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BEAFMEIHAME
2023F12R31BRTE
HEEIC HEEIC
a9 a%Hd
BEMR BE HBE/EESE Bl (a—n) 8% BERNR BE HBE/EESE Kl (a—0) 8 %)
= FARE R £ \ AR H 3 N = 27 i stri
;i#ﬁl@lrﬁl-t%%%ﬁéhﬂ LREMAMASS L VEHERTIEER Klabin Austria Gubl, Reg. STh 2,000, 000 Lemssl 001
it 03/04/2049
Traz 3,895, 998 0.02
Angola Government Bond, Reg. S
9.5% 12/11/2025 UsD 1, 180, 000 1,048, 629 0.0l TN Ty
Angola Government Bond, Reg. S Southern Gas Corridor CJSC, Reg. S
. o0 UsD 2, 200, 000 2,021,734 0.01
8.25% 09/05/2028 tsb 400,000 338,953 0.00 & g7s0 94/03/2006
Angola Government Bond, Reg. S 8% State 0il Co. of the Azerbaijan
96/11/209 UsD 5,300, 000 4265520 002 g pe oo omisiosm P 2,036, 000 1,938,890 0.0
Angola Government Bond, Reg. S 3, 960, 624 0.02
0. 125% 26/11/2049 USD 1,720, 000 1,272,132 0.01 I
6,920, 041 0.04 ’\“‘_ e
Bahrain Government Bond, Reg. ST UsD 3,250, 000 3,064, 160 0.02
TN TF 12/10/2028
s ) Bahrain Government Bond, Reg. S
3;532;;3;9G0vernment Bond 1% USD 1,705, 000 620,700 0.00 6754 20/09/2020 UsD 300, 000 276, 097 0.00
o y Bahrain Government Bond, Reg. S
3;53;5;3;5Go»ernmem Bond 3. 625% UsD 10,033, 671 3,129, 465 0.02 545 16/09/2032 usDh 1, 306, 000 1, 087, 057 0.01
A o Bahrain Government Bond, Reg. S
3;5;;;;821G0»ernment Bond 3. 5% USD 7,545, 000 9,346, 046 0.0 6% 19/00/2044 ush 2,837, 000 2,112, 835 0.01
/ Bahrain Government Bond, Reg. S
ina Gov . 625% [IN)] 2,230,000 1,902, 571 0.01
Argentina Government Bond 3. 625% UsD 10,140, 000 3914, 306 0,02 7.5% 20/09/2047
00/0r/2046 BALT0 0.0
Argfn/tma Government Bond, FRN USD 1,715, 400 617,871 0.00 e —
4.25% 09/01/2038 L —
9,083 006 ,
S em v : Azelis Finance NV, Reg. S5.75%
. oy 15/03/2028 EUR 1,737,000 1,801, 884 0.01
—ARZVT Belfius Bank SA, Reg. § 3. 125%
y ’ T EUR 100, 000 98, 799 0.00
APA 2 ) ) .
195/ roup NV, Reg. . 75%
Ausgrid Finance Pty. Ltd., Reg. S 24/01/2030 EUR 100, 000 86, 044 0.00
o onor EUR 200, 000 193, 005 0.00
1. 25% 30/07/2025 KBC Group NV, Reg. S, FRN 4. 375%
. . EUR 100, 000 103, 927 0.00
Sydney Airport Finance Co. Pty. Ltd., 19/04/2030
ot EUR 100, 000 105, 362 0.00 ’
Reg. S 4.375% 03/05/2033 Ontex Group NV, Reg. S 3.5% BUR 9 380, 000 9 300,932 0.02
Toyota Finance Australia Ltd., Reg. S BUR 100, 000 90,406 0,00 15/07/2026 B T :
0.44% 13/01/2028 ’ ’ ' 4,391, 586 0.03
Transurban Finance Co. Pty. Ltd.
Reg. S 1.875% 16/09/2024 EUR 2 000, 000 1970406 0.1 TN
2,440, 144 0.01 Brazil Government Bond 10%
_— 01/01/2027 BRL 17,370 3,407, 289 0.02
F—2 YT Brazil Government Bond 8. 25% USD 1950, 000 1995711 0.01
Benteler International AG, Reg. S BUR L 664. 000 L 781, 465 0.01 20/01/2034 T T ’
9,375% 15/05/2028 » 004, ) 10h : Brazil Government Bond 5. 625% UsD 350,000 22, 315 0.00
Erste Group Bank AG, Reg. S, FRN BUR 100, 000 103, 893 0.00 07/01/2041 ,
4.25% 30/05/2030 ’ ’ ' g%hgﬁ“mcm Bond 5 ygp 2,660,000 1,959,077  0.01
Erste Group Bank AG, Reg. S, FRN BUR 200,000 186, 750 0.00 WO—M

1.625% 08/09/2031
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RERMIFAEME ()

2023F12R31BRTE
HEEIC HEEI
a9 a%Hd
BEMR BE HKE/EESE Bl (a-—n) 8% BERNR BE HBE/EELE Kl (a—0) 8 %)
> I -
H A . Colombia Government Bond 4. 125% USD 1,900, 000 1152, 744 0.01
Bank of Nova Scotia (The), Reg. S, 15/05/2051
) EUR 1,000, 000 1,000, 608 0.00 . ,
FRN 4.332% 18/04/2024 Colombia Government Bond 8. 75% UsD
. ; - 1, 864, 000 1,943, 140 0.01
Bank of Nova Scotia (The), Reg. S, BUR 9 000, 000 9 004 022 0.01 14/11/2053
FRN 4. 402% 02/05/2025 e L ' Ecopetrol SA 5.375% 26/06/2026  USD 1,480, 000 1,310,932 0.01
Canadian Imperial Bank of 15,734,208 0.09
Commerce, Reg. S, FRN 4.439%  EUR 1,000, 000 1,002, 014 0.01
24/01/2025 azxzYH
Royal Bank of Canada 4. 875% Costa Rica Government Bond, Reg. S
12/01/2026 UsD 6, 000, 000 5, 430, 796 0.03 6,556 03/04/2034 UsD 2,790, 000 2,616,413 0.02
Toronto-Dominion Bank (The), Reg. S, Costa Rica Government Bond, Reg. S
’ ’ o [IN)] 2,500, 000 2, 366, 757 0.01
FRY 4. 443% 20/01/2025 EUR 1,000, 000 1,002, 380 0.01 % 04/04/2044 T T
TransAlta Corp. 7. /a% 15/11/2029  USD 4,073, 000 3,904, 409 0.02 Cosga Ryca ’Gowr'crnmcnt Bond, Reg. § UsD 1,570, 000 1, 542, 344 0.01
TransAlta Corp. 6.5% 15/03/2040 UsD 355, 000 321,297 0.00 7.3% 13/11/2054
TransCanada PipelLines Ltd. 4.75% 6,525,514 0.04
15/05,/20%8 UsD 145, 000 121,583 0.00 —_—
14,787,109 008 Tvr~—7
Danske Bank A/S, Reg. S, FRN 4.5% EUR 100,000 103, 239 0.00
brf e 09/11/2028 ' ' :
Bioceanico Sovereign Certificate Ltd. Danske Bank A/S, Reg. S, FRN 4. 75 EUR 100, 000 105, 560 0.00
R, § 05 05/06/2034 UsD 2,322,072 1,502, 967 0.01 QI/Oi/g(mk / %
CK Hutchison Europe Finance 18 Ltd. Danske Bank A/S, Reg. S, FRN 1.5 EUR 300, 000 286, 425 0.00
Reg. S 1.25% 13/04/2025 EUR 200, 000 193,314 0.00 02/09/2030 i i
CK Hutchison Europe Finance 21 Ltd. 99, LR :
Reg, S 0.75% 02/11/2029 EUR 100, 000 84,975 0.00 B 7
Transocean, Inc. 6.8% 15/03/2038  USD 1,026, 000 47,626 0.0 I =HIERIE
Wynn Macau Ltd. , Reg. S 5.625% Dominican Republic Government
26/08/2028 USD 800, 000 670,335 0.0 Bong, Reg, § 6.875% 20/01/2026 0 1,160,000 1,069,463 0.01
3,199 217 0.02 Dominican Republic Government
— Bond, Reg. S 5.95% 25/01/2027 UsD 620,000 563, 433 0.00
NS Dominican Republic Government
f=a=iV e e
Colombia Government Bond 3.875% USD 1400, 000 210, 665 001 gom.i' .Reg' RS 4b?% 38/01/2030 Usb 1,800, 000 1, 502, 601 0.01
25/04/2027 i e : ominican fepub_ic bovernment 2,490, 000 2,367,412 0.01
Colonbia bovernment Bond 5% 1)) 800,000 677,881 0.00 };om_i, - RS YB(F% 83/92/202
15/03/2029 ' ' : ominiean Fepub 1¢ bovernient gy 3,020,000 2,490,750 0.01
Colombia Government Bond 3. 125% Bond, Reg. § 4. 875% 23/06/2032
15/04/2031 UsD 1, 560, 000 1,151,412 0.01  Dominican Republlg Government UsD 3,340, 000 3,204, 077 0.02
Colombia Government Bond 8% Bond, Reg. S 7. 45 30/04/2044
a v 0 P .
20/04/2033 USD 1, 830, 000 1,803, 137 0.01  Dominican Republic Government UsD 1,900,000 3,625, 583 0.02
Colombia G + Bond 7. 5% Bond, Reg. S 6.5% 15/02/2048
olombia Government Bond 7. 5% L B
USD 1,137, 000 1,083, 591 0.01  Dominican Republic Government
221/ Oi/_ o bt L5 Bond, Reg. § 5.875% 30/01/2060 0 2,060,000 L6425 0.01
olonbia Government Bon } TR
’ 6,437,5 0.09
18/09/2037 UsD 1,000, 000 941, 328 0.00 16,437,544
f‘gig’f%g SO"”‘"“Q“‘ Bond 61288 550, 000 463,59 0.0 TZT KA
R Ecuador Government Bond, Reg. S
: b ) UsD 8,382, 000 3, 540, 026 0.02
oo grerment B ysp om0 pnze 001 6 3107209
Ecuador Government Bond, Reg. S
i , ’ UsD 4,475,000 1,456, 064 0.01
Colombia Government Bond 5. 2% UsD 2. 670, 000 1,892, 902 0.01  3.5% 31/07/2035
15/05/2049 799,090 __0.03




