vely g JPMorgan Chase & Co. 5. 5%
25/08/2036 25/08/2042 ’UsD 1,963 1,625 0.00
J.P. Morgan Mortgage Trust, FRN, Kaiser Aluninun Cor -
D, 1444 4.625%
Series 2005-A8 “4A1’ 3.843% UsD 1,069, 391 845,503 0.00 1 0an0ng UsD 4,115, 000 3,368,428 0.02
2/11/203 P
Kaiser Aluminum Corp., 144A 4.5%
J.P. Morgan Mortgage Trust, FRY, 01/06/2031 UsDh 4,220, 000 3,113, 062 0.02
;?%;;25297"“ SAI" 3.366  USD 81,479 73,802 0.00 e 1rc. 144A 4.75% 30/09/2038  USD 697, 000 574,313 0.00
b} 0 .
Kennedy-Wilson, Inc. 4.75%
1. organ Nortgage Trust, FRY, 0?}32 /;029 som e " UsD 3,305,000 2,461,728  0.01
Series 2005-A3 ‘6A6’ 3.047% USD 86, 082 78,685 0.00 g o oav—Wilson, Tnc. 4.75%
25/06/2035 01/02/2030 o USD 1,150, 000 821,782 0.00
{'?};iﬂ‘;%%m“"” fre., WAL gy, 5,156,000 4,662,619  0.02  KemedyFilson, Inc. 5% 01/03/2031  USD 6,072,000 4,927,967  0.03
0/ U/ ZUZk .
. Keurig Dr Pepper, Inc. 3.2%
- UsD 355,000 290,468 0.00
Eggggé;“c” 1A 6285 yyqy) 3,250, 000 2,864,130 0.02  01/05/2030
TELD-WEN, Tnc. . 1444 4 6256 KeyBank NA, FRN 0.433% 14/06/2024  USD 9, 540, 000 8,693,668  0.05
) e OEh T UsD 6,857, 000 5,382,905 0.03  KeyCorp, FRN 4.789% 01/06/2033  USD 20,000 17,703 0.00
16/12/2025 KFC Holding Co., 144A 4.75%
Elf;ggmlnc A4 TS o 6, 576, 000 465,33 0.02 01/06/2027 USD 370, 000 332,912 0.00
JPIBB Comercial Vortgage f;?gé};ozzldmgs P, HUAS.8T50 g, 3, 886, 000 3,414,358 0,02
Securities Trust, FRY, Series 2015-C31  USD 980, 000 848,144 0.00
ecurities frust, T, Sertes ' ' KLA Corp. 4.65% 15/07/2032  USD 30,000 9,494 0.00

B 4.776% 15/08/2048
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Kontoor Brands, Inc., 144A 4.125% Long Beach Mortgage Loan Trust, FRY,
15/11/2029 UsD 1, 092, 000 836, 321 0.00 Series 2003-4 ‘NI 5.409% Uush 341, 822 317,409 0.00
Korn Ferry, 144A 4.625% 15/12/2027  USD 1,093, 000 943, 570 0.01  25/08/2033
Kraft Heinz Foods Co. 3.75% Long Beach Mortgage Loan Trust, FRN,
01/04/2030 UsD 205,000 175, 115 0.00 Series 2004-3 ‘M2 5.289% UsD 723, 250 657, 246 0.00
LABL, Tnc., 1444 6.75%15/07/2026  USD 16, 129, 000 14, 296, 341 0.07  25/07/2034
LABL, Tnc., 144A10.5%15/07/2027  USD 4,915, 000 4,241, 980 0.02  Louisiana-Pacific Corp., 1444 3.625%
Lamar Media Corp. 3.75% 15/02/2028  USD 321,000 268, 610 0.00  15/03/2029 USD 900, 000 730,907 0.00
Lamb Weston Holdings, Inc., 144A LPL Holdings, Inc., 144A 4.625%
4,875% 15/05,/2028 USD 3,921, 000 3,486, 951 0.02 15/11/2027 Uush 2,393, 000 2,098, 023 0.01
Lamb Weston Holdings, Inc., 144A Lumen Technologies, Inc., 144A 5.125%
£, 125% 31/01/2030 USD 15,991, 000 13,154, 882 0.07 15/12/200%6 UsD 39, 255, 000 32,194,235 0.17
Lamb Weston Holdings, Inc., 144A Lumen Technologies, Inc., 144A 4%
1.375% 31/01/2032 USD 1, 056, 000 865, 423 0.00 15/02/2027 Uush 10, 475, 000 8, 326, 296 0.04
LB-UBS Commercial Mortgage Trust, Lunen Technologies, Inc., 1444 4. 5%
FRY, Series 2006-C6 ‘AJ" 5.452%  USD 4,014, 572 1,698, 837 0.01  15/01/2029 USD 3,83, 000 2,480, 860 0.01
15/09/2039 . Lume? iecﬁnologles, Inc., 144A USD 8,726, 000 5,879,514 0.03
Lehman Mortgage Trust, Series 2006-3 USD L 757, 909 456, 533 0.00 5. 375% 15/06/2029
‘142" 6% 25/07/2036 T ’ ' W/T Homes, Inc. 4.95% 01/02/2028  USD 1,400, 000 1,165, 780 0.01
Lehnan Nortgage Trust, Series 2007-7 Macy’ s Retail Holdings LLC, 1444
ST 6.5 /08203 USD 7,826,515 3,844, 369 0.02 5.875% 15/03/2030 Ush 1,576, 000 1,275,815 0.01
Lehman XS Trust, FRN, Series 2005-7N Madison TAQ LLC, 144A 4.125%
NN 3565 25/12/2035 USD 586, 063 476, 553 0.00 30/06/2028 UsD 10, 080, 000 7,860, 563 0.04
Lehman XS Trust, FRY ‘TAIA" 2.922% Madison TAQ LLC, 144A 5. 875%
95/00/207 USD 2,782,939 2,232,816 0.01 30/06/2029 UsD 9,591, 000 6,185, 794 0.03
Lehnan XS Trust, FRN, Series 2005-5N Magnolia 0il & Gas Operating LLC,
AN 3624 25/11/20% USD 735, 122 666, 392 0.00 1440 6% 01/08/2026 Ush 900, 000 815, 958 0.00
Lehnan XS Trust, FRN, Series Manufacturers & Traders Trust Co.
0E-16Y M1 4396 25/11/2046 USD 4,041, 405 3,191, 966 0.02 5.4 91/11/20%5 Ush 5,600, 000 5,273, 438 0.03
Level 3 Financing, Inc., 1444 4.625% Marriott Omership Resorts, Inc., 144A
15/09/2007 USD 6, 808, 000 5,313, 675 0.03 61955 15/00/20%5 UsD 2, 143,000 2,066, 351 0.01
Level 3 Financing, Inc., 1444 3.625% Varriott Omership Resorts, Inc., 1444
15/01/2029 USD 3,123,000 2, 144, 166 0.01 L5 15,/06/2029 Ush 1,337,000 1,046, 787 0.01
LQI Homes, Inc., 144‘.4 4515/07/2029  USD 819, 000 593, 168 0.00 Mar’no’tt Ownership Resorts, Inc. 4.75% UsD 936, 000 192,611 0.00
Liberty Interactive LLC 8. 25% UsD 5 980, 000 9 955. 804 0.01 15/01/2028
01/02/2030 T T ' NasTec, Tnc., 1444 4.5% 15/08/2028  USD 11, 879, 000 9,931, 314 0.05
ce oo 25% 15/08/202
Lithla Motors, Inc., 1444 4.375% ) 3,642, 000 2,803, 839 0.02 NasTec, Inc., 1444 6.625% 15/08 ,9,9 UsD 666, 000 561,903 0.00
15/01/2031 VASTR Alternative Loan Trust, Series
. . G om i e Ush 58, 494 50, 147 0.00
Live Nation Entertainment, Inc., 144A 2005-3 ‘1AL’ 5. 5% 25/04/2035
e [IN)) 6, 954, 000 6, 309, 480 0.03 .
4.875% 01/11/2024 MASTR Alternative Loan Trust, Series
. ) . 00 T or /10 /e UsD 194, 430 129,837 0.00
Live Nation Entertainment, Inc., 1444 2000-6 142" 5. 5% 25/12/2035
1m0 ) USD 8,892, 000 7,916, 081 0. 04 . .
5.625% 15/03/2026 MASTR Alternative Loan Trust, Series
. ) . o1 o) UsD 605, 671 542,753 0.00
Live Nation Entertainment, Inc., 1444 2004-12 ‘341" 6% 25/12/2034
e USD 18,848, 000 17,093, 399 0.09 .
6. 5% 15/05/2027 MASTR Alternative Loan Trust, Series
Live Nation Entertainment, Inc., 1444 20055 ‘3A" 5. 75% 25/08/2035 USD 83,490 26,471 0.00
4.75% 15/10/2027 Ush 18,750, 000 15,562, 268 0.08 Mastr Asset-Backed Securities Trust,
Live Nation Entertainment, Inc., 1444 FRY, Series 2004-0PT2 ‘N2’ 5.03% UsD 249,512 221, 485 0.00

375 15/01/20% USD 3,018, 000 2,435,328 0.01

25/09/2034
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Vastr Asset-Backed Securities Trust, VetLife Capital Trust IV, 1444 7.875%
FRY, Series 2003-0PTI “W3" 7.13% UsD 1,343, 044 1, 164, 409 0.01  15/12/2067 Usb 6,302,000 6,383, 058 0.03
25/12/2032 Vetlife Securitization Trust, FRY,
Vastr Asset-Backed Securities Trust, Series 2017-14 ‘A", 1444 3% [IN)] 2,254, 996 1,982, 259 0.01
FRY, Series 2003-NCI ‘W4’ 3, 5364 UsD 521,047 472,201 0.00  25/04/2055
25/12/2034 NetLife, Inc., FRN 3.85% 31/12/2164  USD 22,570,000 19, 690, 629 0.10
X ) s o
Matador Resources Co. 5.875% UsD 2,769, 000 9493, 156 0.01 M&?[Llfe,. Inc., FRN 32873‘:“ Perpetual ~ USD 7,289, 000 6,518, 458 0.03
15/09/2026 Midcontinent Communications, 144A
) J = anry 1z UsD 5,610, 000 4,760, 279 0.03
Vatch Group Holdings 1T LLC, 144A 5% 5.375% 15/08/2027
0 oo UsD 2,116, 000 1, 835, 362 0.01 . . -
15/12/2021 \lileage Plus Holdings LLC, 1444 6. 5%
) ) Ush 8,802, 567 8,212, 249 0.04
Match Group Holdings IT LLC, 144A USD 850,000 711 978 0.00 20/06/2027
4.625% 01/06/2028 ! ! ’ Mill City Nortgage Loan Trust, FRY,
Vatch Group Holdings IT LLC, 144A Series 20182 ‘Al", 144A 3.5% USh 1,020, 763 937, 681 0.01
5.625% 15/02/2029 UsD 431,000 371,671 0.00 25/05/2058
Vattel, Inc., 1444 3.375% 01/04/2026 UsD 2,748, 000 2,367, 945 0.01  Minerals Technologies, Inc., 144A 5%
Vattel, Inc., 144 5.875% 15/12/2027 UsD 2,527,000 2,327,055 0.01  01/07/2028 Usb 860, 000 TI7, 997 0.00
Vattel, Inc., 1444 3.75% 01/04/2029  USD 3,439, 000 2,830, 599 0.02  MIWD Holdeo IT LLC, 144A 5.5%
Mattel, Inc. 5.45%01/11/2041  USD 50, 000 38,192 0.00  01/02/2030 Usb 2,452,000 1,863, 240 0.01
Vauser Packaging Solutions Holding Mohegan Tribal Gaming Authority,
Cor, 1444 5.5% 15/04/2024 UsD 32,156, 000 29,293, 131 0.15 1443 8% 01/02/2026 UsD 3,000, 000 2,612,419 0.01
Vauser Packaging Solutions Holding Nolina Healthcare, Inc., 1444 4.375%
Cou, 144 7,250 15/04/2005 UsD 5,705, 000 4,948, 023 0.03 15/06/2028 UsD 4,893, 000 4, 186, 238 0.02
MeGraw-Hill Education, Inc., 1444 Nolina Healthcare, Inc., 1444 3.875%
5.75% 01/08/2028 UsD 8,295, 000 6,540, 211 0.03 5112030 UsD 7,623, 000 6,054, 444 0.03
VE Funding LLC, Series 2019-1 ‘A2, Mondelez International, Inc. 1.5%
1444 64185 30/07/209 UsD 6,571, 750 5,921, 094 0.03 01/02/2031 UsD 245,000 176, 302 0.00
| 1 /i Vi e -
Vedline Borrower LP, 144A 3.875% UsD 99,591, 000 17,091, 517 0.09 Moog, Inc., 144A4.25% 1?/12/202/ USh 1, 150, 000 997,070 0.01
01/04/2029 Morgan Stanley, FRN 0.529%
! - Ush 7,997, 000 7,431,885 0.04
Medline Borrower LP, 144A 5. 25% 25/01/2024
/ UsD 10, 719, 000 7,969, 906 0.04 .
01/10/2029 Morgan Stanley, FRN 0.731%
: _— Ush 8,420, 000 7,767, 284 0.04
Veritage Homes Corp., 144A 3.875% 05/04/2024
. UsD 1,273,000 1,005, 129 0.01 .
15/04/2029 Morgan Stanley, FRN 0.791% UsD 5 685, 000 5 031 054 0.03
Verrill Lynch Alternative Note Asset 22/01/2025 i L )
Trust, FRY, Series 2007-0AR3 ‘AL’ USD 4,241,723 3,378, 132 0.02 Morgan Stanley, FRN 2.72%
4579 35/0/2047 22/07/2025 UsD 8, 345, 000 7,470, 798 0.04
Verrill Lynch Mortgage Investors Trust, Morgan Stanley, FRN 1.164%
FRY, Series 2005-1 ‘242" 2.774% USD 176, 042 145,776 0.00 21/10/2025 Usb 5,850,000 5,033, 448 0.03
25/04/2035 Morgan Stanley, FRN 2.63%
Verrill Lynch Nortgage Investors Trust, 18/02/2026 Usb 8,450, 000 7,431,009 0.04
Series 2006-4F2 ‘AR’ 6.25% USD 37,025 16, 800 0.00 Morgan Stanley, FRN 1.512%
25/10/2036 20/07/2027 Usb 350,000 285,189 0.00
Verrill Lynch Mortgage Investors Trust, Morgan Stanley, FRN 4.21%
FRY, Series 2003-0PT1 ‘M1 5.019% UsD 138,998 126, 146 0.00 20/04/2028 Usb 120,000 106,899 0.00
25/07/2034 Morgan Stanley, FRN 2.511%
Werrill Lynch Nortgage Investors Trust, 20/10/2032 Usb 150, 000 109,760 0.00
FRY, Series 2004-HE2 ‘M1’ 5. 189% UsD 64, 784 58, 804 0.00 Morgan Stanley, FRN 5.875%
95/08/20% 31/12/2164 UsD 6,983, 000 6,384, 517 0.03
Verrill Lynch Mortgage Investors Trust, Morgan Stanley ABS Capital I, Inc.
FRY, Series 2005-TNCL U3" 5, 139% UsD 5,554 5,168 0.00  Trust, FRY, Series 2003-HE3 ‘NI’ [IN)] 74,798 68, 584 0.00