JPEIHUAVRARAUR T X = A—N)L- A H L TR

4

JPMorgan Investment Funds — Global Income Fund
BEHMASFAMERE (EE)
20231231 HERE

HEEIC HEEI
a9 a%Hd
BEMR BE HKE/EESE Bl (a-—n) 8% BERNR BE HBE/EELE Kl (a—0) 8 %)
=V7 k Accor SA, Reg. S2.375%29/11/2028  EUR 1,000, 000 955, 747 0.01
Egypt Government Bond, Reg. S Altice France SA, 144A 5.5%
5. T5% 29/05,/2024 USD 1,515, 000 1, 340, 741 0.01 15/01/2028 [IN)] 1, 525, 000 1,134,092 0.01
Egypt Government Bond, Reg. S Altice France SA, 144A 5. 125%
3, 875% 16/02/2026 UsD 2,334, 000 1,728, 805 0.01 15/07/2029 UsD 14, 412, 000 10, 203, 356 0. 06
Egypt Government Bond, Reg. S Altice France SA, 144A 5.5%
1.75% 16/01/2026 EUR 2,200, 000 1,791, 392 0.01 15/10/2029 UsD 7,698, 000 5,461, 042 0.03
Egypt Government Bond, Reg. S 7.5% Altice France SA, Reg. S5.875%
31/01/2027 UsD 1,900, 000 1,447,930 0.01 01/02/2027 EUR 1,200, 000 1,072,716 0.01
Egypt Government Bond, Reg. S 7.6% Altice France SA, Reg. S 3.375%
01/03/2029 USD 1,000, 000 691, 651 0.00 15/01/2028 EUR 4,652, 000 3,704, 755 0.02
Egypt Government Bond, Reg. S Arkema SA, Reg. S 4.25%
5. 875% 16/02/2031 USD 1, 114, 000 661,921 0.00 20/05/2030 EUR 100, 000 104, 628 0.00
Egypt Government Bond, Reg. S Autoroutes du Sud de la France SA,
7.053% 15/01/2032 USD 1,900, 000 1, 180, 581 0.01 Rea. § 2.76% 02/09/20%2 EUR 100, 000 97, 188 0.00
Egypt Government Bond, Reg. S Banijay Entertainment SASU, Reg. S
7.625% 29/05/2032 UsD 1, 410, 000 888, 333 0.01 7 01/05/2029 EUR 1,203, 000 1,272,757 0.01
Egypt Government Bond, Reg. S8.7% Bani jay Group SAS, Reg. S6.5%
01L/03/2049 UsD 2, 240, 000 1,272, 89 0.01 01/03/2026 EUR 1,590, 000 1,592, 457 0.01
Egypt Government Bond, Reg. S Banque Federative du Credit Mutuel
8. 15% 20/11/2059 UsD 2, 300, 000 1,282, 399 0.01 S Reg, $ 0.75% 08/06/2026 EUR 300, 000 282,476 0.00
Egypt Government Bond, Reg. S 7.5% Banque Federative du Credit Mutuel
16/02/2061 USD 1, 650, 000 875, 278 0.00 Sh, Reg, S 1. 875% 18/06/2029 EUR 100, 000 91, 476 0.00
Egyptian Financial Co. for Sovereign BNP Paribas SA, FRN, 144A 7.75%
Taskeek (The), Reg. S 10.875% UsD 2,307, 000 2,046, 874 0.01  Perpetual USD 12,966, 000 11,985, 175 0.07
28/02/2026 BNP Paribas SA, FRN, 144A 9.25%
—_— T [IN)] 10, 435, 000 10, 105, 548 0. 06
15, 208, 800 0.09 Perpetual i U
BNP Paribas SA, Reg. S 2.875%
TP 01/10/2026 EUR 100, 000 99,103 0.00
El Salvador Government Bond, Reg. S BNP Paribas SA, Reg. S, FRN 0. 5% EUR
’ 100, 000 91,075 0.00
5. 875 30/01/2025 UsD 792,000 673,398 0.01 19/02/2028
El Salvador Government Bond, Reg. S B\P Paribas SA, Reg. S, FRN 0. 875% EUR
’ 100, 000 86, 305 0.00
6.375% 18/01/2027 USD 2,270, 000 1,819, 317 0.01 11/07/2030
El Salvador Government Bond, Reg. S BPCE SA, FRY 4.292% 06/09/2024  EUR 500, 000 500, 302 0.00
8. 625% 28/02/200 Ush 400, 000 32,565 0.0 ppp 4 Reg. $3.629% 17/04/2026  EUR 2,000,000 2,017,906 0.0l
EL Salvador Government Bond, Reg. S BPCE SA, Reg. S 1.625% 31/01/2028  EUR 100, 000 93,599 0.00
7. 1254 20/01/2050 UsD L714,000  L78L2M 001 ppep gy gy g4 3756 13/07/208  EUR 300, 000 310,354 0.00
4,602, 524 0.03 BPCE SA, Reg. S, FRN 0. 5%
— M6 9T 14/01/9028 EUR 300, 000 273,935 0.00
TA4UTUR BPCE A Reg. S, FRNL.75%  pyp 100,000 88,241 0.00
Nordea Bank Abp, 1444 1.8% gy, AN 5285 0.00 e
30/09/2026 o o 7 BRCESA, Reg. S, FRVA TS0 pyp 100, 000 106,557 0.0
Yordea Bank Abp, FRY, 1444 6. 625% 14/06/2034
USD 8,377,000 7,519,478 0.04 Casino Guichard P hon SA
Perpetual ESINODULCALE TELTachon >k guR 1,500, 000 12,00 0.00
Nordea Bank Abp, Re. S, FRVI% o 100,000 o oo 8 S 4498 07/03/2024
97/06/2029 f ’ . Cerba Healthcare SACA, Reg. S 3.5% EUR 3,922,000 3,295, 190 0.02
12,895,739 0.07 °1/05/208 B
- (GG SA, Reg. S 7.75% 01/04/2027  EUR 1,930, 000 1,786, 173 0.01
7T A Chrone floldCo SAS, Ree. S96 1,558,000 1,089,276 0.01

Accor SA, Reg. $3%04/02/2026  EUR 800, 000 770, 436 0.00

31/05/2029
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RERMIFAEME ()

2023512831 BHR#AE
WAREIC WEEIC
aHsd aHsd
BERR BE BRE/EESE BE (-0) 8% BERR BE BE/EESE BE (1-0) 38(%)
(Cie de Saint-Gobain, Reg. S, FRN Parts Europe SA, Reg. S 6.5%
£ 1758 18/07/2024 EUR 1,000, 000 1000407 001 e oo EUR 1,733, 000 1,738,414 0.01
Cie de Saint-Gobain SA, Reg. S Pernod Ricard SA, Reg. S 3.75%
' EUR 100, 000 102,616 0.00
3.875% 29/11/2030 EUR 100,000 103,432 0.00 15 /09/9097 ' '
Covivio SA, REIT, Reg. S 4.625% Picard Groupe SAS, Reg. S 3.875%
05/06/2032 EUR 100, 000 103,939 0.00 01/07/2026 EUR 750, 000 732, 521 0.00
Credit Agricole SA, FRY, 1444 8. 125% Renault SA, Reg. S 2.375%
Perpetual Ush 9,722, 000 8,979, 018 0.05 95/05/2026 EUR 3,100, 000 3,007, 397 0.02
Credit Agricole SA, Reg. S 2% Renault $A, Reg. S 2% 28/09/2026  EUR 2,100, 000 2,008,707 0.01
95/03/2029 EUR 100, 000 92,764 0.0 Renault sh, Reg. S2.5%02/06/2021  EUR 2,600, 000 2,497,079 0.01
; ; Schneider Electric SE, Reg. S 3. 375%
g;g;;ﬁéﬁ“ﬂc S Reg. S 10 pyp 100,000 89,194 0.0 go/py/0s EUR 500, 000 500,492 0.00
. . : Societe Generale SA, 144A 5%
. A /
. Societe Generale SA, 144A 4. 25%
grggé; \Zlitqzlzzrzléca SA, Reg. S, FRN EUR 200, 000 194,747 0.00  14/04/2025 UsD 380, 000 335, 535 0. 00
R Societe Generale SA, FRY, 144A
grgggwEﬁggg;igolzlgldmgs SA, Reg. § EUR 3,880, 000 3,855,913 0.02 9.375% Perpotual USD 13, 303, 000 12,598, 986 0.07
Lol 1o/Ud/ . "
Denone S4, Reg, $3.47422/05/2031  EUR 200,000 205,732 0.00 2?%;;;0266“6”195’\' eg SO.806  pg 100, 000 94,000 0.00
Electricite de France SA Reg. S, FRY K
5 Perpetual EUR 1, 500, 000 1,501, 057 0.01 Zgjéijgo(‘;ncralc SA, Reg. S 0.75% EUR 100, 000 99,031 0.00
Electricite de France SA, Reg. S, FRY . .
2,875 Perpetual EUR 1,800, 000 4,462,005 0.03 Zﬁég;ﬂig%i%é&“ R 5, Y g 1, 500, 000 1,503,340 0.01
Electricite de France SA Reg. S, FRN o :
) ’ ’ EUR 2,400, 000 2,194, 210 0.01  Societe Generale SA, Reg. S, FRN
3? Pemewd | 054 12/06/2029 EUR 100, 000 86,832 0.00
E;;“;ii;imi France §4, Teg. §, 1RV 400,000 437,683 0.00 SPIES, Reg. §2.625% 18/06/20%  EUR 800, 000 783,792 0.00
-V Vallourec SACA, Reg. S 8.5%
Elis SA, Reg. S 1.625%03/04/2028  EUR 3,900,000 3,596,623 0.02 5006 9006 ¢ ' EWR 1,239, 544 1,250,126 0.01
Engie SA, Reg. §3.875%06/12/2033  EUR 100, 000 103,546 0.00 BTN
E;s”lhgl(;;?omca SA, Reg. S 0.375% EUR 100, 000 91,635 0.00 I
F/u/ SE, Reg. § 2.625% 15/06/2025  EUR 580, 000 570,380 0.00 HR SR
orvia ot, Reg. 5 2. 6208 1o/06/ 2020 ’ ’ : Gabon Government Bond, Reg. S
Forvia SE, Reg. S 3.125% 15/06/20%6  EUR 4,749, 000 4,668,38  0.03 ¢ gz 16V/06 19095 s Usb 2,022,000 1,745,450 0.01
Forvia SE, Reg. $2.75%15/02/2027  EUR 842,000 808,051 0.01 oyt Bond. Re
. : : ‘ | Reg. $ T4
ForviaSE, Reg. $3.75%15/06/2028 ~ EUR 4,600,000 4,519,436 0.03 9411931 usb 301, 000 221,260 0.00
iliadSA, Reg. S1.875%11/02/2098  EUR 4,500,000 4,138,285 0.02 BN R TR T
iliadSA, Reg. $5.375%15/02/2029  EUR 1, 700, 000 1,748,610 0.0 —_—
TliadSA, Reg. $5.375%14/06/2027  EUR 4,900, 000 504,957 0.03 g
f\c\r]én\g]SA, :cg 53425%27/\02/2029 EUR 100, 000 10L8IL 0.00 4o polyer Holding Gobll, Reg, S . o sl oo
MH M v is Vui v ) ) ) i .
et Hennessy Louls Tultton— py o 1,000, 000 1,007,020 0,01 95% 01/04/2027
SE, Reg. S 3.375% 21/10/2025 -
Cheplapharm Arzneimittel GmbH,
Orange SA, Reg. S 0. 875% Rew. S 3 5% 11/02/2037 EUR 4,372,000 4,241,059 0.02
EUR 100, 000 94,256 0.00 Reg. S 3.5 11/02/
03/02/2027 Comnerzbank A6, Reg. S, FRN 5. 25%
Orange SA, Reg. S 3.625% 16/11/2031  EUR 100, 000 104,576 0.00  95/03/20%9 EUR 100, 000 105,145 0.00
Paprec Holding SA, Reg. §3.5% CT Investment GubH, Reg. S 5. 5%
01/07/2028 EUR 1,981, 000 1,911,665 0.01 15,/04/2026 EUR 1,654, 000 1,647,463 0.01
Paprec Holding SA, Reg. S 7.25% BUR 808, 000 869, 105 0.01 Deutsche Bank AG, Reg. S, FRN 1.75% EUR 200, 000 174,052 0.00

17/11/2029

19/11/2030
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RERMIFAEME ()