25/09/2035

5.069% 25/10/2033
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Norgan Stanley ABS Capital I, Inc. Morgan Stanley Bank of America
Trust, FRY, Series 2003-NC10 ‘M1’ USDh 545,724 500, 866 0.00  Merrill Lynch Trust, FRN, Series ~ USD 2,000, 000 1, 745, 542 0.01
5.069% 25/10/2033 2014-C1T C’ 4.638% 15/08/2047
Vorgan Stanley ABS Capital I, Inc. Norgan Stanley Bank of America
Trust, FRY, Series 2004-N3 “NI°  USD 1,299, 277 1,171,376 0.01  Verrill Lynch Trust, FRY " 4.67%  USD 4,522,000 3,852,717 0.02
4.919% 25/03/2034 15/10/2048
Norgan Stanley ABS Capital I, Inc. Vorgan Stanley Bank of America
Trust, FRY, Series 2004-NC5 “NI'  USD 1,333,530 1,162,051 0,01  Nerrill Lynch Trust, FRY, Series USD 3,850, 000 3,383,297 0.02
4.989% 25/05/2034 WI-CI4 D, 144 5. 228% 16/02/2047
Vorgan Stanley ABS Capital I, Inc. Morgan Stanley Bank of America
Trust, FRY, Series 2004-14C2 “NI°  USD 254, 545 232,014 0,00 Merrill Lynch Trust, FRY, Series
1,909% 25/07/20%4 WU-CI5 D, L4dA 5, 0654 UsD 580, 000 501,391 0.00
Vorgan Stanley ABS Capital I, Inc. 15/04/2047
Trust, FRY, Series 2004-HE6 “M2"  USD 666, 830 599, 551 0.00  Norgan Stanley Bank of Anerica
1,989% 25/08/2034 Verril Lynch Trust, Series 2014-C19  USD 7,000, 000 5,570,069 0.03
Vorgan Stanley ABS Capital I, Inc. D', 1444 3.25% 15/12/2047
Trust, FRY, Series 2004-HET “¥2"  USD 90, 297 80,906 0.00 Norgen Stanley Bank of Anerica
5.019% 25/08/2034 Verrill Lynch Trust ‘D", 1444 3.071%  USD 5,000, 000 4,019,846  0.02
Vorgan Stanley ABS Capital I, Inc. 15/02/2048
Trust, FRY, Series 2004-HES “W2°  USD 207,390 185,604 0.00  Vorgan Stanley Bark of Anerica
5. 069% 25/09/2034 Verri1l Lynch Trust, FRY, Series UsD 2,000, 000 1,589,397 0.01
Vorgen Stanley ABS Capital 1, Inc. 1523 D, 144h 4,281% 15/07/2050
Trust, FRY, Series 2004-C2 ‘W2 USD 168, 602 160,120 0.00  Vorgan Stanley Bak of Anerica
5.589% 25/07/2034 Verrill Lynch Trust, Series 2015-C24 usDh 5,000, 000 3,887, 556 0.02
Vorgan Stanley ABS Capital I, Inc. D", 144 3.25Th 15/05/2048
Trust, FRY, Series 200-C3 ‘W2 USD 2,017, 553 1,762,460 0,01 Vorgan Stanley Bark of Anerica
3.549% 25/01/2035 Werrill Lynch Trust, Series 2015-C26 usDh 1, 000, 000 754,914 0.00
Vorgan Stanley ABS Capital I, Inc. D, 1444 3.06h 15/10/2018
Trust, RV, Series 2005161 92 USD 340,572 299,195 0,00 oren Stonley Bk of dperiea
18505 25/12/203 Verrill Lynch Trust, Serfes 201-G5 ‘6, USD 2,000, 000 1,666,161 0.01
Vorgan Stanley ABS Capital I, Inc. 1445 15/08f2045_
Trust, FRY, Series 2004-H86 W' USD 289, 650 263,079 0,00 MoreenStanley Capital ITrust, Y
5. 0304 25/08/20% Series 20184P D', 144 4415 USD 1,160, 000 831,735 0.00
Vorgan Stanley ABS Capital I, Inc. L1/07/2040 ) .
Trust, RN, Series 200017 93’ USD 1,413 3,879 0.0 Vorsm Stanley Coftal st B,y 520000 305,331 0.02
5. 0694 25/08/2031 144 3 15/10/2051
Norgan Stanley ABS Capital I, Inc. Horgan SFHHIEY Mortga‘ge !,oan Tru;t,
Trust, FRY, Series 200468 W3 USD 775, 444 600,084 0,00 [N Series 20049 T 538 - USD 111,530 103,681 0.00
5. 130% 25/09/2034 25/11/2034
Vorgan Stanley ABS Capital I, Inc. gzifz: SZ;?)%{T M‘ﬂt,gaii,]“;;?()g;;;% USD 5,307 4,499 0.00
Trust, FRY, Series 2004-NC8 “¥3°  USD 74,973 68,906 0.00 Morgn Starly lrtgae ann’mt
5. 129% 25/09/2034 © L e USD 348,043 281,776 0.00
) Series 2006-2 ‘1A’ 5.25% 25/02/2021
¥Orgin }S?ltz;m;y i gggn;éll wllgc UsD 72,377 61,571 0,00 loreen Stanles ortgage Loan Trust,
O : ’ R Series 07541242 45 USD 2,864, 732 718,032 0.00
o ) 25/02/2037
_\‘]orga.n Stanley Bank of Amerlcfi Morgan Stanley Mortgage Loan Trust,
Verrill Lynch Trust, FRY, Series ~ USD 2, 675, 000 2,330,019 0.01 " s U %6 USD 280, 466 B0 0.00

2014-C16 °C’ 4.907% 15/06/2047

25/10/2034
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NortgagelT Mortgage Loan Trust, FRN, New Century Home Equity Loan Trust,
Series 2006-1 ‘142 4.444% USD 3,615,517 2,446,860  0.01  FRY, Series 2004-3 ‘W2’ 5.039%  USD 231,580 210,230 0.00
25/04/2036 %/11/2034
Nloss Creek Resources Holdings, Inc., New Century Home Equity Loan Trust
o USD 3,641, 000 3,053,055 0.02 - >
1444 7.5% 15/01/2026 FRY, Series 2004-4 ‘W' 4.91%  USD 56,510 51,768 0.00
Yoss Creek Resources Holdings, Inc., 25/02/2035
e o Ush 1, 202, 000 1,064,786 0.01 i
1444 10. 5% 15/05/2027 New Century Home Equity Loan Trust,
,\Il_lgllgr Vater Products, Inc., 1444 4% USD 4,037, 000 3,300, 685 0.07 PRV Series 20043 U3 5. 099% UsD 61,076 56, 265 0.00
15/06/2029 25/11/2034
Vurphy 0i1 Corp. 6.375% 15/07/2028  USD 134,000 120,853 0.00  Noy Residential Nortgage Loan Trust,
Nabors Industries, Inc. 5.7 o) 3,930, 000 3,512,057 0.0p R Series IS W, A4 USD 3,034, 628 2,739,473 0.01
01/02/2025 25/02/2038
NE‘Ei@ﬂ Cineledia LLC, 1444 5.875% UsD 2,550, 000 552, 502 0.00 Vew Residential ortgage I:oan Trust,
15/04/2028 FRY, Series 20I8-1 ‘AL, 1444 4% USD 2,507, 308 2,212,820 0.0l
National Rural Utilities Cooperative 95/12/2057
. o i) 7,576, 000 6,386, 144 0,03 /L
FIHH_HCE‘ Corp., FRY 5. 25% 2_UJU4J2046 New Residential Nortgage Loan Trust,
katlonstar}‘lor}gageHoldmgsy e, yep 9,551, 000 913,827 .01 10 PN Serles 201834 AIC', U4 USD 3,374, 478 111,926 0.00
144 6% 15/01/2027 1.5% 25/05/2058
ationstar lortgoge Holdings, Inc., ) 9, 075, 000 6,034,652 0,04 Vevell Brands, Inc. 4.45% 01/04/20%6  USD 17,224,000 15,227,724 0.08
IR 5,58 I5/08/208 Nevell Brands, Inc. 6.375% o, 1,515,000 1,405,583 0.01
k?tlonstar Jklort/gag/g Holdings, Inc., USD 4,906, 000 3,534,720 0.02 15/09/2027 ,0lo, , 409, .
o1 T Newell Brands, Inc. 6.625% o, 1,515,000 1,403,042 0.01
k?tIOHStéi klorr}ga/ge Holdings, Inc., ) 8, 240, 000 6,003, 885 003 15/09/2029 ,0lo, , 403, .
1444 5.5k 15/11/2031 Newell Brands, Inc. 5.625%
Navient Corp. 5% 15/03/2027  USD 2,840, 000 2,330,654 0.0 g/04/2036 USD 9,581, 000 7,780,944 0.04
NCR Corp., 144 5.75% 01/09/2027 USD 14,052,000 12,600,796 0.07  yoyg corp, 1444 3.875% 15/05/2029  USD 10,905,000 8,864,253 0.0
?CC]?CC“P- ’1414‘145 f;éﬁgll/ }81/22%22 Egg ; (1)?(5) ggg g ZZ? 233 g g; News Corp., 144 5.125% 15/02/2032  USD 4,335,000 3,695,332 0.02
orp., 14 5. 1254 15 015, 443, -03 Nexstar Media, Inc., 1441 5.625%
NCR Corp., 144A 6.125%01/09/2029  USD 11, 935, 000 10,453,705 0.05  15/07/9007 UsD 36, 310, 000 31,185,170 0.16
NESCO Holdings I1, Inc., 1444 5.5% : ,
15/04/2029 USD 2,464, 000 2,060, 441 0.01 giji;jgohlzzdla Inc., 144A 4.75% USD 12, 069, 000 0,780,784 0.05
Netflix, Inc., 1444 5.375% 15/11/2029  USD 3,434,000 3,122,088 0.02 )
i g ' i N > ) s NextEra Energy Capital Holdings, Inc.,
Netflix, Inc. 5.875% 15/02/2025  USD 1,590, 000 LA97, 420 001 poc'cae oriomge UsD 10, 569, 000 8,256,568 0.04
Netflix, Inc. 4.875% 15/04/2028  USD 16,662, 000 15,078,661 0.08 . Hnergy Cpital foldings, T
Netflix, Inc. 5.875% 15/11/2098  USD 15,229, 000 14,408,179 0.08  pov'c e oo © Ush 2,373,000 1,878,462 0.01
New Albertsons LP 7.75% 15/06/2026  USD 4,930, 000 4,714,500 0.03 o Eﬁerg& Ca‘p“mmol dings, Tnc
giv/fozzl/k;%?ssons LP 6.625% | L 005, 000 00535 0.01 PN .65 0050 UsD 10, 816, 000 9,202,352 0.05
o NextEra Energy Capital Holdings, Inc.,
New Albertsons LP 7.45% 01/08/2029  USD 1,469, 000 1400330 0.01 oo Usb 4,590, 000 3,503,042 0.02
New Albertsons LP 8% 01/05/2031  USD 7,787, 000 TR 0.00 e erating Partrs 1P
Yew Century flone Equity Loan Trust, L e " UsD 3,695,000 3,338,878 0.02
FRY, Series 2004-1 W' 4.979%  USD 2,402, 615 2,152,895 0.00 E‘I‘ler;o";r;m PS—
25/03/2034 L 1;,09'/’,9094 ¢ " USD 137,000 119,828 0.00
Yew Century Home Equity Loan Trust, NextEr;\ E;]er ; 0‘ ;r;nn Partners LP,
FRY, Series 2004-4 W' 4.899%  USD 2,333, 546 2,089,050 0.0l ere) Therating ) 2,151, 000 1,845,169 0.0
5 0003 1444 4.5% 15/09/2027
New Century Hone Bquity Loan Trust, 2?;;;2%2 Operating L6, WAT50 ey, 4,842,000 4,036,740 0.02
FRY, Series 2004-2 U2' 5.009%  USD 26, 301 23,942 0.00 o
eres R NiSource, Inc., FRV5.65% Perpetual  USD 12,460,000 10,928,700 0.0