2023F12R31BRTE
HEEIC HEEI
a9 a%Hd
BEMR BE HKE/EESE Bl (a-—n) 8% BERNR BE HBE/EELE Kl (a—0) 8 %)
Deutsche Lufthansa AG, Reg. S BUR 2,300, 000 9, 264, 244 0.01 7 7./.1/.5111/ o
2.875% 11/02/2025 888 Acquisitions Ltd., Reg. S 7.558%
L EUR 1, 700, 000 1,629, 355 0.01
Deutsche Lufthansa AG, Reg. S BUR 5 900, 000 5 689,311 0.03 15/07/2027
2.875% 16/05/2027 B B ' 1,629, 355 0.01
Douglas GmbH, Reg. S 6%
08/01/2026 EUR 2,790, 000 2,765, 406 0.02 Sr S
THO Verwal tungs GubH, Reg. S 3. 75% Guatemala Government Bond, Reg. S
15/09/2026 EUR 5,129, 798 5,072, 160 0.03 6. 125% 01/06/2050 UsD 1,700, 000 1,458,514 0.01
THO Verwaltungs GmbH, Reg. S, FRN 1,458,514 0.01
8754 15/05/2028 EUR 1,517, 345 1, 656, 024 0.01 _—
INEOS Styrolutlor{%udw}gsl}afen EUR 3, 987, 000 3,013, 562 0.02 RV aT A
GmbH, Reg. S 2.25% 16/01/2027 Honduras Government Bond, Reg. S
. Ly v USh 1,150, 000 999, 887 0.01
Kirk Beauty SUN GnbH, Reg. S 8.25% BUR 1792, 959 L 683, 508 0.01 6.25% 19/01/2027
01/10/2026 B B ' 999, 887 0.01
Nidda Healthcare Holding GmbH,
Reg, § 7.5% 21/08/202 EUR 6, 240, 000 6, 436, 498 0.04 Y
A [ ("R 1~ . 1
Renk AG, Reg. S 5.75% 15/07/2025 ~ EUR 1,674, 000 1, 668, 320 0.01  Iraq Government Bond, Reg. S 5.8% UsD 3,436, 875 9,910, 838 0.02
Schaeffler AG, Reg. S 3.375% EUR 9 800, 000 9 719 425 0.02 15/01/2028
12/10/2028 B B ' 2,910, 838 0.02
Techem Verwaltungsgesel lschaft 674
mbH, Reg. S 6% 30/07/2026 EUR 3,714,611 3,717, 509 0.02 TANT R
Techem Verwaltungsgesel lschaft 675 AerCap Ireland Capital DAC 3. 15%
W, Reg. S 2% 15/07/20%5 EUR 1, 520, 000 1,490, 652 0.01 15/02,/2024 UsD 5,500, 000 4,949, 089 0.03
thyssenkrupp AG, Reg. S 2.875% AIB Group plc, Reg. S, FRY 2.25%
99/02/2024 EUR 3,533, 000 3,522, 299 0.02 04/04/2028 EUR 100, 000 95,973 0.00
TK Elevator Midco Grblf, Reg. S AIBGrowp ple, Reg. S, FRNS. 758 pjp 200,000 )
) , 15,207 0.00
1.375% 15/07/202 EUR 1,779, 000 1,725,852 0.01 16/02/2029
TUT Cruises GmbH, Reg. S 6.5% AIB Group ple, Reg. S, FRN 4.625%
15/05/2026 EUR 1,090, 000 1079, 115 0.01  93/07/9099 EUR 100, 000 103,269 0.00
Volkswagen Bank GmbH, Reg. S Bank of Irclar}d Group ple, FRY, 1447 UsD 500, 000 412, 069 0.00
4, 95% 07/01/2026 EUR 1,500, 000 1,518, 584 0.01 }23 Oi%fgg,o?agi .
Volkswagen Leasing GubH, Reg. S an ot Lreland broup pic, keg. o,
1.5% 19/06/2026 EUR 300,000 287,328 0.0 ppy 1.875% 05/06/2026 EUR 100, 000 .26 0.0
v ; Bank of Ireland Group plc, Reg. S,
Volkswagen Leasing GmbH, Reg. S h EUR 100, 000 106, 996 0.00
1,625 25/03/2029 EUR 31,000 32,721 0. 00 g;\i S5;1;‘0]:4‘/()7/2()?)1AC N
; ) . inance DAC, Reg. S 4.25%
\olks“ager} Leasing Gubll, Reg. S 10 250,000 215,074 000 11/07/20% EUR 100, 000 105, 357 0.00
0.625% 19/07/2029 R P DAC. Rez. S 3.5
N eircom Finance DAC, Reg. S 3.
gg/l;);r;e;%;z GmbH, Reg. S 5.75% BUR 800, 000 827,920 0.00  15/05/2026 EUR 4,132, 000 4,030, 568 0.03
. eircom Finance DAC, Reg. S 2.625%
il /{)15'2'52; Gubf, Reg. S 2.25%  pyp 1,600,000  LAT2755 0.1  15/02/2027 EUR 900, 000 85,061 0.01
. Glencore Capital Finance DAC, Reg. S
g /{);'2'52; GobH, Reg. S 3.75%5  pup 3,900, 000 3,772,985 0,02 L125) 10/03/208 EUR 300,000 216,65 0.00
_ Linde plc, Reg. S 3.625% 12/06/2025  EUR 500, 000 503, 487 0.00
60, 575, 662 0.35 T8 047 0.0
Gj}fbﬁ:_ t Bond, Reg. S AA7TN
ana Government Bond, Reg. .
UsD 924,000 548,474 0.00 Leviathan Bond Ltd., Reg. S, 144A
10.75% 14/10/2030 6.5% 30/08/2027 usb 1,400, 000 1,194, 437 0.01
M4 000 1,194,437 0.01
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A2IT a— hURT—L
Autostrade per 1" Italia SpA, Reg. S Tvory Coast Government Bond, Reg. S
L 0 EUR 640, 000 B0 000 e usD 550, 000 189,152 0.00
Autostrade per 1 Ttalia Sph, Reg. S 2% Ivory Coast Government Bond, Reg. S
15/01/2030 EUR 813,000 722,680 0.00 5875 17/10/2031 EUR 2, 300, 000 2,067, 481 0.01
Eni SpA, Reg. S 1.125% 19/09/2028  EUR 100, 000 92, 146 0.00  Ivory Coast Government Bond, Reg. S
Eni SpA, Reg. S 3.625% 29/01/2029  EUR 100, 000 102, 945 0.00  6.125% 15/06/2033 USD 3,300, 000 2,748, 301 0.02
Guala Closures SpA, Reg. S 3.25% Tvory Coast Government Bond, Reg. S
15/06/2028 EUR 3,387,000 5,194,693 0.2 17/10/2000 EUR 2,390, 000 2,006,011 0.01
Infrastrutture Wireless Italiane Sph, 7,310, 945 0.04
Reg, S 1.8T5% 08/07/2006 EUR 3,943, 000 3,798, 785 0.02 LYYW
o P A '8
é;;ig%i;g‘mlo b e S A5 pp 100, 000 0,925 000 HA
\itsubishi UFJ Financial Group, Inc.
5% 0 fonor UsD 3,399, 000 2,991, 776 0.02
f;}g;jj&“&”"h’ Sob o SL8TH - 200,000 210,781 0.00 PRV 0.058% 19/07/2025
Vitsubishi UFJ Financial Group, Inc.
i 5% g [IN)] 2,398, 000 2,124,512 0.01
ET;S;‘?%;? Soh s STABR - pp 930,000 2,505,905 0.01 PRV B8T /042
/ Vitsubishi UFJ Financial Group, Inc.,
o on i UsD 3,075, 000 2,538, 194 0.02
gg“g;szso‘;’; feg. ST.625% 380, 000 369,759 0.00  FRV LIS /072001
o / ‘ / SeU Wiauho Financial Group, Tne., FRY SwLon Lol ool
1‘21;0;;20"28’ 8 > 180 piR 5,029, 000 4,634,108 0,03 1.234% 22/05/2027 o Ve '
s ! Nissan Yotor Co. Ltd., Reg. $3.201%
Nexi SpA, Reg. S1.625%30/04/2026  EUR 1,642, 000 1,560, 721 0.01 17/09/2028 EUR 100, 000 96, 139 0.00
ProGest Sph, Reg. § 3.25% NTT Finance Corp., Reg. S 0.399%
15/12/2024 EUR 2,851, 000 1,589, 413 0.01 13/12/2?)28 p., Reg. > U.399i EUR 100, 000 88,883 0.00
Shiba Bidco SpA, Reg. S 4.5% . et p
31/10/2028 EUR 3,632, 000 3,423,723 0.02 ?Eillt(imgog‘is[Slil/ozl/;?)g%lal Group, UsD 915,000 170, 238 0.00
Snam Sph, Reg. S0.75% 17/06/2030  EUR 200, 000 170,277 0.00 Takéda.Pha;maceutical Co. Ltd. 20
e EUR 100, 000 79,701 0.00
f;jggj;g;g Sph, Reg. S350 1,628, 000 1,510,069 0.01  09/07/2040
i - Takeda Pharmaceutical Co. Ltd.
T?lccom It_aha SpA, Reg. S 2.75% EUR 1,000,000 976, 485 0.00  Reg S 3% 21/11/20%0 EUR 100, 000 98, 769 0.00
15/04/2025 om0 006
Telecom Italia SpA, Reg. S 3.625% BUR 9 910,000 9 869,275 0.00 _— -
25/05/2026 B T ' Crev
Telecon Italia SpA, Reg. S 2.375% T
EUR 3,275, 000 3,069, 870 0.02  Adi i X :
12/10/2027 S s L S g 374,829 32,200 0.00
Telecon Italia SpA, Reg. S 6.875% e
15/02/2028 EUR 2,000, 000 2,135,818 0.01 AvlsBudget Finance plc, Reg. S BUR 9 498, 000 9 681, 468 0.02
7.25% 31/07/2030 T B
Telecom Italia SpA, Reg. S 1.625% < Eon SR
18/01/2029 EUR 1,500, 000 1,300,590 0.01  CPUKFinanceltd., Reg. S4.5% .o 5 580 000 05T 001
UniCredit S / 28/08/2027 T T
pA, Reg. S, FRN 4.8%
EUR 200, 000 209, 287 0. 00 K Fi
17/01/2029 ;g%;;gj‘f bid., feg. SAETH pp 1,000, 000 L117,38  0.01
UniCredit SpA, Reg. S, FRN 4.45%
16/02/2029 EUR 150,000 153,540 0.00 Heathrow Funding Ltd., Reg. S
EUR 300, 000 257,169 0.00
UniCredit SpA, Reg. S, FRX 0.8% 1. 125% 08/10/2032 -
05/07/2029 EUR 100, 000 89, 005 0.00 7,064, 057 0.04
UniCredit SpA, Reg. S, FRN 3.875%
Perpetual EUR 2,502, 000 2,144, 327 0.01 L4 ERE
37,516, 647 0.21  Jordan Government Bond, Reg. S UsD 9,940, 000 9,476,556 0.02

5.85% 07/07/2030
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Jordan Government Bond, Reg. S (irsa Finance International SARL,
5,75 31/01/2027 USD 750, 000 667, 221 0.00 Rea. S 10.375% 30/11/2027 EUR 423,000 462, 380 0.00
3,143,777 0.02 Heidelberg Materials Finance
Luxembourg SA, Reg. S 4.875%  EUR 152, 000 162, 149 0.00
AP TRE 21/11/2033
KazMunayGas National Co. JSC, Herens Midco SARL, Reg. S 5.25%
Reg. S 5.75% 19/04/2047 UsD 860, 000 682, 897 0.00 15/05/2029 EUR 1,950, 000 1,218,723 0.01
KazMunayGas National Co. JSC, Holcim Finance Luxembourg SA,
Reg. S 6.375% 24/10/2048 UsD 2,250, 000 1918293 0.01 b S0 5 90112026 EUR 300,000 279,833 0.00
__ 2601190 _ 0.01 :z;“zro”;%e;g;j;gggrg S pir 100,000 83,180 0.00
b= Holcim Finance Luxembourg SA,
Kenya Government Bond, Reg. S . 3 951000 N~ 0.0 Reg. S 0;625% 19/01/20?3 ’ EUR 100, 000 78, 370 0.00
6. 875% 24/06/2024 ) J0%, ) 210, : Lune Holdings SARL, Reg. S 5.625%
Kenya Government Bond, Reg. S 7% 15/11/2028 PR 2 095, 000 1 0%, 891 oo
99/05/2021 Usb 700,000 594,693 0.00  \atterhorn Telecon SA, Reg. S
EUR 4,964, 000 4,818, 168 0.03
Kenya Government Bond, Reg. S 3.125% 15/09/2026
6.3% 23/01/2034 Usp 1,755, 000 1,275,387 0.01 yedtronic Global Holdings SCA
: - EUR 100, 000 94,553 0.00
5, 348, 543 0.03 1.125% 07/03/2027
_— | ; i £
Mec}tr(ﬁmc Global Holdings SCA 1.5% EUR 100, 000 76,563 0.00
LRy 02/07/2039
Monitchem HoldCo 3 SA, Reg. S
Lebanon Government Bond, Reg. S g
B 668 22/04/2001 S g UsD 1, 450, 000 81, 080 0.00 g 75% 01/05/2028 EUR 1,572,000 1,608, 945 0.01
PLT VIT Finance SARL, Reg. S 4.625%
Lebanon Government Bond, Reg. S o ’ EUR 3,957, 000 3,944, 955 0.02
B850 23/03/2027 § USD 6,230, 000 319,448 0.00 0R5,01,_202_5 e s
Lebanon Government Bond, Reg. S 0ss1nl » Reg. SRR 1, 289, 000 1,293,279 0.01
6.65% 03/11/20%8 § UsD 5,408, 000 304, 895 0. 00 530/1%/293515 s
T 73,423 000 Seero Capital Sarl, ) Reg.
1. 875% 23/03/2030 EUR 100, 000 92, 058 0.00
NI TAY E(E)L,};f}z“oaz“fc S, REIT, Ree. S 150 g 200,000 192,720 0.00
Mtice Financing SA 14A5.T5 ;g 9, 367, 000 481,090 0.01 SHPF o SARL, REIT, Reg. § 1.5
15/08/2029 PR b T T B 100, 000 93,619 0.00
Altice Financing $4, Reg. S3b o 1, 000, 000 806,402 0.01  SELP Finance SIRL REIT, Reg. §
15/01/2028 T ' R 87,%1”;7“/‘09, o 0 BIR 100, 000 8,250  0.00
Altice Finco S, Reg. S4.T50 3,055, 000 2,506,257 0.02 S 0} W Old B SARL, Reg. S
15/01/2028 P P R ‘7“‘5“; 31/1(;)/20@2"6 TR R 2,176,000 2,091,282  0.01
Altiee France folding $1, HAG ) 395,00 1689700 0.01 Telocos lalia Finance SUT. 5%
15/02/2028 P e ' 2;3;7503; rafnanee SEE g 2,980,000 3,484,466  0.02
Altice France Holding S, Reg. S 8 o
. EUR 3,042, 000 1, 749, 956 0.01  Telenet Finance Luxembourg Notes
15/05/2021 SHRL Reg. S 3 5% 01/03/2028 EUR 700, 000 669, 525 0.00
Altice France Holding S4, Reg. § 44 A e 0 -
15/02/208 EUR 1,200, 000 536, 346 0.00 45,521,172 0.26
ARD Finance SA, Reg. S, FRN 5% . .
30/06/2027 EUR 3,073, 821 1,550, 033 0.01 ;—/Jg /VE%E144A .
) Lo anaos Corp. , . 5%
Blrl:n:nstoyck’Fmancmg Sarl, Reg. S EUR 3,012, 000 3,034, 501 0.2 01/03/2028 USD 837,000 768, 377 0.00
5. 25% 30/04/2029 B Ry
(Cirsa Finance International SARL, EUR 3,510, 000 3,514, 896 0.02 I L -

Reg. S 4.75% 22/05/2025
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ET—U ¥R ABN AMRO Bank NV, Reg. S, FRN
Greenko Power 11 Ltd., Reg. S4.3% USD 845, 100 690, 127 0.00 4.375% Perpetual EUR 9,200, 000 8,816,563 0.05
13/12/2028 ’ ’ ) AerCap Holdings NV, FRN 5. 875% UsD 8 084. 000 7 188,849 0.04
690, 127 0.00 10/10/2079 e U :
Braskem Netherlands Finance BV,
AFTa Reg. S 7.25% 13/02/2033 Ush 544,000 414,183 0.00
Braskem Idesa SAPI, Reg. S T7.45% Cooperatieve Rabobank UA, Reg. S,
15/11/2029 UsD 1, 850, 000 1,052, 202 0.01  pavy 375 Perpetual EUR 7,000, 000 6,573, 791 0.04
Mexican Bonos 8. 5% 18/11/2038  MXN 830, 000 4,234,533 0,02 Dainler Truck International Finence 100,000 103382 0.00
Petroleos Mexicanos 6.875% USD 970, 000 864, 472 0,01 BV, Reg. S 3.875% 19/06/2029 ! ! .
16/10/2025 ’ ’ ' Dufry One BV, Reg. S 2%15/02/2027  EUR 2, 360, 000 2,213,626 0.01
6,151,207 0.04  EnBW International Finance BY,
R Reg. S 4.3% 23/05/2031 EUR 38,000 40, 258 0.00
VA= VIEs| EnBW International Finance B,
\ongolia Government Bond, Reg. S Reg. S 4% 24/01/2035 ELR 109,000 12T 000
8.65% 19/01/2028 Usb 660,000 625,718 000 o] Finance Internationel W, Reg. S EUR 950,000 995 448 0.00
Mongolia Government Bond, Reg. S 0% 17/06/2027 ' ' ’
4,45% 07/07/2031 UsD 1,900, 000 1,441,853 0.01 Enel Finance International NV, Reg. § EUR 100,000 75435 0.00
2 067 571 0.0 0.875h 28/09/2034 ! ! !
- Energizer Gamma Acquisition BV,
S Rea. § 3.5% 30/06/2029 EUR 2,065, 000 1,784,977 0.01
Ferrovial SE, Reg. S 4.375%
Morocco Government Bond, Reg. S ’
foore S g UsD 668, 000 60,120 0.0 13/09/2030 EUR 200, 000 21,141 0.00
o ING Groep NV 3. 95% 29/03/2027 ~ USD 8, 740, 000 7,642,943 0.04
Morocco Government Bond, Reg. S » ) URe
3 15/12/2032 ¢ USD 1,097, 000 817,651 0.01 " ING Groep NV, FRN 5.75% Perpetual ~ USD 16, 132, 000 13,621, 101 0.08
ING Groep NV, Reg. S, FRN L. 25%
Morocco Government Bond, Reg. S
i 08/09‘/2033 g UsD 809, 000 112,345 0.00  16/02/2027 EUR 100, 000 95,153 0.00
- ING Groep NV, Reg. S, FRN 1. 625%
Morocco Government Bond, Reg. S
" 15/12/;050 g UsD 1,499, 000 078, 977 0.01  96/09/2029 EUR 100, 000 97,566 0.00
OCP SA, Reg. S 6.875% 25/04/204  USD 950, 000 817,004 0,09 VercedesBers Intermational Fivence 1, 000, 000 999,039 0.01
4006188 0.02 BV 3. 44 13/04/2025
- 2‘53;72"01;4&1 BY, Reg. S6.T48% g 1,201, 476 1,016,921 0.01
F 3 e AR '
NamibiaGovorn:cnlt_lBond Reg. OF European Group BY, Reg. S6.25 2,014,000 2,113,985  0.01
5.95% 29/10/20%5 ’ UsD 750, 000 670,799 0.00  15/05/2028 T T ’
60,79 000 g;;gg%ﬁ;“ba””‘““ B8 ysp 600, 000 512,494 0.00
— Q-Park Holding I BV, Reg. S 2%
;}-[7 Tf N . 01/03/2027 EUR 890, 000 825, 034 0.01
Abertis Infraestructuras Finance BY, . ] /
Reg. §, RY 2.625% Peretal EURLEO00 AL TS0 0n AT B, Ree STOY g 100,000 %,50 0.0
Abertis Infraestructuras Finance BV, . /
’ RELX F BV, Reg. 0.5
Ree. S, FRY 3 2% Perpetual EUR- BB R E L0 0 0n e B Hew SO50 g 100,000 9,795 0.00
ABN AMRO Bank NV, Reg. S, FRN .
; ’ EUR 1,500, 000 1,503, 386 0.01  RELX Finance BV, Reg. S 3.75%
f\B;ii:\/oMRl(())/B()l/lf(P)ff sy 12/06/2031 EUR 100, 000 104, 184 0.00
RO Bank NV, Reg. S, . ) ’
EUR 200, 000 206, 077 0.00 Repsol International Finance BV,
iﬁ#ﬁ:ﬁl{g%}miﬁ&%l{ < Rea. S, FRY 4. 5% 25/03/2075 EUR 1, 940, 000 1,938, 477 0.01
RO Bank NV, Reg. S, ational Finance BV
5. 5% 21/09/2033 EUR 100, 000 104, 767 0.00  Shell International Finance BV, Reg. S EUR 500,000 191, 603 0.00