25/08/2034
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Nissan Motor Acceptance Co. LLC, Option One Mortgage Acceptance
1444 2.43% 15/09/2028 UsD 176,000 123,818 0.00 o0 BRY Series 0055 W 599 USD 7,651 8,792 0.00
I i 5% 08/
NG Holding Co., Ine., WAT. 125K o 720000 151583 008 D0V
01/04/2026 Option One Mortgage Loan Trust, FRY, USD 372,398 332, 622 0.00
NMI Holdings, Inc., 144A7.375% Series 2004-3 N2 4. 959% 25/11/2034 ! ! :
USD 1,093, 000 1,034,570 0.01 , ,
01/06/2025 0" Reilly Automotive, Inc. 4.7% UsD 40,000 36. 946 0.00
Nomura Asset Acceptance Corp. 15/06/2032 ’ ’ .
Alternative Loan Trust, STEP, Series USD 565 513 0.00  Organon & Co., 144A 4.125%
WL U5 56506 250005 30/04/2028 USD 16,259,000 13,472,856  0.07
Northern 0il and Gas, Inc., 144A Organon & Co., 144A 5. 125%
8.195% 01,/03/2028 UsD 3,536, 000 3,170,742 0.02 30/04/2031 UsD 10, 200, 000 8,274, 436 0.04
Novelis Corp., 1444 3.28% 15/11/20%6  USD 5, 181, 000 4,351,616 0.02  Qutfront Nledia Capital LLC, 1444 5%
Novelis Corp., LA 4734 30/01/2030  USD 8,090, 000 6,734,388 0.04 15082027 Usb 3,578, 000 3,019,669 0.02
Novelis Corp., 144A 3.875% Outfront Media Capital LLC, 144A
USD 2,590, 000 1,969,941 0.0l : :
15/08/2031 L% 15/01/2029 USD 1, 655, 000 1,286,855 0.0l
NRG Energy, Inc., 144A 3.375% Owens & Minor, Inc., 144A4.5%
16/02/202 USD 7,260, 000 5,456,386 0.03 0 UsD 7,330, 000 5,443,015 0.03
NRG Energy, Inc., 144A 5.25% Ovens & Minor, Inc., 1444 6.625%
USDh 9, 444, 000 7,752,792 0.04 » Ine., 1444 6. 625}
15/06/2029 P » 198 01/04/2030 UsD 8,896, 000 7,147,897 0.04
NRG Energy, Inc., 1444 3.625% Owens-Brockway Glass Container, Inc
USDh 3,457, 000 2,484,434 0.0l ! ) le.,
15/02/2031 v 10 6,625 13/05/2007 USD 5,189, 000 4,728,973 0.03
NRG Energy, Inc. y 1444 3. 875% Pactiv Ev (; 1 LLC,
USD 5,040, 000 3,550,506 0,02  Pactiv Evergreen Group Issuer LI,
15/02/2032 . . Tk 4.375% 15/10/2028 ush 105, 000 87, 889 0.00
MRZ Excess Spread-Collateralize Pactiv Evergreen Group Issuer, Inc.,
Notes, Series 2021-FNT2 ‘A", 1444 USD 1,548, 260 5,779,206 0.02 g 15710007 Usb 10, 402, 000 8,631,618 0.05
3,228 25/05/2026 o
! i Papa John' s International, Inc., 144A
s ¥ i , s o USD 970, 000 758,927 0.00
2”2'5“;“;1“3‘09,28;8'{0M1"gCO“’" M usp 5,011,000 3,843,049 0.02 %805 15/08/2029
- ada LAY/ Par Pharnaceutical, Inc., 144A 7.5%
. , o o e " usp 15,641,000 11,152,070  0.06
[ hemonctor orp, WSEEY s g mpom0 Tesam oo OvwTS
0’ ’El bl o L L Paranount Global 4 2% 19/05/2032  USD 205, 000 157,005 0.00
ncor clectric Dellvery Lo, y A
4,55 15/09/20% Ush 70,000 64,228 0.0 ggjg;%’ggfbbal’ FRNG.256  ysp 20,206,000 15,337,089  0.08
OneMain Finance Corp. 6.875%
15/03/2025 USD 2,220, 000 1,999, 934 0.01 g;;;gjggg;‘vlobal, FRN 6. 375% UsD 16, 340, 000 12,512, 282 0.07
OneMain Finance Corp. 7.125% . .
Park-Ohio Industries, Inc. 6.625%
16/03/202 USDh 15,566,000 13,934,834 0.07 1;/04/2037n stries, Ine UsD 100,000 .00 0.0
g‘fiy%glﬁ(’ldl“ﬁ' e, WALBE )y 1,971,000 1,436,753  0.01 PUCEnergy, Inc. 5.75% 15/05/2026  USD 2,026,000 1,812,456 0.0l
Opteun ortgage Acceptance Corp. TZZTZIH;BGF;T;“Z;%O?”wes e ygp 2,938,000 2,183,819  0.01
Trust, FRY, Series 2006-1 ‘I4C1°  USD 1,437, 262 LITL309 0.00 et o Lo Soot e
W 9804/
4.68% 25/04/20% Trust, FRY, Series 20042 1 5.76%4  USD 1, 00, 705 897,499 0,01
(ption Care Health, Inc., 1444 4.375% i
B USD 1, 303, 000 1,067,875 0.01  %/10/2034
Option One lortgage Acceptance ge;ffémg‘zf;j;ggBMO”p’ e, TEA gy 875, 000 821,726 0.00
Corp., FRY, Series 20035 ‘42" 4.708%  USD 165, 762 148,017 0.00 P'er;;man’ceam o e Lt
25/08/2033 000 P e USD 10, 096, 000 8,928,810  0.05
(Option One Mortgage Acceptance ;afﬂ o F |d 6 I m
Corp., FRY, Series 20035 VI’ 5.038%  USD 509, 037 480,865 (0,00 - crrormence food browp, Ac., USD 13,937,000 11,217,414 0.06

25/08/2033

4.25% 01/08/2029
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PetSmart, Inc., 144A 4.75% Prestige Brands, Inc., 144A 3.75%
16,/02/20%8 UsD 15, 476, 000 13,140,905 0.07 oo UsD 2,476, 000 1,910,747 0.01
PetSmart, Inc., 144A 7.75% Prime Security Services Borrower LLC,
16,/02/20%0 UsD 3,480, 000 3,083,312 0.02 S g UsD 20,539, 000 18,481,047 0.10
PGT Innovations, Inc., 144A 4.375% Prime Security Services Borrower LLC,
o129 UsD 4,242, 000 338,000 0.02 S Ush 8,904, 000 7,251,546 0.04
Photo Holdings Merger Sub, Inc., 144A PROG Holdings, Inc., 144A 6%
8.5 01/10/2006 USD 28, 580, 000 15, 415, 631 0.08 15/11/2029 USD 1, 463, 000 1,103, 184 0.01
Physicians Realty LP, REIT 2. 625% ive Corp. 5. 375%
Sty ousp 30,000 2,92 000 el e B ysy  rasmon0 15650 0.08
Pike Corp., 1444 5.5% 01/09/2028 ~ USD 5, 143,000 4,214,396 0.02  Prudential Financial, Inc., FRY 5. 125%
Planet Fitness Master Issuer LLC ‘A21" 01/’0232522 e ’ UsD 3,395, 000 2,894,736 0.02
L4k 518 0/ 12051 ©USD 1,091, 750 892,449 0.01 PRI
LIDRAY L/ ential Financial, Inc., )
Playtika Holding Corp., 144A 4.25% 01/09/2052 USD 6, 335, 000 5,783,966 0.03
e - 0 usD 1,372, 000 1,000,832 0.01 MW i
15/03/2029 PTC, Tnc., 144A 3.625% 15/02/2025  USD 900, 000 800,356 0.00
PM General Purchaser LLC, 1444 9.5% i i ;
01/10/2028 USD 5, 141, 000 3,670, 106 0.02 ligliééizzzrl‘lce Co. of Oklahona 2. 2% UsD 240, 000 179,233 0.00
PAC Fiancdal Services frou, Ine. gy 2,730, 000 9.570,98¢ 0,01 OUALCOWY, Tnc. 5.4%20/05/2033  USD 90, 000 87,869 0.00
(The), FRN 5. 354% 02/12/2028 Rain CI1 Carbon LLC, 1444 7. 25%
] S : Ush 8,195, 000 7,007,298 0.04
PNC Financial Services Group, Inc. 01/04/2025
o UsD 15, 775, 000 11,622,499 0.06 U
(The), FR 3.4% 31/12/2164 RALI Series 2003-0520 Trust, Series
PNC Financial Services Group, Inc. 2003-0520 5% 25/11/2042 USD 43 454 0.00
o UsD 4,615, 000 4,226,416 0.02 b 25/11/
(The), FRY 6.24 31/12/2164 LI Tt R Series 20700 0o D LG 000
PNC Financial Srsmces Gniup, Inc. UsD 17, 645, 000 15, 560, 337 008 L639% 25/08/080 ’ ) 002, , 900, A
(The), FRY 4. 85 Perpetua RALT Trust, Series 2006053 “1A10° 64
PAC FUSR Tssuer Trust, FRY, Seres 95 /03/20%6 Usb 890, 730 697,056 0.00
0 4L o ok o USD 5,930, 000 5,445,329 0.03 /032
DISET1 4", M4AT. 235 25/02/2003 RALT Trust, Y, Serfes 2006-001 ‘241
PNMAC FMSR Issuer Trust, FRY, Series £ 570 % /04/2046 UsD 1, 542, 066 1,242, 648 0.01
18612 ‘A, 1444 7.030% i) 1,050, 000 967,179 0.01  pyrro. et
25/08/20%5 P et LA s 2,162,056 1,521,283  0.01
PMUAC FYSR Issuer Trust, FRY ‘A’ e I
y T ! ) RALT Trust, Series 20069516 “AL0" 6%
1444 8,178% 25/05/2027 USD L0000 L0 00n T USD 4392465 332433 0.02
PNVAC FMSR ISSUER TRUST, FRN - .
! » TR, RALI Trust, FRY, Series 2006-0510
Series 2018-FT1 ‘A", 1444 6.73%  USD 3,171,000 2,802,623 0.02 o :789% 25/38/2336 Ush 1,386,120 987,171 0.01
25/04/2023 el 410
e RALT Trust, Series 2006-Q514 ‘A3
i 5. 5% R UsD 3,201, 233 2,409,153 0.01
gi’jgﬁf’;&“gs’ Tnee, TS TSR g 2,160, 000 1,957,269 0.01  6.5% 25/11/20%
Post oldngs, Trc., 144 5. 6254 ML Trst, Seres 206488060 214,821 155,731 0.00
13%1 /;02;““’ e RS 10, 754, 000 9,493,577 0.05  23/04/20% ' i :
Post Holdings, Inc., 1444 5.5% AL Trst, RN Series 20785 00" 1,323,135 914,959 0.0l
1?512/‘;0219““' N ) 14,207,000 12,115,000 0.06 4909 25/03/2037 o ' '
Pavtl-l/ld' 5, Tnc., 1444 4. 625% RALL Trust, FRN “422° 3.781% o 2,914,939 1,846,852 0.01
ost 10 ings, e, RS 5,200, 000 4,202,870 0.02  25/07/2035 s O :
15/04/2030 RALI Trust, Series 2007-Q86 ‘A20" 6%
PRA Group, Inc., 144A 7.378% o 710,000 00,260 0.0 B/o4T Ush 2,104, 882 1,551,052 0.01
01/0/2025 RALI Trust, Series 20050517 ‘43" 6%
PRA Group, Inc., 1444 5% 01/10/2029  USD 803, 000 613,388 0.00 25/,12/,%535’ eries 2 "oush 108, 653 85,813 0.00
Presidio Holdings, Inc., 144 4.875% i . .
2006 4
Wi UsD 5,058, 000 4,322,720 0.02 3@%};%@2 Series 0617 45" 64 1,538, 133 L1922 0.0l
Prestige Brands, Inc., 1444 5.125% - - ) )
USD 1, 985, 000 1,751,230 0.01  RALI Trust ‘A5° 6.25% 25/02/2037  USD 4,223,553 3,077,827 0.02