0.75% 12/05/2024
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5 N2 1
Signa Holdeo BY, Reg. $5.75 2,500, 000 g8 001 J17=VT
15/05/2026 Nigeria Government Bond, Reg. S USD 9 950,000 5 015,833 0.01
Telefonica Europe BV, Reg. S, FRN 7.625% 21/11/2025 i Y .
EUR 2,600, 000 2,372,617 0.01 -
9.88% Perpetual Nigeria Government Bond, Reg. S UsD 5. 020, 000 1.156. 310 0.03
Telefonica Europe BY, Reg. S, FRN 6.5% 28/11/2027 e e :
Ly EUR 7,000, 000 6, 791, 540 0.04 s )
3.875% Perpetual Nigeria Government Bond, Reg. S
. . p usb 1,468, 000 1,276,199 0.01
Telefonica Europe BV, Reg. S, FRN 8.375% 24/03/2029
o EUR 3,400, 000 3,504, 791 0.02 oo
6. 135% Perpetual Nigeria Government Bond, Reg. S
ne o ) o / UsD 4,800, 000 3,909, 572 0.02
Thermo Fisher Scientific Finance [ BV 7.875% 16/02/2032
1.195% 18/10/2033 EUR 100, 000 83,227 0.00 Nigeria Government Bond, Reg. S
< LEOn 20T y h [IN)] 2,480, 000 1,782,374 0.01
Titan fioldings ILBY, Reg. S5.125% o P s ool ¢ 625k 28/11/2017 -
15/07/2029 o S : _ 13,140,288 0.08
Toyota Motor Finance Netherlands
B, Reg. S 3.625% 2000205 0N 100,000 100,30 0.0 Yo br =7 SeAnE
Toyota Notor Finance Netherlands North Nacedonia Governnent Bond, FUR 2000, 000 1958 610 0.01
BY, Reg. S 3.375% 13/01/2026 EUR 1,500, 000 1,506, 43¢ 0.01 peg, 5 2.75% 18/01/2025 T -
Toyota Motor Finance Netherlands 1,958, 610 0.01
B, Reg. S 4% 02/04/2027 EUR 100, 000 103, 122 0. 00 ,
Trivium Packaging Finance BV, 1444 SNVT =
5.5 15/08/20%6 usb 6,366,000 5,654,646 0.03 g pank gSA, Reg. S, FRN 0. 375%
Trivi ’Packaging Finance BV, 1444 18/01/2028 BR 190, 000 T 590 -0
rivium I, 144 -
.58 15/06/207 UsD 4,897,000 4,329,352 0,03 A
Triviun Packaging Finance BV, Reg. §
3754 15/08/20% EUR 3, 344, 000 3,246, 282 0.02 Fe—y
Unilever Finance Netherlands B‘«", Onan Government Bond' Reg' § 6.5% USDh 760, 000 701, 588 0.00
Reg. S 1.25% 2/03/20% EUR 3,000,000 2,927,412 0.02 gg/05/047 d ' ' '
UPC I[olding BV, Reg. S 3. 875% Oman Government Bon y Reg. S
15/06/2029 EUR 2,500, 000 2,324,070 0.01 6.75% 17/01/2048 ush 2,677,000 2,536, 553 0.02
i Tke ; i Oman Government Bond, Reg. S 7%
Volkswagen International Finance ! ) UsD 3,198, 000 3,122, 975 0.02
W, Reg. § 3.675% 29/03/2026  DUR 100, 000 100,787 000 25/01/2031 — T o
Vonovia Finance BV, Reg. S 2.25% %L 110 -
07/04/2030 EUR 100, 000 90, 142 0. 00 o
VZ Secured Financing BY, 144A 5% INFAL L
N UsD 3,271, 000 2,504, 401 0.02 ists ”
15/01/2032 g doeett B RSy pom0 2506 001
WPC Eurobond BV, REIT 1.35% EUR 300, 000 974,792 0.00 P'k'm SG Bond. Teg.
15/04/2028 ’ ’ R (1);82 /Zg‘z‘zr“mm o > ysp 1,350, 000 864,573 0.01
IF Burope Finance BY, Reg. S 2% (i
EUR 1, 300, 000 1,243,775 0.01 0
23/02/2026 o e ia;;;ﬂag;/gmggim Bond, Ree. S g 1,263, 000 699,636  0.00
IR Europe Finance BY, Reg. S2.5%  pyp 2400000 2,252,299 0.01 Pakistan Goverment Bond, Reg. §
23/10/2021 e e ' 838;;‘;’88 /‘;‘4;;“)23“ o K8 usp 1,799, 000 988,329 0.01
Ziggo Bond Co. BV, Reg. S 3.375% o T 1M To0r
2%,02/2030 EUR 3,340,000 2,820,688 0.02 T EiB % 00
Ziggo BV, Reg. S2.875%15/01/2030  EUR 3,378, 000 3,016,014 0.02 PN
B i 4t 5
B S 6,19 11/08/204 [IN)] 3,050, 000 2,714,899 0.02
T Paraguay Government Bond, Reg. S
Chorus Ltd. 3. 625%07/09/2029  EUR 100, 000 0,902 0.00 2 eSr St TS usp 2,200,000 1,772,223 0.01
_ o802 0.00 4487122 003
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~— Banco Bilbao Vizcaya Argentaria SA,
Petroleos del Peru SA, 144A 4.75% FRN'9. 375% Perpetual Usb 14,362, 000 13,898, 894 0.08
UsD 2,570, 000 1,653, 368 0.01 . i .
19/06/2032 Banco Bilbao Vizcaya Argentaria SA,
, . EUR 5,600, 000 5,595, 436 0.03
Petroleos del Peru SA, Reg. S 5.625% Reg. S, FRN 6% Perpetual
P UsD 1, 290, 000 718, 968 0.00
19/06/2047 Banco de Sabadell SA, Reg. S, FRN EUR 200, 000 910, 430 0.00
2,312,336 0.01 5% 07/06/2029 ’ ’ ’
Banco Santander SA 3. 496%
F kA 24/03/2025 UsD 14, 000, 000 12, 384, 207 0.07
Banco Comercial Portugues SA Banco Santander SA, FRN 5. 742%
’ - , 000, 937,811 0.06
Reg. S, FRN 5. 623% 02/10/2026 EUR 100, 000 102, 821 0.00 20/06/2024 UsD 11, 000, 000 9,937,8
EDp :‘Ener’glays de Portugal SA, Reg. S BUR 200,000 191, 558 0.00 Banco Santander SA, FRN 4. 75% UsD 4,200,000 3, 206, 400 0.02
1.625% 15/04/2027 Perpetual
EDP - Energias de Portugal SA, Banco Santander SA, FRN 9. 625%
Reg. S, FRN 1T 20/07/2080 EUR 3,800, 000 3,642, 984 0.02 Perpetual [IN)} 5,600, 000 5,539, 295 0.03
EDP - Energias de Portugal SA, Banco Santander SA, FRN 9.625%
Reg. S, FRN 1. 875% 02/08/2081 EUR 2, 300, 000 2,147,625 0.01 Perpetual Ush 7,400, 000 7,180, 928 0.04
EDP - Energias de Portugal SA, Reg. Banco Santander SA, Reg. S 4.875%
S, FRN 59438 23/04/2083 EUR 1,200,000 1,248,090  0.00 o000 BUR 100, 000 106,627 0.00
7,333,078 0.04  Banco Santander SA, Reg. S, FRY
1.515% 16/01/2025 EUR 2,000, 000 2,006, 304 0.01
IV 5
2 A VFNE Banco Santander SA, Reg. S, FRN BUR 100, 000 93,334 0.00
Senegal Government Bond, Reg. S 0.5% 24/03/2027
- UsD 2, 100, 000 1,700, 184 0.01 . :
6. 25% 23/05/2033 Bankinter SA, Reg. S, FRN 4.375% EUR 100,000 103,919 0.00
Senegal Government Bond, Reg. S 03/05/2030 ’ ’ ’
- ) EUR 729, 000 540, 491 0.00 ! ,
5.375% 08/06/2037 Bankinter SA, Reg. S, FRN 1.25%
EUR 100, 000 89, 300 0.00
Senegal Government Bond, Reg. S 23/12/2032
VRN UsD 1, 160, 000 825, 780 0.01 .
6. 75% 13/03/2048 CaixaBank SA, Reg. S 1.375% EUR 200,000 190. 105 0.00
3,066, 455 0.02  19/06/2026 ’ ' '
CaixaBank SA, Reg. S, FRN 5%
’ ’ , , 0.00
HT T H 19/07/2029 EUR 200, 000 209, 354
South Africa Government Bond 4. 3% CaixaBank SA, Reg. S, FRN 6. 25%
. ’ ! , , .00
19/10/20%8 USD 2,800, 000 2,371,248 0.01 23/02/2033 EUR 100, 000 105, 666 0.
South Africa Government Bond Cellnex Finance Co. SA, Reg. S 2.25%
8. 875% 28/02/2035 ZAR 60, 300, 000 2,512,071 0.01 12/04/2026 EUR 800, 000 711,722 0.00
South Africa Government Bond Cellnex Finance Co. SA, Reg. S 1%
6. 95% 08/03/2041 USD 2,920, 000 2,354, 359 0.01 15/09/2027 EUR 1, 200, 000 1,100, 298 0.01
South Africa Government Bond 5% Cellnex Telecom SA, Reg. S 1.875%
USD 2,000, 000 1,341,888 0.0l b 500, 026, )
12/10/2046 26/06/2029 EUR 5,500, 000 5,026, 192 0.03
South Africa Government Bond Cellnex Telecom SA, Reg. S 1.75%
USD 3,500, 000 2,533, 121 0.02 ! X
5.75% 30/09/2049 93/10/2030 EUR 3,200, 000 2,812,128 0.02
South Africa Government Bond 7. 3% EDP Servicios Financieros Espana SA,

_ USD 1, 400, 000 1,201, 129 0.01 ’ X X X
20/04/205 Reg. S 43756 04/04/2082 EUR 100,000 106,757 0.0
Transnet SOC Ltd., Reg. S 8.25% eDreams ODIGEO SA, Reg. S5.5%

USD 2,508, 000 2,287,933 0.01 » X
06/02/2028 15/07/2027 EUR 3,056, 000 3,053,531 0.02
14,601,749 0.08  GrifolssS, Reg. S1.625515/02/2025  EUR 3,040, 000 2,980,887 0.02
Grifols SA, Reg. S 2.25% 15/11/202T  EUR 5,507, 000 5,202, 287 0.03
AL Grifols SA, Reg. $3.875%15/10/2028  EUR 2,009, 000 1,840, 375 0.01
Banco Bilbao Vizcaya Argentaria SA, UsD 12, 200, 000 11, 073, 056 0.06 Orupo Antolin-Irausa SA, Reg. S EUR 1, 300, 000 1, 154, 956 0.01

FRN 5.862% 14/09/2026

3.375% 30/04/2026
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Grupo Antolin-Irausa SA, Reg. $3.5% UBS Group AG, FRN, 1444 2.593%
30/04/2008 EUR 700, 000 534, 654 0.00 11/09/2025 [IN)] 5,238, 000 4,631, 041 0.03
International Consolidated Airlines UBS Group AG, FRN, 144A 4. 488%
Group SH, Reg, S 2756 25/03/2005 EUR 4,000, 000 3,937,715 0.02 12/05/2026 usb 2, 065, 000 1,837, 657 0.01
Kaixo Bondco Telecom SA, Reg. S UBS Group AG, Reg. S 0.625%
5. 195% 30/09/2029 EUR 2,606, 000 2,449,729 0.01 18/01/2033 EUR 100, 000 75, 642 0.00
Lorca Telecom Bondeo SA, Reg. S 4% UBS Group AG, Reg. S, FRN 1%
18/08/2027 EUR 6, 488, 000 6, 350, 098 0.04 24/06/2027 EUR 100, 000 93,903 0.00
_ 109.268,375 _ 0.62 UBSGrowp G, Reg. S FRVS. 1356 g, 4474000 3,83L73  0.02
Perpetual
8 I /
ﬁﬁ%% T Ig}ii;f;crt(;uaplAG’ Reg. S, FRV6.8T5h p 5,387,000 4,797,107 0.03
rdagh Packaging Finance ple, 144/
5.25% 15/08/2027 USD 10,142,000 7,121,330 0.04 WL 011
Ardagh Packaging Finance ple, Reg. S
21284 15/08/2006 EUR L960,000 LI 02 000y =g s
Ardagh Packaging Finance plc, Reg. § Trinidad & Tobago Government Bond,
o 195 15/08/20% EUR 1,760, 000 1,573,163 0.01 Reg. S 5.93% 14/01/2031 USD 720, 000 674,959 0.00
Ar??%h lfa’clfa’gn% Finance ple, Reg. S GBP 1, 100, 000 923,802 0.01 674,959 0.00
4.75% 15/07/2021
Paysafe Finance plc, Reg. S 3% EUR 773, 000 700,183 0.00 = .
15/06/2029 Istanbul Metropolitan Yunicipality, UsD 1864000 L9174 0.01
11,712,502 0.07  Reg. S 10.5% 06/12/2028 Y Ve :
Turkiye Government Bond 4. 875%
Py sy 09/10/2026 [IN)] 2,300, 000 2,009, 145 0.01
Svenska Handelsbanken AB, Reg. S Turkiye Government Bond 9. 875% UsD 8. 300000 8 338, 613 0.05
0.05% 03/09/20%6 EUR 100, 000 92,033 0.0 15/01/2028 , 300, , 338, .
Svenska Handelshanken AB, Reg. S, Turkiye Government Bond 5. 125% UsD 1. 420, 000 1. 224 996 0.01
FRN 4. 75% Perpetual UsD 4,200, 000 3,138, 428 0.02 17/02/2028 , 420, ) 224, .
Vattenfall AB, Reg. S 3.75% Turkiye Government Bond 9. 375% UsD 9 800. 000 9 803, 187 0.01
18/10/20% EUR 100, 000 10,745 0.00 14089009 , 800, , 803, .
Verisure Holding AB, Reg. S 3.875% Turkiye Government Bond 5. 26% UsD 9 000, 000 1662, 412 0.01
15/07/2026 EUR 2,699, 000 2,657,975 0.02 13/03/2030 , 000, , 062, .
Verisure Holding AB, Reg. S 3.25% Turkiye Government Bond 9. 125% UsD 1. 900. 000 1. 898, 249 0.01
15/02/2027 EUR 2, 460, 000 2,368, 033 0.01 13/07/2030 » 90U, , 898, E
Verisure Midholding AB, Reg. S Turkiye Government Bond 9. 375% UsD 3 112, 000 3 182, 561 0.02
6 25% 15/02/2029 EUR LILO0 AITSTOL 002 01305 112, 182,
Volvo Car AB, Reg. § 2%24/01/20%5  EUR 3,345,000 3,217,046 0,02 Turkiye Government Bond 26.2% o 75,861, 941 9,126,914 0.01
Yolvo Treasury AB, Reg. ST.5% LU0 L1000 e
95/11/2024 » 1V » 1V : Turkive Government Bond 6% UsD 9,310,000 1777, 955 0.01
16,911,098 0.10 ;4/1?_1/2(?41 I
- urkiye Government Bond 4. 875
2 16/04/2043 UsD 2, 160, 000 1,428,995 0.01
Credit Suisse AG4.75% 09/08/2024  USD 5,530,000 4,965,230 0,03 [urkive Ihvacat fredi Bankast A5, o, 1,169,000 1,106,494 0.0l
Credit Suisse A6 3. 625% 09/09/2024  USD 5, 680, 000 5,060,000 0,03 e S %ITHI0UNZG
Credit Suisse A6 7.5 15/02/2058  USD 3,885,000 3,830,331 0.0z [orkdve Thmecat fredt BakasiAS, )y 578,000 SUATL 000
Credit Suisse AG, Reg. S 1.5% Reg. § oh 28/0L/2007
10/04/2026 EUR 100, 000 95, 804 0.00  7iraat Katilin Varlik Kiralama A/S, USD 1 496, 000 L 496, 559 0.01
Credit Suisse AG, Reg. S 5.5% Reg. § 9. 375 12/11/2006 S
EUR 200, 000 210,310 0.00 3621748 0.18