15/01/2028
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2;%1};”};; feres WESL AT BT gy 9,685,852 2,053,986 0.0l E?‘?}Tf(]”;; Serfes ANS=ST 467550y 89,995 66,611 0.00
P SHs WS AT sy pomes L6mse 000 o aperties L L 1 g 6,644,000 538,760 0.03
RALT Trust, Series 2007058 ‘48" 64 i 5%
o Series TG USD 2057142 2,125,348 0.01 ‘f%f,;lmpmper““ PRITATS s 21,010,000 18,643,844 0.10
RAWP Trust, FRY, Series 2002-RS2 Rite Aid Corp., 14447.5%01/07/2055  USD 7,910, 000 4,867,743 0.03
. i UsD 106, 695 91,121 0,00 MteAdtorn., Uit Bed 000,
A5 5.049% 25/03/2032 Rite Aid Corp., 144484 15/11/2026  USD 19, 129, 000 9,599,494  0.05
Range Resources Corp., 144A 4.75% i i . A 6. 254
e p " usp 2,533,000 2,095,260 0.0l T;mggétal Cop., REIT, MBI o) 272, 000 28,701 0.00
Range Resources Corp. 8.25% i
. p- 8:296 g 6,977,000 6,735,025 0.0 ‘1‘(5)%8’{/0210‘1216“%5 LG 14A9.250 o 1,805,000 1,682,008  0.01
RASC Trust, FRY, Series 2005-KS2 ‘N1’ Rocket Nortgage LLC, 1444 2.875%
5. 034% %5/03/2035 Usb 2,816 264 0.00 L0 s UsD 5,700, 000 4,602,086  0.02
Realogy Group LLC, 144A 5.75% [
16/01/2029 Ush 1,200, 000 854,593 0.00 gi;g;gg‘;gtgage LG HAB6Y o) 7,791, 000 5,803,740 0.03
Realogy Group LLC, 144A 5. 25% Rocket Mortgage LLC, 144A 4%
15/04/2030 USD 14,777,000 10, 143, 410 0.05 15/10/2033 UsD 985, 000 688, 001 0.00
Regeneron Pharmaceuticals, Inc. 1.75% : nali )
5087200 Usb 500, 000 363,227 0.00 14‘0;1;1?;5?;823 Pipeline LU, 14 oo 2, 385, 000 Lol 0.01
0 1o/Uo/
Renaissance Home Equity Loan Trust, RP Escrow Issuer LLC, 1444 5.25%
FRY, Series 2003-1 W' 5.38%  USD 241,591 211,887 0.00  15/19/9095 usb 4,145, 000 2,962,662 0.02
25/06/2033 RR Donnelley & Sons Co., 1444 8. 5%
Renaissance Home Equity Loan Trust, 15/04/2029 USD 150, 000 154,370 0.00
FRY, Series 2003-4 ‘W' 5.238%  USD 680, 731 556,024 0.00
2508/ 2034 511( /%07]}‘;901217”&50“5 Co- 8.2 yygp 650,000 535,150 0.00
Renaissance Home Equity Loan Trust, S&P Global, Inc., 144A 2.9%
STEP, Series 2003-4 ‘W2F" 6.244%  USD 343,768 287,611 0.00 o /03/2032’ ’ Usb 175, 000 139, 989 0.00
25/03/2034
0 Sabre GLBL, Inc., 144A 9.25%
i - o e USD 3, 145, 000 2,937,797 0.02
'f;;(‘)?’/\zg;;m’ e, MAAG.3T50 gy 1,392, 000 1,047,937 0.01 15/04/2025
Sabre GLBL, Inc., 144A 7.375%
ritizati e Ush 6,390, 000 5,721,594 0.03
];eS]dengégﬁ-ﬁzsﬁzizsméélggtémﬁ' UsD 6,740, 400 3,654,416 0.02 01/09/2025
erlzs { oo o Santander Bank Auto Credit-Linked USD 538, 462 504,214 0.00
g o USD 56T L2654 001 lotes B, NG 112/ ' ' '
Rmzs 0 S o ; Santander Bank Auto Credit-Linked USD 483, 333 152 601 0.00
Ne51 enLla_ ssetk esunn%an@ ‘rusL, UsD 11,769 20,016 0.00 Notes ‘C’, 1441 6.986% 15/12/2032 , s A
Series D0Al4 AL 5.3 Bo/1/00%8 Santander Bank Auto Credit-Linked
Residential Asset Securitization Trust, Notes )’ 144}\8 1974 15/12/2032 [IN)] 446, 154 417,816 0.00
Series 2005-48C8 ‘411" 64 USD 559,915 38,866 0.0 oo bredit-Link;d
25/07/20% o USD 250, 000 234,176 0.00
X ) ) Notes ‘B, 144 11.366% 15/12/2032
Resideo funding, Inc., 1444 4% UsD 600, 000 454,701 0.00  Saxon Asset Securities Trust, FRN
01/09/2029 ' ' ' X s o et o USD 1, 444, 246 1,299,215 0.01
RRIST Trust, Series 2006-S10 “IAL" 6% Jertes 055 AL 521 25 1088
25",10’,2036' : ! USD 2,776, 456 2,070, 990 0.01  Saxon Asset Securities Trust, FRN,
RHISE Trust. Series 200058 241 Series 2004-2 W2’ 3. 45%% UsD 117,017 106,767 0.00
4106 9E/1/010 ! UsD 166 156 0.00  25/08/20%
L 1o Lo/ Ld/ . .
. e SBA Communications Corp., REIT
RSXTI Tﬁ“iggjkgé /fjj;f);ﬁm% S usp 898, 884 696,694 0.00  3.125% 01/02/2029 UsD 986,000 766,853 0.00
. n
s i Scotts Miracle-Gro Co. (The) 4.5%
RFMST Trust, Series 2006-56 Al4™ 6% UsD 1,335, 612 1,033, 061 0.0 15/10/2029 Ush 2,677,000 2,033, 184 0.01

25/07/2036
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n [ — ) . . . .

SE%EQA&TC“ GroCo. (The) 46y, 9,692,000 6,851,886 0.0 EOEESEYEECT?SEU‘;“” dison Co., PRV gy 4,91,000 4,560,169 0.02
4 N i

Scotts Miracle-Gro Co. (The) 4. 375% Spectrum Brands, Inc., 144A 5%

o UsD 6,633, 000 686,30 002 A0 UsD 3,634, 000 2,951,403 0.02

Seripps Escrow I1, Inc., 1444 5. 375% Spectrum Brands, Inc., 144A 5.5%

PP UsD 2,935, 000 2,208,268 0.01 e , 654, , 486, )
1501201 5/07/20% Ush 12,654,000 10,486,459 0.06
Scripps Escrow, Inc., 1444 5.875% Spectrunm Brands, Inc., 144A 3.875%

167012027 UsD 3,025, 000 et a1 oon L UsD 5,631, 000 4,104,843 0.02
Seasoned Credit Risk Transfer Trust Spirit AeroSystens, Inc., 144A 7. 5%
STRIPS, 10, FRY, Series 20173 ‘410 USD 192,372,428 112,667 0.00  15/04/2025 USD 8,821,000 812,19 0.04
0% 25/07/2036 Spirit AeroSystems, Inc., 144A 9.375%

: Eriera: o R T UsD 5,397, 000 5,337,923 0.03

Seallorld Parks’ &’Entertamment, Inc., USD 9,232, 000 1,816, 605 0.01 30/?1/2029‘
1441 5. 254 15/08/2009 _ Sprint Cepitel Corp. 6.875% 15/11/20%8  USD 13,700,000 13,361,557  0.07
Securitized Asset-Backed Receivables Sprint Capital Corp. 8.75% 15/03/202  USD 46, 394, 000 51,645,804  0.27
LLC Trust, FRY, Series 2005-0P1 42 USD 851,120 730,512 0.00  Sprint LLC 7.625% 15/02/2025  USD 58, 261, 000 56, 419, 346 0.29
4.83% 25/01/203 Sprint LLC 7.625% 01/03/2026  USD 31, 388, 000 30,923,932 0.16
Sempra Energy, FRN 4.125% 0 11,523, 000 8433995  0.04 Sprint LLC 7.875% 15/00/2023  USD 21,963,000 20,900,832 0.1l
01/04/2052 T T T SRS Distribution, Inc., 1444 4. 625%
Sempra Energy, FRY 4, 8754 Perpetual ~ USD 15,205,000 13,267,611 0.07 g1/07/2008 UsD 15,984,000 13,370,022 0.07
Sensata Technologies, Inc., 144A SSAC Technologies, nc., 1444 5.5%
3,754 15/02/2031 Usb 1,956, 000 1,508,534 0.01 S ush 26,590,000 23,403,594  0.12
Sequoia Mortgage Trust, FRN, Series STACR T FRN. Series 2018-HRPI
P ‘ UsD 736, 146 589,504 0,00  STACR Trust, FRY, Series
2007-3 “1A1" 4.339% 20/07/2036 ’ ’ BU 144N 7. T66% 25/04/2043 USD 1,000, 000 937, 744 0.01
Sinclair Television Group, Inc., 1444 USD 5 465, 000 1180, 829 0.02  STACRTrust, FRN B 1444 8. 589%
gl 12?% 15%0?/2027 G _— h 109 » 10U : %5/00/2047 usb 8, 000, 000 7,488, 427 0.04
tnclair Television Growp, Inc., 1444 STACR Trust, FRY, Series 2018-HRP2

‘ UsD 5,774,000 3,772,580 0.02 .+ FRY,

5. 5% 01/03/2030 > L > e o )  or o/ UsD 12, 546, 349 11,425, 640 0. 06
W3, 1440 6. 416% 25/02/2047

Sinclair Television Group, Inc., 1444 Stagvell Global IjLC 1444 5. 625%

L1 01/ 12200 USDL B3RO0 2006 000 TR SO TEEEE usp etk TsTT 004

iri X i 5% : o
gﬁ(l)gjzxd\ggadwy e TR g L, 150, 000 92,263 0.01  Standard Industries, Tne., TWASE ;o) 4,668,000 4,035,292 0,02

/o ) 15/02/2027 PO P :
Ei;(l)gj;(?gsadmy free HHASE s 3,678,000 30,014,145 0.16  Standard hdstries Tre,, BRATS 93,623,000 19,875,195 .10

Y ) 15/01/2028 e o :
?;(1)$;2X§12§ad10, Inc., 144A 4% USD 91,879, 000 17,691, 918 0.09  Standard Industries, Inc., 1444 3.375% USD 3 108. 000 9 187777 0.01

15/01/2031 T T :
31%?;22-\219‘?3(110, Tne., MA5.5h o 14,383,000 12,313,071 0.06  Staples, Inc., 1444 7.5% 15/04/20%6  USD 34,098,000 27,242,769 0.14
Sirivs MM Radio. Ton.. 14404 1356 Stples, Ine., 14 10754 15042007 USD 16,244,000 11,036,612 0.06
I . - Ush 100,000 7,34 0.0 State Street Corp., FN2.203% o, 145,000 4512 0.00

5 ) 07/02/2028 ' ' :
ilgf;,ag; ,Eg;f;g;j"me“ Corp., 1 gy 1,819,000 10,659,326  0.06  State Sireet Corp., FRV5.6256 § 960000 e
L0lan o1/ U1/ 2U2] ) ) ) ) .
Six Flags Entertainment Corp., WA ;) 13,385,000 11,458,260  0.06 ziriimacl inos LLC, 1441 4.5%

5.5% 15/04/2027 00 % ' 15%2‘/’;0;; o8 Lb : USD 5,775, 000 4,701,245 0,02
Six Flags Thene Parks, Tne., WATH iy, 1,534, 000 1,449,951 0.01  Stericycle, Inc., 144A 5. 375%
01/07/2025 »09% A : 15%;%;22 ne : UsD 950, 000 872,421 0.01
Sonfc Autonotive, Tne., WALE5% i) 8,191, 000 6,154,127 0.03  Stericycle, Inc., 1444 3. 875%
15/11/2029 P o ' 15%1%;2; ne- : USD 5,816, 000 4,753,992 0.03
Soundview Home Loan Trust, FRN, Stevens Holding Co. Tne.. 14416, 1534
Series 2004-WMCI “M2" 4.919%  USD 120, 258 101,503 0,00 Orevens folding Co., Tne., TAB DR ey 4,270,000 4,011,769 0.02

25/01/2035

01/10/2026
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Stonellor, Tnc., 1444 8.5% 15/05/209  USD 1, 092, 000 818,648  0.00  SylvemoCorp., 1444 T%01/09/2029  USD 1,104, 000 986,244 0.01
Structured Adjustable Rate Nortgage Synaptics, Inc., 1444 4% 15/06/2029  USD 3, 350, 000 2, 645, 229 0.01
Loan Trust, FRY, Series 2005-1 ‘1AL’ USDh 432,815 372,281 0.00  Syneos Health, Inc., 144A 3.625%
3,627 25/02/20% 15/01/2029 USD 6,908, 000 528,145 0.03
Structured Adjustable Rate Nortgage Take-Two Interactive Software, Inc
Loan Trust, FRY, Series 2004-0 ‘341" USD 28,500 26,316 0.00 3.7 14/04/202 Usb 135,000 119,026 0.00
3. 344% 25/01/2035 Take-Two Interactive Software, Inc. 4%
Structured Adjustable Rate Nortgage 14/04/203 Ush 30, 000 24,905 0.00
Loan Trust, FRY, Serdes 2005-1 5A1  USD 170, 122 152,893 0.00  Tallgrass Energy Partners LP, 1444
3. 5084 95/00/2055 L OL/10/20%5 Ush 12,901,000 12,183,151  0.06
Structured Asset Hortgage Tallgrass Energy Partners LP, 1444 6%
vestaents 11 Trust, FRY ‘140 469%  USD 1,625, 497 1,306,426 0.01  gy/03/%007 USD 1, 130, 000 97,711 0.01
25/08/2035 Tallgrass Energy Partners LP, 144A
Structured Asset Mortgage 5. 5% 15/01/2028 UsD 4,285, 000 3,570, 768 0.02
Investments 11 Trust, FRN, Series UsD 9, 815, 309 7,249, 406 0.04  Tallgrass Energy Partners LP, 1444 6%
WA AL 5. 9598 25/05/2047 W/ USD 4,361, 000 3,542,201 0.02
Structured Asset Nortgage Tallgrass Energy Partners LP, 1444 6%
Investnents 11 Trust, FRY, Series  USD 2,583, 318 1,674,585 0.01  g1/p00m1 USD 8,724,000 7,020,168  0.04
2006-486 ‘241" 4. 579% 25/07/2046 Talos Production, Inc. 124 15/01/2026  USD 1,605, 000 1,582,386 0.01
Structured Asset Mortgage Targa Resources Partners LP 6. 5%
Tnvestnents 11 Trust, FRY, Series ~ USD 400,937 334,861 0.00  15/07/2007 USD 12,703,000 11,979,345 0.0
2005-AR5 “A3” 4. 589% 19/07/2035 Targa Resources Partners LP 5%
Structured Asset Securities Corp., 15/01/2028 USD 3,710, 000 3,316, 836 0.02
Series 200-AL1 ‘43" 3,454 USD 795, 854 430,150 0.00 5y
o {;rgigzzg”m Partners LP 6.875% yq, 535,000 5,064,904 0.03
Structured Asset Securities Corp. Targa R p
ga Resources Partners LP 4%
Vortgage Loan Trust, FRY, Series ~ USD 3,811,120 2,993,819 0.02 50 9039 Usb 5,811, 000 4,622,000 0.02
2006-BC3 “A3" 4. 3614% 25/10/2036 TEGN, Inc., 144 4.75% 15/03/2026  USD 1,900, 000 1,727,930 0.01
Structured Asset Securities Corp. TEGNA, Inc. 4.625% 15/03/2028  USD 6, 681, 000 5,952,682 0.03
Mortgage Loan Trust, FRN, Series ~ USD 507,116 469, 401 0.00 TEGNA, Inc. 5% 15/09/2029  USD 1. 147, 000 1,018, 866 0.01
2007“1'” d;‘S b.szgg%gb_/ogé 2037 Telefle, Tnc., 1444 4.25% 01/06/2038  USD 2, 148, 000 1,822,576 0.0
tructured Asset securities Lorp. Tempur Sealy International, Inc., 1444
Vortgage Loan Trust, FRN, Series — USD 956, 664 868, 888 0.00 1;5f,04f,90'99 Ush 17,014, 000 13, 396, 579 0.07
2006-BC4 ‘A4’ 4.729% 25/12/2036 S
Tempur Sealy International, Inc., 1444
ide A5, 5% Sl UsD 6,098, 000 4,453,240 0.02
::TTTSI/QBOCQ(}?MLOBLLC’ 144A'5. 5% UsD 4,335, 000 3,996, 046 0,02 3.875% 15/10/2031
! Tenet Healthcare Corp., 144A 4. 875%
i i 5. 95% ' Yoush 50,955,000 45,155,481  0.24
?g}"gi;;é;ge“als UG TES.250 ygpy 5,658,000 4,911,539 003 01/01/20%
Sumit Vidstrean Holdings LLC, 144 fenet fealtheare Corp., 4 6.2 ;1) 29,660,000 26,523,412 0.14
i hiesireanolamss LG ygp 4,292,000 3,756,927 0.02  01/02/2027 » 063, » 929, :
8.5 15/10/2026 Tenet Healthcare Corp., 1444 5. 125%
8754 o o R 710, 23,295,621 0.12
g?%g;go}é’lﬁ”gy A ) 100, 000 82,972 0.00  01/11/2027 UsD - 26,710,000
Sunoco LP 5. 875% 15/03/2028  USD 1, 039, 000 934,211 0.01 g?};gg;gé‘hm (o, HRLER g 6,790,000 5,514,946  0.03
Sunoco LP 4.5% 15/05/2029  USD 5,717, 000 LT0L680 0.0 e 105
Sunoco LP 4.5% 30/04/2030  USD 8,645, 000 TO06L16 004 e L N i) 8,224, 000 7,344,517 0.04
/B Finenci 5 29/01/2025 o.00 Y
?VBBF;“fE;fifﬁ“gioal‘l“ng”s;mz‘f; UsD 2,765, 000 2,486,001 Terex Corp., 1444 5% 15/05/2020  USD 12,571,000 10,557,857  0.06
5 o . y
Perpotual UsD 21,060,000 13,029,159 0.07  Thor Industries, Inc., WA 4% | o 3. 586, 000 260761 0.01
SVB Financial Group, FRN 4.25% 16/10/2029
USD 5,085, 000 3,130,010 0.02  T-lobile USA, Inc. 4.75%01/02/2028  USD 20,518,000 18,741,139 0.10

31/12/2164
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“Mobi 9.625% 15/02/202
Tobile ), e, 2.65% 1502/29  USD 32,000 25,370 0.00 Urban One, Inc., 44AT.375% |\ 3 368, 000 266758 0,01
Topaz Solar Farms LLC, 144A 5.75% 01/02/2028
30/09/2039 UsD 2,312,978 LH0.296  0.00 o corp, FRY 45186 22/07/2028  USD 45,000 41,058 0.00
TopBuild Corp., 144A 3.625% US Bancorp, FRN 3.7% Perpetual ~ USD 13, 145, 000 10, 054, 895 0.05
15/03/2029 usb 803, 000 61498 0.00 o pncorp, FRY 5.3% Perpetual  USD 1,194, 000 976,047 0.01
TopBuild Corp., 144A 4.125% US Foods, Inc., 144 4.625%
USD 1,956, 000 1,489,710 0.01 o NG 072, , 357, )
15/02/2032 01/06/2030 UsD 4,072,000 3, 37,016 0.02
Trilas Corp., 1444 4.125% 15/04/209  USD 9,519, 000 7,811,323 0.0 Vai 1444 6. 250
s torp ° Vail Resorts, Tnc., 1MA6.25h o) 2,511, 000 2,362,881 0.0l
TriNet Group, Inc., 144A 3.5% USD 1857, 000 3 779, 461 0.02 15/05/2025
01/03/2029 Y Y ‘ Valvoline, Inc., 144A 4.25% USD 5100, 000 2819460 0.02
Triton Water Holdings, Inc., 144A USD 7 983 000 6,000, 656 0.03 15/02/2030 Y Y ’
6.25% 01/04/2029 P T ’ Valvoline, Inc., 144A 3.625% USD 500, 000 384, 449 0.00
Triumph Group, Inc., 144A 8.875% 15/06/2031 ' ' i
USD 477,000 454,771 0.00 :
01/06/2024 Varex Imaging Corp., 144A 7.875% USD 80,000 74497 0.00
: < s 3 g
g}gg‘;g&’”p fne, THAB. 25 ey 3,960, 000 3,506,976 0.02 :51/ 10/ 20(27 il Lo
lelocity Commercial Capital Loan Trust
e i 5 reta’ L) UsD 2,662, 262 2,348,251 0.01
Truist Financial Corp., FRN 5.1% UsD 14,909, 000 12,971,198 0.07 A, 1447 3.59% 25/04/2048
Perpetua.l ) ) Velocity Commercial Capital Loan
Truist Financial Corp., FRN 6. 125% Ush 3,401, 000 2,592, 047 0.01 Trust, FRY, Series 20182 ‘A", 144 USD 2,416,113 2,170,938 0.01
Perpetual - ‘ 4.03% 26/10/2018
TTM Technologies, Inc., 144A 4% USD 1, 434, 000 1,152, 435 0.01 Velocity Comercial Capital L?an
01/03/2029 ‘ Trust, FRY, Series 2018-2 W', 1444 USD 265,825 211,535 0.00
Ll:s:r T/echr:ologles, Inc., 1444 7.5% UsD 6, 415, 000 5, 998, 061 0.03  A50% 26/10/208
1?"09"202' } ‘ Velocity Commercial Capital Loan
Uher Technologies, Tne., HHAASh gy, 7,644,000 6,241,228 0,03 Toust, FRY, Serfes 2018-2 ‘U, 1A USD 381,926 298,277 0.00
11;};101385032/ 01/08/2051 USD 2,322,217 1,785,198 0.0 LI 00
o » 988, » 109, : Viavi Solutions, Inc., 144A 3.75%
UMBS 2% 01/11/2051 IS)) 51,328 39,410 0.00 /02009 UsD 3,519,000 2,112,438 0.01
UMBS 2. 5% 01/02/2052 USD 18,893 15,085 0.0 yiof puopert] :
d 4 V perties LP, REIT, 1444 5.625%
UMBS 2. 5% 01/03/2052 UsDh 59,925 47,830 0.00 g0 USD 4,495,000 4,183,305 0.02
UMBS 3% 01/03/2052 USD 18, 866 15,620 0.0 yif propert
» ’ roperties LP, REIT, 1444 3.5%
UMBS 4. 5% 01/09/2052 USD 204,995 185,709 0.00 lB,fOZ,fzoé UsD 665, 000 592,064 0.00
En}sy: igrf._, 14;}\13.8(5% ?1/1%2292% UsD 1,150, 000 828,216 0.0 yierpooios b REIT, 1444 4 654 - R U
l;ﬂ;e ) 1,935,000 1,741,040 0.01 13/06/205 o e '
/L VICI Properties LP, REIT, 1444 4.5%
ited Airli 4 Ush 2, 148, 000 1,895,697  0.01
E’lﬁéz%;gh“e& fre., HLASTSH 9,608,000 8,296,387  0.04  01/09/2026
L?’,t’, Crom 1P, REIT, 1444 6% VICI Properties P, REIT, 144A4.28% |\ 5391000 138656 0.07
12}01 /2303‘3” D UsD 1,627, 000 963,037 0.01  01/12/20% o o )
Inivision Commications. Tnc.. 1443 VICI Properties LP, REIT, 1444 5.75% UsD 8. 746. 000 8 032,936 0.04
G“é;iilglfozm';g;” ) 3,045, 000 9,756,514 0.01  01/02/2027 T e '
tivision Comications, Tc., 14 e Provertics U BEIL WAL 6,619,000 5,631,377 0.03
4n;zﬂl{sﬁ(:35/gg|2||;n1ca ions, Inc., 144! UsD 3,071, 000 2,390, 106 0.01  15/02/2027 Y Y ’
Invision Comunications, e, 144 VICE Propeties LD REIT, ALY ), 1,200,000 1,036,437 0,01
R L ) 8,353, 000 7,453,118 0.04  15/01/2028 e e :
lstart Pass-Though Trust, FRY Y VICE Propetes UF, T, WA 38080 8,070,000 6,659,090  0.04
1244 508 4?9030 : " USD 4,598, 801 4,570,927 0.02  15/02/2009 o P :
e e VICT Properties LP, REIT, T44A 4.625%
Upstart Pass-Through Trust, FRN ‘A", USD 1,813,972 1,575, 855 0.02 0112/ ush 10,179, 000 8,682, 139 0.05

1444 17. 804% 20/05/2030
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VICI Properties LP, REIT, 1444 4.125% Wallu Mortgage Pass-Through
15/08/2030 UsD 3,525, 000 2,891,753 0.02 Certificates Trust, Series 2006-5 ‘2CB5’ Uush 36, 340 24,337 0.00
Victoria” s Secret & Co., 1444 4.625% 6.5 25/07/2036
15/07/2029 usb 3,272, 000 2,407, 332 0.01 WaMu Mortgage Pass-Through
Victors Merger Corp., 1444 6. 375% Certificates Trust, Series 2005-10  USD 144, 868 126, 248 0.00
15/05/2029 UsD 1,282,000 661, 234 0.00 “4CBIT 5.75% 25/12/2035
Virtusa Corp., 1444 7.125% 15/12/2028  USD 146, 000 104, 293 0.00  WalMu Mortgage Pass-Through
Vista Outdoor, Inc., 144A 4.5% Certificates Trust, FRN, Series [IN))] 302, 192 255, 448 0.00
15/03/2029 UsD 17,656, 000 12,150, 043 0.06 2004-ARI1 ‘A" 4. 141% 25/10/2034
Vistra Corp., FRY, 144A T4 31/12/2164  USD 3,650, 000 3,112, 223 0.02  Wallu Mortgage Pass-Through
Vistra Operations Co. LLC, 144A Certificates Trust, FRN, Series usDh 772, 556 659, 143 0.00
5.625% 15/02/2027 UsD 10,614, 000 9,430, 100 0.05 2004-AR10 “ALB 4,809% 25/07/2044
Vistra Operations Co. LLC, 144A 5% Walu Mortgage Pass-Through
31/07/2027 UsD 4 281,000 3,717, 594 0.02 Certificates Trust, FRN, Series ~ USD 2,316, 750 2,018, 764 0.01
Vistra Operations Co. LLC, 144A 2005-AR7 ‘A3" 3. 635% 25/08/2035
4.375% 01/05/2029 Ush 3,958, 000 3,208,523 0.02 WaMu Mortgage Pass-Through
VM Consolidated, Inc., 144A 5.5% Certificates Trust, FRN, Series [IN)] 1,104, 786 1,005, 416 0.01
15/04/2029 UsD 1, 201, 000 994,859 0.01 2005-AR5 ‘A6" 3. 311% 25/05/2035
Wabash National Corp., 144A 4.5% Wallu Mortgage Pass-Through
15/10/2028 UsD 6,704, 000 5,345, 083 0.03 Certificates Trust, Series 2005-4 ‘CBT’ Ush 101,833 86, 163 0.00
Wallu Mortgage Pass-Through 5. 5% 25/06/2035
Certificates Trust, FRN, Series USDh 302, 924 255, 157 0.00  Warnermedia Holdings, Inc., 144A
2005-AR16 “1AL" 2.822% 25/12/2035 3. 755% 15/03/2027 USD 85,000 1,812 000
Wallu Mortgage Pass-Through Yarnermedia Holdings, Inc., 144A
Certificates Trust, FRY, Series USD 2,911, 004 2,457, 363 0.01  4.279% 15/03/2032 USD 180,000 139,378 000
2006-AR10° “1AL" 3, 737% 25/09/2036 Warrior Met Coal, Inc., 144A 7.875%
Tiallu Mortgage Pass-Through 01/12/2028 Usb 1,822,000 1, 689, 373 0.01
Certificates Trust, FRN, Series USDh 237,313 199, 650 0.00  Wells Fargo & Co., FRN 0.805%
2006-AR2“1A1" 3.093% 25/03/2036 19/05/2025 USD 4,310,000 3,719, 617 0.02
Tallu Nortgage Pass-Through Wells Fargo & Co., FRN 2. 164%
Certificates Trust, Series 2005-1 ‘143’ USD 100, 022 82, 527 0.00  11/02/2026 USD 11,420, 000 9%, 955, 164 005
5. 5% 25/03/2035 Wells Fargo & Co., FRN 3.526%
Wallu Nortgage Pass-Through 24/03/2028 Usb 8, 550, 000 7,440,505 0.04
Certificates Trust, FRN, Series USDh 1,224, 809 1,064, 607 0.01  Wells Fargo & Co., FRN 4.897%
2005-AR14 “1A3" 3.88% 25/12/2035 25/07/2033 USD 150,000 132,637 0.00
Tallu Nortgage Pass-Through Wells Fargo & Co., FRN 3.9% Perpetual ~ USD 12, 379, 000 10, 152, 631 0.05
Certificates Trust, Series 2007-4 ‘143’ USD 2, 365, 922 1,644, 583 0.01  Tells Fargo & Co., FRN 5.9% Perpetual ~ USD 9,278, 000 7,875, 181 0.04
6% 25/06/2037 Wells Fargo & Co., FRN 5. 875%
Tialtu Mortgage Pass-Through Perpetual Usb 2,878, 000 2,611,945 0.01
Certificates Trust, FRN, Series USD 63, 560 55,890 0.00  Tells Fargo Comercial Yortgage
2005-AR18 “1A34" 2.999% 25/01/2036 Trust, FRY, Series 205-C28 ‘D" 4.219%  USD 7,736, 000 6, 155, 017 0.03
Wallu Mortgage Pass-Through 15/05/2048
Certificates Trust, FRN, Series USD 903, 503 785, 327 0.00  Wells Fargo Commercial Mortgage
2005-AR14 “1A4° 3.88% 25/12/2035 Trust, FRY ‘D’ 4.361% 15/06/2048 USD 4,000,000 3,192,911 0.02
Tialtu Mortgage Pass-Through Wells Fargo Commercial Mortgage
Certificates Trust, FRY, Series 2007-1  USD 2,559, 629 1,704, 488 0.01  Trust, Series 2015-C31 ‘D" 3.852%  USD 1,700, 000 1,288,774 0.01
AT 4.616% 25/02/2037 15/11/2048
Tallu Nortgage Pass-Through Wells Fargo Commercial Mortgage
Certificates Trust, Series 2005-10 ‘245" USD 1,661, 559 1,436, 193 0.01  Trust, FRY, Series 2015-LC22 ‘D’ Ush 362, 248 288, 763 0.00

5.75% 26/11/2035

4.708% 15/09/2058
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Wells Fargo Commercial Mortgage WFRBS Comnercial Mortgage Trust,
Trust, Series 2015-Ni83 ‘D", 1444 USD 1,000, 000 762, 834 0.00  FRY, Series2014-C22 D", 144A4.056%  USD 10, 100, 000 7,920, 784 0.04
3. 153% 15/09/2057 15/09/2057
Vells Fargg Commercial Nl?r:tgage ‘hl’ha’m Cz_!rter Co. (The), 1444 5. 625% UsD 19, 241, 000 17,298, 272 0.09
Trust, Series 2016-C35 D", 1444  USD 5,000, 000 3,395,616 0.02  15/03/2021
3. 149% 15/07/2048 Winnebago Industries, Inc., 144A
! ! i UsD 631,000 552, 766 0.00
liells Fargo Comnercial Mortgage 6.25% 15/07/2028
Trust, Series 2017-C38 ‘D', 1444 3%  USD 4,190, 000 2,799,181 0.02 WG Acauisition Corp., 43756 o 13. 745, 000 4T 721 0.06
507250 012/ 1 b '
liells Fargo Comnercial Mortgage WG Acquisition Corp., 144A 3% UsD 6. 440. 000 1.839. 339 0.03
Trust, Serdes 2018043 D', 144 3% USD 1,250, 000 792,268 0.0 16/02/2031 )
15/03/2061 BR/Groa/c;Olgzldmgs LLC, 144A5. 625% UsD 9,398, 000 9,919,978 0.01
Wells Fargo Commercial Mortgage 1/1 )
Trust D, LA 3% 15/05/2051 0D 1, 500, 000 L8001 ‘;E /Gorﬁa;;)g‘;ldlngs LG HRLSTS iy, 5,860,000 4,865,040  0.03
Wells Fargo Commercial Mortgage ) . B
Toust ‘D, 1443 3% 15/08/2051 UsD 6, 000, 000 3,475,444 0.02 YR Grace Holdings LLC, 144A 5. 625% USD 3,212, 000 2412500 0.01
Tells Fargo Comnercial Mortgage ;;/108/2029 ol e L
Trust, RS, Series 2015-0SI F', 1444 USD 1,850, 000 L3821 001 /O'i‘/e;o“;g“‘)“a’ I 1) 1,435,000 620,783 0.00
2.881% 15/05/2048 :
Tells Fargo Home Equity Asset-Backed gygfl};mll'éol%zllszgzl;esorts, Tne., 1444 ush 1,193, 000 1,003, 189 0.01
Securities Trust, FRY, Series 2004-2  USD 677,093 627,273 0.00 Wl '3°L /V/ LLC. 1444 5. 54
W 4,989 25/10/2034 0{333 ;;)Zggas ' 7% Usp 25,513,000 22,671,058  0.12
Wlells Fargo Home Equity Asset-Backed Wynn Las Vogas LLC, 1444 5. 25%
Securities Trust, FRY, Series 2004-2 UsD 182, 680 170, 410 0.00 1;/05/2027g ’ ’ USh 1,650, 000 1, 393, 206 0.01
BK” LA 7,389 26/10/ 2034 Wynn Resorts Finance LLC, 144A 7. 75%
Wlells Fargo Home Equity Asset-Backed 1'5’,04’,2025 [IN)] 4,225,000 3,937, 142 0.02
Securities Trust, FRY, Series 2004-2 UsD 182, 680 148, 058 0.00 o .
o L ’ ’ Wynn Resorts Finance LLC, 144A
Wmﬂg F 1443 5 25f180f2k024 5. 125% 01/10/2029 Ush 15, 057, 000 12,097, 398 0. 06
ells Fergo Hortgage-backe XPO Escrow Sub LLC, 1444 7.5%
Securities Trust, Series 200715 A" USD 34,957 2,821 0.00 15119097 usb 5, 980, 000 5,629,022 0.03
B8 28/11/287 Yun! Brands, Inc., 1444 4.75%
Wells Fargo Mortgage-Backed 15/01/2030 USD 8,478, 000 7,290,766 0.04
Securities Trust, FRN, Series USD 78,771 67,536 0.00 Zayo Group Holdings, Tnc., 144A 4%
006-4R19 ‘A3’ 4. 5045% 25/12/2036 01/03/2027 UsD 7,783,000 5,320,179 0.03
Wesco Aircraft Holdings, Inc., 1444 7iff Davis, Inc., 144A 4.625%
8,50 15/11/2024 UsD 1,857,000 872,296 0.00 15/10/2030 1)) 4, 360, 000 3,458,904 0.02
Wlesco Aircraft Holdings, Inc., 1444 9% ZipRecruiter, Inc., 144A 5%
S UsD 22,930, 000 12, 818, 026 0.07 ’ ! X
15/11/206 15/01/2030 USh 2,072, 000 1,595, 009 0.01
Wesco Aircraft Holdings, Inc., 1444 ZoomInfo Technologies LLC, 144A
, UsD 956, 000 225,839 0.00 ’ X
13.125% 15/11/2027 3.875% 01/02/2029 UsD 2,561, 000 2,016, 821 0.01
WESCO Distribution, Inc., 1444 7.125% 5,619,423, 184  29.29
15/06/20%5 UsD 12, 444, 000 11, 813, 241 0.06 e 6.592.055. 461 3436
WESCO Distribution, Inc., 1444 7.25%
e o UsD 13,089, 000 12, 428,471 0.07 _ . .
15/06/2028 AR TE SRR
WFRBS Commercial Mortgage Trust, HFH
FRY, Series 2014-C22 ‘C" 3.915%  USD 1,000, 000 865, 262 0.00  Bank of Montreal 0% 12/12/2023 ~ EUR 3,500, 000 3,402, 728 0.02
15/09/2057 -Domini
/09/ . . Toronto-Dominion Bank (The) 0% BUR 4,000, 000 3,875, 297 0.02
WFRBS Commercial Nortgage Trust ‘D", USD 1500, 000 1980, 390 0.01 15/12/2023
1444 4.234% 15/03/2047 T e ' 7,277,955 0.04
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HrE Regie Autonome Des Transports
Bank of China Ltd. 0% 01/02/2023  EUR 4,000, 000 3,992,740 0.02 Parisiens 0% 08/03/2023 EUR 5,000, 000 4,918,542 0.03
Industrial and Commercial Bank of 14,942, 532 0.08
China Ltd. 0% 13/03/2023 EUR 2,000, 000 1,990,617 0.01 -
5, 983, 357 003 nrtvr7ns
Sunderland Receivables SA 0%
5y % 31/01/2023 EUR 2,500, 000 2,495,810 0.0l
Credit Agricole S 0% 13/03/2023  EUR 3,000, 000 2,986,046 0.0l 2495810  0.01
2,986, 046 0.01
A
EES ABB Finance BV 0% 19/01/2023  EUR 3,000, 000 2,996,621 0.02
Witsubishi UFJ Trust & Banking Corp. Iberdrola International BV 0% EUR 9 000,000 1992, 348 0.01
% 0108205 EUR 5,000, 000 4982174 0.03 400090 , 000, ,992, )
Sunitomo Witsui Trust Bank Ltd. 0% Linde Finance BV 0% 24/01/2023  EUR 3,000, 000 2,995,764 0.0l
/03,203 EUR 5,000, 000 4,981,465 0.02 TR 00
9,963, 639 0.05
- A
H K —) Ferrovial Emisiones SA 0% EUR 1,000,000 3,992,249 0.02
Gatar National Bank QPSC 0% o 5 000,000 Lo o0 0.03 02/02/2023
23/01/2023 i e ' 3,992, 242 0.02
4,993, 280 0.03
TAUS
SL4XY R E;gelsi\ \a;ﬁz;})glnfarmauon Services, EUR 3,500, 000 3,497,170 0.02
Standard Chartered Bank ple 0% - Yo Lefbl/cba
18/12/2023 EUR 2,000, 000 LT, 637 0.0 Fisery, Inc. 0% 23/02/2023  EUR 3,000, 000 2,990,361 0.02
o7 00 Realty Income Corp. 0423/01/2023  EUR 2,500, 000 2,496,493 0.0l
gy = = — o - 8,984,024 0.05
M TE AR E A 33,141,914 0.17 = 0,90 Ucr
. A — Tl RS 45,781,283 0.24
aAv—T Il NN -
R G AL
Macquarie Bank Ltd. 0% 18/12/2023  EUR 3,000, 000 9,906,421 002 P77 ,
w6 a0z Soeifs, I 0.128% 01/11/2025  USD 2,852, 000 2,293,039 0.0l
_— 2,293,039 0.01
A=A KT e
chisch e Vaned 1
Oesterreichische Rontrol Ibank 46 0%
B EUR 2,500,000 2,489,987  0.01 Fello Group, Inc, 1.25% 01/07/20%5  USD 5,393,000 4,865,667  0.03
o WW Pinduoduo, Inc. 0%01/12/2025  USD 4,702, 000 4,083,904 0.02
— e Sealtd. 0.25% 15/09/2026 USD 5,172, 000 3,569,705 0.02
i 12,519, 276 0.07
Bank of China Ltd. 0% 13/03/2023  EUR 2,000, 000 LOLAS 001
1991488 001 i onid % 15/08/20%5  USD 5,778, 000 4,575,781 0.02
575,78 0.0;
7T A 4575781 2
Carrefour Banque SA 0% 06/03/2023  EUR 3,000, 000 29T 0.02 oy
L .
gé%;;;g;gc de France SA 0%y 3,000, 000 2,995,800 0.01 Barclays Bank ple 0%04/02/2025  USD 2,191, 000 2,636,887 0.02
A () 09/
LMA SA 0% 22/03/2023  EUR 4,000, 000 3,079,203 o0z DerclaysBankpleOh18/02/2025 - USD 2,291, 000 73 gzg ﬁz g 8;
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TAUD Vishay Intertechnology, Inc. 2.25%
Affirn Holdings, Inc. 0% 15/11/2056  USD 6,307, 000 3,274,877 0.02  15/06/20%5 USD 3,720,000 3,961,810 0.02
Airbnb, Inc. 0% 15/03/2026  USD 2,896, 000 2,238,973 0.0l 119,375,067 0.62
Alteryx, Inc. 1%01/08/2026  USD 5,035, 000 3,934,650  0.02  EilpE AR 143,606,219 0.7
AMG Capital Trust 1T 5.15%  USD 96, 948 4,444,410 0.02 -
Block, Inc. 0.25% 01/11/2027  USD 4,710,000 3,338,006 0.02 st
BofA Finance LLC 0. 25% 01/05/2023  USD 3,021, 000 2,856,063 0.02 rjapg
Cf_lges?cake Factory, Inc. (The) 0.375% UsD 3,087, 000 2,381, 302 0.01 Fuyao Glass Industry Group Co. Ltd. CNH 565, 696 2, 686, 625 0.01
10};06"2026 0100/ Huayu Autonotive Systens Co. Lid. '’ CNH 4,333,400 10,171,357 0.05
Chegg, Inc. 0% 01/09/2026  USD 8, 186, 000 6,080,820 0.03 o yelis ili ndstril Grop (o
Cloudflare, Inc. 0% 15/08/2026  USD 3,220, 000 2,463,631 0.01 | vy CNH 7,170,640 30,108,282 0.16
Cofnbese Global, Inc. 0.5% 01/06/20%6  USD 3,622, 000 L95LA2  0.00  jooieco Lid. A’ CNH 1,614, 819 3602260 0.02
Confluent, Inc. 0%15/01/2027, USD 6,564, 000 4,662,846 0.02 it Vibin Co. Ltd, ‘A ONH 021799 2557504 0.12
Coupa Software, Inc. 0.378% o) 6, 479, 000 5,858,397 0,03 Zhejiang Supor Co. Ltd. ‘A’ CNH 1,490, 103 9,983,257 0.05
15/06/2026 — e
DigitalBidee Inc. 54 19,109, 379 0.41
igitalBridge Group, Inc. 5% P —
15/04/2023 USD 3,571, 000 3,307,533 0.02  KRRAF 79,109,379 0.41
DISH Network Corp. 2.375% USD 10,217, 000 8,652, 670 0.05 Ponote
15/03/2024 PR
DISH Network Corp. 3.375
Eroaia0oe b usp 9,725,000 5,678,229  0.03  Barclays Bank ple 8.5%09/03/2023  USD 17,814 183,164,911 0.95
DocuSign, Inc. 0% 15/01/2024  USD 4,939, 000 4,373,590 0.02 _ 183164011 _ 0.95
Dropbox, Inc. 0% 01/03/2026  USD 4,250, 000 3,602,362 0.02 .
Halozyme Therapeutics, Inc. 0.25%
! UsD 2, 167, 000 1,958,604 001 - ribas ’
01/03/2021 B\P Paribas SA, 14448.5% ) 18,000 185,187,177 0.97
Liberty Interactive LLC 44 15/11/2029  USD 7,180, 000 2,314,754 0.01 16/03/2023 "
: - BNP Paribas 4, 1444 9%23/03/2023  USD 17,759 183,245,717 0.95
E;?;;;&?erad”e LS. T8 Usb 1,383, 000 452, 866 0.0 National Bank of Canada 9%
USD 18,319 188,339,536  0.98
Okta, Inc. 0.125% 01/09/2025  USD 1,504, 000 1,240,835 0.01 04/04/2023
Redwood Trust, Inc., REIT 4. 75% Societe Generale SA 9% 03/01/2023  USD 17,123 176, 113, 343 0.92
15/08/2023 Ush 3,000,000 2,764,573 0.00  §oiote Gonerale SAOH 11/04/2023  USD 18490 189,715,474 0.99
Repay Holdings Corp. . 1444 0% UBS AG, 144A 9% 06/04/2023  USD 18,54 190,182,617 0.9
01/02/2026 UsD 770,000 2,692,119 0.01 1.112,783,864 580
RingCentral, Tnc. 0% 01/03/2025  USD 4,465, 000 3,608,184 0.02 P-noteddh 1,295,948, 775 6.15
RingCentral, Inc. 0% 15/03/202%6  USD 7,311, 000 5,403,508  0.03 ZFOHMOBH TS TR ShDEEN 0100 649 051 42,60
BT Holdings, Inc. 5.75%01/10/20%5  USD 1,503, 000 1,181,413 0.0 HEZ&EHLVEHEHTEERALE OO i
Shift4 Payments, Inc. 0.5%
USD 3,793, 000 3,015,958 0.02 . B e m
01/08/2027 hOFEEMHEMIISS L VEHERTIEESR
Snap, Inc. 0% 01/05/2027  USD 5, 556, 000 3,646,785 0.02  f%
Splunk, Inc. 1.125% 15/06/2027  USD 3,131, 000 2,486,173 0.0 7Ry
Spotify USA, Inc. 0%15/03/2026  USD 3,124, 000 2,365,731 0.0l ' 5.5
Starwood Property Trust, I/nc / REIT (I)T[f;ésf%gjgicgon ks Lt 5.3 Usb 32,289,000 3,021 0.00
o i USD 4,615, 000 4,208,848  0.02 OO0 ‘
4.375% 01/04/2023 Intelsat Jackson Holdings Ltd. 8.5%
Supernus Pharmaceuticals, Inc. 15/10/2024° § UsD 31,758,000 2,911 0.00
b USD 3,026, 000 2,793,726 0.00 /10 . )
0.625% 01/04/2023 Intelsat Jackson Holdings Ltd. 9.75%
Triphdvisor, Inc. 0.25%01/04/20%  USD 2,937,000 2,205,332 0.0 157/0%5* § UsD 6, 085, 000 %9 0.00
Uber Technologies, Inc. 0% 15/12/20%5  USD 4,476, 000 3,544,298 0.02  gpdingllub Loan Certificate Issuer
Tnity Softwere, Inc. 0% 15/11/20%6  USD 1,607, 000 1,129,430 0.01 UsD 100, 000 1,732,255 0.0

Trust “CERT’, 1444 0% 15/04/2037
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LendingClub Loan Certificate Issuer TAYS
Trast “CBNT" , 1404 % 15/05/2087° V>0 100,000 239,365 00001 i res Holdings LLC USD 7,867 2,392,058 0.0l
LendingClub Loan Certificate Issuer EP Energy Corp.”* USD 318, 758 2,087,557 0.01
Trast “CBNT" , 1404 % 15/06/2037° V>0 100,000 2816853 001 o dman Private’ UsD 74,750 0 0.00
LendingClub Loan Certificate Issuer Goodman Private Preference” USD 88,935 832 0.00
Trust ‘CERT”, 144A 25.456% UsD 100, 000 3,087, 360 0.02 MYT Holding Co.* UsD 3,324,083 892, 551 0.01
15/07/2037* MYT Holding LLC Preference”  USD 5,736, 099 5,762, 341 0.03
LendingClub Loan Certificate Issuer NMG, Inc.” USD 5719 949, 724 0.01
Trast “CBNT" , 1404 3 15/04/2087° V>0 100,000 170,988 0.0 G e, ® UsD 31,857 5,290,326 0.03
LendingClub Loan Certificate Issuer Vistra Corp. 31/12/2049°  USD 691, 068 824, 347 0.00
Trust BT, 144006 15/05/2087° U0 100,000 1,925,221 0.01 18,199,713 0.10
LendingClub Loan Certificate Issuer A E 33,905, 474 0.18
Trust ‘CBRT , 1444 0% 15/06/2037° USD 100, 000 2,237,548 0.01 — et
LendingClub Loan Certificate Issuer VATV
Trust ‘CERT’, 144A 12.858% USD 100, 000 3,118, 258 0,02 72Xy
15/07/2037° NMG Parent LLC 24/09/2027°  USD 110,393 4,561,925 0.02
19,018,969 _ 0.10  yindstrean Holdings, Inc. 31/12/2049"  USD 7,696 54,000 0.00
EHAE 19,018,969  0.10 4,615,926 0.02
B U7 v bR 4,615,926 0.02
*ﬂﬁﬂ:{f OBELABISS & VENESRTISERSEH 73,724,642 0.38
T A
Claire’ s Stores, Inc. 0% * USD 6,074 12,786, 053 0.07 ycITSERO DNy FEHIZMDERBREELE
Gulfport Energy Corp. 10% *  USD 688 3,398, 220 0.02  FA#E A% —2h - UCITS
16,184,273 0.09 NI Ty
ML SR 16,184,273 0.09  Jplorgan USD Liquidity LVNAV Fund -
TPUUSD Liquidity LIAVY (dist.) T UsD 706,078,343 660,590, 128 3.44
Bt ) 660, 590, 128 3.44
A= ‘ X MG A ¥ — 2 - UCITSARF 660, 590, 128 3.44
Telford Offshore Holdings Ltd. USD 63, 154 0 0.00 uoITSEBD ML=y FEFIFEOERBREE LA 660, 590, 128 344
0 000 waaifisEsast 18.667,079,602__ 97.30
: B 001 06
NITvTNT ZOMOEE” (AR 388, 065, 121 2.03
Intelsat Jackson Holdings SA Rights™ USD 69, 810 653 0.00 wakast m 100—00
Intelsat Jackson Holdings SA Rights™ USD 69, 810 653 0.00 —_— -
Intelsat SA" USD 666, 601 15, 591, 402 0.08 - _ -
° — e o ¢ AMESERERROERIC S AEMETHESA TS,
_— - t MEEBEADTFUR
noy s AMESEREBBTRITTT.
Voscow Exchange MICEX-RTS PJSC* USD 6, 325,619 67,450 0.00
Severstal PJSC* UsD 296, 798 45, 581 0.00
113,031 0.00




JPEIHUAVRARAU TP X = A—N\N)L- A AL TR

JPMorgan Investment Funds — Global Income Fund

RERMIFAEME ()

2022512 A31BHR#AE

2022512831 HERED MEEIC
& A RS O Hhig B FER HHBEE (%)
TAUA 56. 84
AFY 2 6.00
Ny TG 4.38
bt 4 4.09
TIUA 3.10
H AR 2. 10
AA R 1.74
RA 1.72
s 1.63
RS 1.50
P 1.18
ALV T 0.99
F—=AKZ VT 0.88
B 0.79
A~ il 0.77
[ 0. 69
T4vT R 0. 67
A x—F 0. 65
[EI B R 0. 61
TANT VR 0. 60
TF~—7 0.48
AxTa 0. 47
M7 7 U 0. 46
NI — 0. 42
U 0.36
U H K= 0.35
AR 0.32
Ty —T— 0.32
AL F— 0.31
A RRTT 0.28
TZ VN 0.26
NI a—4F 0.22
F—=A KT 0. 20
Yy 7 0.18
RV~ H L 0.17
—a—U—J UK 0.12
24 0.12
NI 0.11
kb= 0.09
apL ey 0.09
K =7 4FnE 0.07
=7 b 0.07
P TIET 0.06

2022412 A31BRED MEEIC
1% & A (#5250 #hig Al R ER G BEIE (%)
Fv—y 0.06
K—=F K 0.06
SN e 0.06
FAT=IT 0.06
FU 0.05
E % 0.04
= 0. 04
A AT 0.03
RT 7T A HFnE 0.03
a— hURY—L 0.03
F=7 0.03
HH = 0.03
TLETF 0.03
TENNRS, Dy 0.03
A7 0.02
aAX YT 0.02
~— X Vi 0.02
Ry 0.02
IRF AL 0.02
EPI gV eS| 0.02
TR AV HFNE 0. 02
=T 0.01
TTT~T 0.01
~L— 0.01
HY 7R H 0.01
N A 0.01
777 R EE 0.01
TN RL 0.01
~> k=7 0.01
T T NH 0.01
£ dVE 0.01
7 ANRF AL 0.01
H AR S FnE 0.01
PPAVANS _
ET—U ¥R _
Foer -
e 7 HRNE -
o7 —
BERMIEFSE 97.30
e L OzofthEE,/ (A 2.70
&5t 100. 00
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hyoa— RERER WEEIC
BEREE BErs FREL FRE pEls] R=F1— (a—n) L BEE (%)
AUD 5, 526, 637 EUR 3, 484, 306 17/01/2023 HSBC 24, 095 —
AUD 693, 101 EUR 436, 217 17/01/2023  Morgan Stanley 3,776 —
AUD 3,429 EUR 2,174 17/01/2023  RBC 3 —
AUD 46, 517 EUR 29, 378 17/01/2023 Standard Chartered 152 —
BRL 10, 772, 463 usDh 2,001, 996 03/01/2023 Citibank 32,173 —
BRL 317, 331, 705 Uush 59,074, 176 03/01/2023  HSBC 854, 100 —
CHF 46, 473, 570 EUR 47,110, 804 17/01/2023  Barclays 59, 662 —
CHF 11, 817 EUR 11, 968 17/01/2023 Citibank 26 —
CHF 378, 464 EUR 383, 527 17/01/2023 HSBC 612 —
CHF 255, 928 EUR 259, 273 17/01/2023  Merrill Lynch 492 —
CHF 1, 058 EUR 1,071 17/01/2023  Morgan Stanley 3 —
CHF 10, 063 EUR 10, 193 17/01/2023 State Street 21 —
CNH 1, 837, 342 EUR 247, 628 17/01/2023 BNP Paribas 1, 200 —
CNH 326, 987, 529 EUR 44, 161, 682 17/01/2023  HSBC 121, 460 —
CNH 53, 287 EUR 7,163 17/01/2023  Merrill Lynch 54 —
CZK 265, 508 EUR 10, 919 17/01/2023 Barclays 57 —
CZK 19, 734, 517 EUR 809, 536 17/01/2023 Goldman Sachs 6, 290 —
EUR 183, 210 AUD 287, 889 03/01/2023  Morgan Stanley 377 —
EUR 180, 472, 540 AUD 280, 608, 250 17/01/2023  HSBC 2,337,763 .01
EUR 3,616, 701 AUD 5, 680, 448 17/01/2023 Morgan Stanley 10, 658 —
EUR 1,279 AUD 1,984 17/01/2023 RBC 19 —
EUR 4,197,871 AUD 6, 570, 709 17/01/2023  State Street 26, 676 —
EUR 96, 776, 545 CAD 135, 965, 414 09/01/2023  Barclays 2, 881, 656 .02
EUR 75, 194 CAD 108, 695 17/01/2023 HSBC 172 —
EUR 283,471, 980 CAD 410, 284, 025 17/01/2023 Merrill Lynch 291, 890 —
EUR 100, 879 CAD 146, 044 17/01/2023  RBC 79 —
EUR 330, 777 CHF 325, 238 17/01/2023  HSBC 662 —
EUR 736, 022 CHF 724, 748 17/01/2023 Morgan Stanley 405 —
EUR 76, 216 CHF 74,913 17/01/2023 RBC 180 —
EUR 232,636 CNH 1, 700, 207 17/01/2023  Merrill Lynch 2,381 —
EUR 249, 835 CNH 1, 842,416 17/01/2023  RBC 321 —
EUR 971, 947, 683 GBP 837,617, 029 17/01/2023 HSBC 26, 146, 194 14
EUR 1, 530, 184 GBP 1, 340, 633 17/01/2023 Morgan Stanley 16, 398 —
EUR 343, 406 GBP 295, 908 17/01/2023  RBC 9,279 —
EUR 246, 251 GBP 215, 026 17/01/2023  Standard Chartered 3,453 —
EUR 976, 826 GBP 850, 699 17/01/2023 State Street 16, 253 —
EUR 295, 359, 055 HKD 2,452, 867, 165 17/01/2023 Barclays 1, 167, 157 .01
EUR 11,718, 892 JPY 1,637,873, 336 17/01/2023  BNP Paribas 80, 762 —
EUR 9, 589, 841 JPY 1, 347, 151, 470 17/01/2023  Citibank 17,475 —
EUR 68, 076, 464 NOK 706, 862, 476 17/01/2023 Barclays 891, 984 —
EUR 65, 732, 926 SEK 718, 788, 197 09/01/2023 Morgan Stanley 1, 109, 020 .01
EUR 73,997, 522 SEK 805, 280, 485 17/01/2023  Barclays 1, 603, 730 .01
EUR 8, 327,916 SGD 11, 930, 764 17/01/2023  HSBC 2,676 —
EUR 17, 263, 840 SGD 24, 693, 666 17/01/2023 Merrill Lynch 32, 696 —
EUR 7, 895, 045 SGD 11,274, 149 17/01/2023 State Street 27,988 —
EUR 58, 727, 730 Ush 62, 400, 218 03/01/2023  Citibank 347, 568 —
EUR 1, 430, 936 ush 1, 493, 333 03/01/2023  HSBC 33, 809 —
EUR 118, 302, 105 UsDh 123,041, 193 03/01/2023 Merrill Lynch 3, 187, 687 .02
EUR 1, 994, 400 Ush 2,119, 585 03/01/2023 RBC 11, 367 —
EUR 1, 308, 125 ush 1, 394, 535 04/01/2023  RBC 3,523 —
EUR 208, 041, 135 Ush 218, 930, 020 09/01/2023 Goldman Sachs 3, 302, 583 .02
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EUR 3, 170, 947, 655 usDh 3, 309, 774, 393 09/01/2023 HSBC 75,719, 246 0.40
EUR 295,917, 079 ush 314, 395, 621 09/01/2023  Merrill Lynch 1,901, 191 0.01
EUR 3,108, 810, 778 ush 3, 235, 158, 133 09/01/2023  Morgan Stanley 83, 361, 858 0.43
EUR 29, 757, 380 usDh 31,692, 586 17/01/2023 Barclays 136, 450 —
EUR 29, 323, 626 usDh 31, 183, 044 17/01/2023 BNP Paribas 178,930 —
EUR 25, 647, 040 Ush 26, 963, 638 17/01/2023  Citibank 445, 940 —
EUR 116, 190, 994 Ush 124, 111, 037 17/01/2023  Goldman Sachs 192, 747 —
EUR 7, 589, 926, 288 usDh 8, 109, 067, 789 17/01/2023 HSBC 10, 925, 507 0.06
EUR 17, 130, 209 usDh 18, 146, 815 17/01/2023 Merrill Lynch 169, 601 —
EUR 119, 608, 180 Ush 127, 171, 552 17/01/2023  Morgan Stanley 749, 475 —
EUR 24, 845, 233 Ush 26, 512, 622 17/01/2023  RBC 65, 667 —
EUR 9, 787, 435 UsDh 10, 402, 729 17/01/2023 Standard Chartered 64, 703 —
EUR 26, 719, 609 UsDh 28, 509, 743 17/01/2023 State Street 73,468 —
EUR 70, 256, 881 Ush 74, 640, 419 31/01/2023  Goldman Sachs 566, 987 —
EUR 2,427,670 UsD 2,590, 483 02/02/2023  HSBC 9, 355 —
JPY 243, 079, 488, 684 EUR 1, 693, 601, 440 17/01/2023 HSBC 33,632, 706 0.17
SGD 1,903, 317 EUR 1, 326, 004 17/01/2023 Barclays 2,123 —
SGD 3, 847, 396 EUR 2,671, 466 17/01/2023  Goldman Sachs 13,232 —
SGD 2,112,948, 006 EUR 1, 469, 127, 827 17/01/2023  HSBC 5,279,012 0.03
SGD 4, 489, 530 EUR 3, 125, 780 17/01/2023 Merrill Lynch 6, 996 —
SGD 847,978 EUR 590, 470 17/01/2023 Standard Chartered 1, 246 —
USD 59, 583, 331 BRL 307, 442, 839 03/01/2023  Citibank 1,371,173 0.01
USD 1,669, 177 BRL 8, 730, 435 03/01/2023  J.P. Morgan 17, 600 —
USDh 1,712, 379 BRL 9,002, 024 02/02/2023 Citibank 20, 072 —
REABZNRERMNEEEH - BE 259,574, 302 1.35
AUD 96, 608, 716 EUR 62, 579, 450 09/01/2023  Merrill Lynch (1, 236, 892) (0.01)
AUD 989, 969, 090 EUR 636, 803, 979 17/01/2023  HSBC (8, 355, 162) (0. 04)
AUD 914, 465 EUR 587,412 17/01/2023 Morgan Stanley (6, 894) —
AUD 599, 602 EUR 385, 841 17/01/2023 RBC (5, 204) —
AUD 131, 629 EUR 84, 384 17/01/2023  Standard Chartered (824) -
BRL 2,183,503 Ush 418, 695 03/01/2023  Citibank (5, 552) -
BRL 309, 027, 035 usDh 59, 521, 886 02/02/2023 Citibank (1, 378, 254) (0.01)
BRL 1,842,701 usDh 347, 687 02/02/2023 HSBC (1, 463) —
CAD 19, 320, 852 EUR 13, 349, 212 17/01/2023  Merrill Lynch (13, 863) -
CHF 185, 525 EUR 188, 825 17/01/2023  Morgan Stanley (517) -
CHF 49, 664 EUR 50, 522 17/01/2023 RBC (113) —
CHF 1, 220 EUR 1, 242 17/01/2023 Standard Chartered (3) —
EUR 2,175 AUD 3,429 04/01/2023  RBC (3) -
EUR 9, 604, 505 AUD 15, 295, 792 17/01/2023  Morgan Stanley (105, 518) -
EUR 1,633 AUD 2,573 17/01/2023 RBC (1) —
EUR 20, 048 AUD 31, 790 17/01/2023 Standard Chartered (133) —
EUR 3, 966, 000 AUD 6, 282, 360 17/01/2023  State Street (22, 147) —
EUR 83,516 CAD 121, 558 17/01/2023  BNP Paribas (384) -
EUR 92, 258 CAD 133,729 17/01/2023 Morgan Stanley (43) —
EUR 82, 570 CAD 120, 109 17/01/2023 RBC (330) —
EUR 258, 550, 979 CHF 255,053, 741 17/01/2023  Barclays (327, 435) -
EUR 297, 632 CHF 294, 126 17/01/2023  Merrill Lynch (904) -
EUR 470, 216 CHF 463, 844 17/01/2023 Morgan Stanley (583) —
EUR 9, 089 CHF 8, 992 17/01/2023 RBC (38) —
EUR 7,161 CNH 53, 287 04/01/2023  Merrill Lynch (54) -
EUR 578,716 CNH 4,293, 159 17/01/2023 HSBC (2, 697) —
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EUR 350, 552 CNH 2,599, 697 17/01/2023 Morgan Stanley (1,518) —
EUR 250, 063 CNH 1, 856, 476 17/01/2023  Standard Chartered (1, 355) -
EUR 4,210 CZK 102, 962 17/01/2023  Barclays (46) -
EUR 19, 845 CZK 481, 724 17/01/2023 Morgan Stanley (70) —
EUR 87, 651, 380 DKK 652, 096, 046 17/01/2023 Morgan Stanley (49, 045) —
EUR 76, 884, 524 JPY 11, 060, 676, 775 10/01/2023  Standard Chartered (1,671, 197) (0.01)
EUR 8, 755, 160 JPY 1, 257, 435, 267 17/01/2023  Citibank (179, 716) -
EUR 277,937, 437 JPY 39, 891, 137, 396 17/01/2023 HSBC (5, 514, 429) (0.03)
EUR 9, 604, 020 JPY 1, 388, 344, 535 17/01/2023 Merrill Lynch (261, 050) —
EUR 16, 459, 287 JPY 2, 392, 568, 756 17/01/2023  Morgan Stanley (541, 433) -
EUR 10, 516, 829 JPY 1,519, 834, 885 17/01/2023  State Street (282, 563) -
EUR 1, 324,916 SGD 1, 900, 095 03/01/2023 Barclays (1, 842) —
EUR 589, 650 SGD 846, 237 04/01/2023 Standard Chartered (1, 223) —
EUR 10, 344, 968 SGD 14, 937, 964 17/01/2023  Barclays (78, 685) —
EUR 10, 150, 818 SGD 14, 600, 185 17/01/2023  Citibank (37, 134) -
EUR 81, 327, 106 SGD 116, 965, 701 17/01/2023 HSBC (291, 102) —
EUR 9, 140, 540 SGD 13, 204, 960 17/01/2023 Merrill Lynch (73, 829) —
GBP 205, 179, 145 EUR 237, 374, 786 09/01/2023  Morgan Stanley (5,613, 898) (0. 03)
GBP 69,613,219 EUR 80, 777, 743 17/01/2023  HSBC (2,173, 459) (0.01)
GBP 390, 319 EUR 443, 229 17/01/2023 Merrill Lynch (2,497) —
GBP 249, 079 EUR 289, 187 17/01/2023 Morgan Stanley (7,937) —
GBP 32, 686 EUR 37, 980 17/01/2023  State Street (1,072) -
HKD 205, 097, 238 EUR 25, 267, 460 09/01/2023  BNP Paribas (658, 668) (0.01)
JPY 1, 298, 060, 033 EUR 9, 244, 826 17/01/2023 HSBC (21, 285) —
SGD 11, 478,951 EUR 8,011,976 17/01/2023 HSBC (2, 009) —
SGD 852, 197 EUR 595, 550 17/01/2023  Merrill Lynch (890) -
SGD 815, 311 EUR 570, 594 17/01/2023  RBC (1,674) -
SGD 1,016,017 EUR 710, 067 17/01/2023 State Street (1, 094) —
USDh 2,614,971 BRL 14, 114, 397 03/01/2023 Citibank (49, 733) —
USD 491, 416 BRL 2,617,276 02/02/2023  Citibank (182) -
USD 359, 390 BRL 1,930, 129 02/02/2023  J.P. Morgan (2, 943) -
USDh 834, 797 EUR 797, 655 03/01/2023 Citibank (16, 638) —
USDh 60, 686, 142 EUR 58, 083, 057 03/01/2023 HSBC (1, 306, 544) (0.01)
USD 123, 041, 193 EUR 115, 844, 885 03/01/2023  Morgan Stanley (730, 468) (0.01)
USD 108, 143, 972 EUR 102, 567, 879 09/01/2023  BNP Paribas (1, 434, 009) (0.01)
USDh 73,685,179 EUR 71,046, 772 09/01/2023 HSBC (2, 138, 009) (0.01)
USDh 5,111 EUR 4, 788 17/01/2023 Barclays (10) —
USD 416, 149, 879 EUR 392, 140, 052 17/01/2023  Goldman Sachs (3,192, 723) (0. 02)
USD 4, 606, 776, 698 EUR 4,311, 959, 896 17/01/2023  HSBC (6,315, 264) (0. 03)
USD 16, 602 EUR 15,739 17/01/2023 Merrill Lynch (222) —
USD 185, 528 EUR 174, 042 17/01/2023 Morgan Stanley (641) —
USD 4,001, 786 EUR 3, 756, 825 17/01/2023  RBC (16, 625) -
USD 46, 603, 468 EUR 43, 988, 089 17/01/2023  Standard Chartered (430, 960) —
USDh 3,775, 151 EUR 3, 535, 639 17/01/2023 State Street (7, 260) —
USD 167, 000, 311 EUR 156, 897, 389 31/01/2023 Goldman Sachs (973, 371) —
USD 64, 962, 138 EUR 60, 808, 282 31/01/2023  Merrill Lynch (154, 756) -
USD 82, 399, 984 EUR 77, 286, 421 31/01/2023  Morgan Stanley (351, 614) -
USD 59, 590, 304 EUR 55,932, 241 02/02/2023 Citibank (302, 416) —
USDh 307, 157 EUR 288, 689 02/02/2023 HSBC (1, 946) —
KEASZURERBAEH - AR (46, 362, 065) (. 28)
SEABRNRERRMAE - BE 213,212, 237 1.1
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EURO STOXX 50 Index, 17/03/2023 (9, 419) EUR (358, 534, 235) 16, 610, 175 0.09
NASDAQ 100 Emini Index, 17/03/2023 (4,612) USD (940, 988, 521) 50, 351, 113 0. 26
S&P 500 Emini Index, 17/03/2023 91 USD (16, 355, 434) 1, 169, 979 —
SHRAMRHIRERA DS 68, 131, 267 0.35
FTSE 100 Index, 17/03/2023 62 GBP 5,230, 022 (25, 219) -
US 10 Year Note, 22/03/2023 32,339 USD 3, 388, 863, 611 (21, 476, 272) (0.11)
EREMBHRERBLEE (21,501, 491) 0.11)

BB RIRKEMFIE 46, 629, 776 0.24
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