20/08/2026
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3
AXY R Iceland Bondco plc, Reg. S 10.875% GBP 1, 065, 000 1,281,730 0.01
AstraZeneca ple, Reg. S 1.25% 15/12/2027
EUR 200, 000 188,417 0. 00 .
12/05/2028 INEOS Finance ple, 144A 6. 75%
[IN)] 4,418, 000 3,944, 011 0.02
Barclays ple, FRN 3.932% 15/05/2028
UsD 8,340, 000 7,482, 148 0. 04
07/05/2025 INEOS Finance plc, Reg. S 6.625% BUR 5 200, 000 5 969, 350 0.01
Barclays plc, FRN 8% Perpetual — USD 6, 326, 000 5,635, 148 0.03  15/05/2028 T T
Bellis Acquisition Co. plc, Reg. S INEOS Quattro Finance 1 ple, Reg. §
3,950 16/02/2026 GBP 1, 338, 000 1,431, 384 0.01 3,750 15/07/2026 EUR 1,723, 000 1, 666, 126 0.01
Bellis Acquisition Co. ple, Reg. S 4.5% INEOS Quattro Finance 2 ple, Reg. S
16/02/20% GBP 662, 000 722,787 0.01 8.5% 15/03/2029 EUR 959, 000 1,015, 034 0.01
BG Energy Capital plc, Reg. S 2.25% International Game Technology ple.
91/11/20% EUR 175,000 166, 275 0.00 Ree, § 2,754 15/04/2028 EUR 3,910, 000 3,646, 532 0.02
BP Capital Markets ple, FRN 4. 875% Jaguar Land Rover Automotive plc,
Perpetual USD 9, 146, 000 7, 846, 804 0. 05 1444 4.5% 01/10/2027 [IN)] 1, 548, 000 1, 302, 787 0.01
BP Capital Markets plc, Reg. S 2.519% Jaguar Land Rover Automotive plc,
00408 EUR 100, 000 98, 248 0.00 1444 5.875% 15/01/2028 [IN)] 3,589, 000 3,204, 062 0.02
BP Capital Markets plc, Reg. S 1.231% Jaguar Land Rover Automotive plc,
08052081 EUR 100, 000 87,430 0.00 Rew. S 4.5 15/01/2026 EUR 1,470, 000 1,476, 725 0.01
BP Capital Markets plc, Reg. S 1.104% Jaguar Land Rover Automotive plc,
15/11/203 EUR 100, 000 79,218 0.00 Reg. S 6.875% 15/11/2026 EUR 3, 380, 000 3,618, 763 0.02
BP Capital Markets ple, Reg. S, FRN Lloyds Banking Group plc 4. 65%
3. 6250 Perpetual EUR 5,250, 000 4,929, 169 0.03 94/03/2026 [IN)] 5,600, 000 4,961, 059 0.03
BP ijltal Markets plc, Reg. S, FRN GBP 1,800,000 5, 191, 086 0.03 Llo/yds/ Barlklng Group ple, FRN 3.87h UsD 5, 475, 000 1,899,514 0.03
4.25% Perpetual 09/07/2025
Brambles Finance plc, Reg. S 1.5% Lloyds Banking Group plc, FRN
04/10/2027 EUR 100, 000 94, 330 0.00 1.716% 11/08/2026 [IN)] 8,175, 000 7,290, 195 0.04
, T oy y ; y L
Cadent Finance ple, Reg. S 0.625% EUR 100, 000 84,431 0.00 Lloyds Banking Group plc, FRN 6.75% UsD 12,199, 000 10,873, 435 0.06
19/03/2030 Perpetual
Cadent Finance plc, Reg. S 0.75% Marks & Spencer plc, 144A 7.125%
11/03/2032 EUR 100, 000 81,012 0.00 01/12/2037 UsD 354, 000 323,484 0.00
EC Finance plc, Reg. S 3% National Grid plc, Reg. S 0.25%
15/10/2026 EUR 3,279, 000 3,174, 482 0.02 01/09/2028 EUR 100, 000 87,338 0.00
HSBC Bank plc, Reg. S, FRN 4. 35% National Grid ple, Reg. S 0.553%
08/03/2025 EUR 1,000, 000 1,002, 115 0.01 18/09/2029 EUR 200, 000 172,178 0.00
HSBC Holdings plc, FRN 3.803% National Grid ple, Reg. S 4.275%
11/03/2025 UsD 5,505, 000 4,952, 982 0.03 16/01/20%5 EUR 100, 000 103, 621 0.00
HSBC Holdings ple, FRN 0.976% Nationwide Building Society, 144A
94/05/2025 USD 4,500, 000 3,982, 869 0.02 1% 28/08/202 [IN)] 6, 085, 000 5,103, 430 0.03
HSBC Holdings ple, FRN 1.645% Nationwide Building Society, Reg. S,
18/04/2026 USD 8,935, 000 7,673,601 0.04 FRY 5,758 Perpetuel GBP 6,599, 000 7,019, 058 0.04
HSBC Holdings ple, FRS.887H ;g1 3,255,000  2,08L36  0.0p LeoestOrouple, FRNGh g, 14,120,000 12,370,172 0.07
14/08/2027 Perpetual
HSBC Holdings ple, FRN 4. 6% ) 16,920, 000 12,784,931 0.07 NatlWest Group ple, Reg. S, FRN 2% EUR 300,000 298, 874 0.00
Perpetual 04/03/2025
HSBC Holdings ple, Reg. S, FRN NatWest Group plc, Reg. S, FRN
6. 364% 16/11/2032 EUR 200, 000 215, 467 0.00 5. 763% 28/02/2034 EUR 100, 000 105, 451 0.00
HSBC Holdings plc, Reg. S, FRN BUR 470,000 196,173 0.00 NatWest Markets plc, 144A 1.6% UsD 6,483, 000 5,344, 821 0.03

4, 75% Perpetual

29/09/2026
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Nomad Foods Bondco ple, Reg. S Vmed 02 UK Financing I plc, 144A
‘ X 1,790, 456 0.01 ‘ [IN)] 324,000 256, 852 0.00
2.5% 24/06/2028 EUR 1, 900, 000 4.25% 31/01/2031
Pinnacle Bidco ple, Reg. S 8.25% Vmed 02 UK Financing I ple, Reg. S
’ . , 2, 500, 000 2,305, 950 0.01
11/10/2028 EUR 1,834, 000 1,912,013 0.01 3.25% 31/01/2031 EUR
Punch Finance ple, Reg. S 6.125% Vodafone Group ple, Reg. S 1.625%
’ . EUR 100, 000 90, 908 0.00
30/06,/206 GBP 2,128, 000 2,282,335 0.01 91/11/2030
RAC Bond Co. ple, Reg. S 5.25% Vodafone Group plc, Reg. S, FRN
’ . EUR 1,921, 000 1,878, 402 0.01
04/11/2046 GBP 3,416,000 5,445,172 0.02 4.2% 03/10/2078
Reckitt Benckiser Treasury Services Vodafone Group plc, Reg. S, FRN 3%
Y , . EUR 4,009, 000 3, 596, 939 0.02
ple, Reg. S 3.875% 14/09/2033 EUR 100,000 106, 118 0.00 27/08/2080
Rolls-Royce plec, 144A 5.75% Vodafone Group ple, Reg. S, FRN
1,916, 685 0.01 ) EUR 500, 000 535,901 0.00
15/10/2027 Ush 2,116,000 Y 6. 5% 30/08/2084
Rolls-Royce plc, Reg. S 4.625% Yorkshire Building Society, Reg. S
. ) , 100, 000 87,543 0.00
16/02/2026 EUR 1, 177,000 1,200, 113 0.01 0.5% 01/07/2028 EUR
Rolls-Royce ple, Reg. S 5.75% 237,858, 622 1.36
1,884,474 0.01 _
15/10/2027 GBP 1, 628, 000 Y
Santander UK Group Holdings ple, TAUH
; UsD 11, 192, 000 9,999, 858 0.06 :
FRN 1. 089% 15/03/2025 AbbVie, Inc. 1.375%17/05/2024  EUR 500, 000 495, 254 0.00
Santander UK Group Holdings ple, AbbVie, Inc. 4.05%21/11/2039 ~ USD 235, 000 192,089 0.00
UsD 400, 000 337,092 0.00 ’ ’
FRN' 1. 532) 21/08/2026 AECOM 5. 125% 15/03/2027  USD 2,449, 000 2,193,932 0.01
Santander UK Group Holdings plc, Aetna, Inc. 4.75% 15/03/2044  USD 480, 000 391,823 0.00
, 000, 3,680, 533 0.02 ) )
FRN 6.833% 21/11/2026 UsD 4, 000, 000 Air Lease Corp. 0. 7% 15/02/2024  USD 2,673,000 2,399, 770 0.01
Santander UK Group Holdings plc, Air Lease Corp. 2.3%01/02/2025  USD 4,280, 000 3,730,814 0.02
USD 6, 350, 000 5,213,089 0.03
FRN 1. 673% 14/06/2027 Air Lease Corp. 3.75% 01/06/2026  USD 90, 000 78,441 0.00
Santander UK Group Holdings plc, Air Lease Corp. 5.85% 15/12/202T  USD 2,230, 000 2,066, 860 0.01
. USD 3, 180, 000 2,973, 094 0.02
FRN 6. 534% 10/01/2029 Air Lease Corp. 5.3%01/02/2028  USD 935, 000 853, 696 0.01
% 59 0.00 candri i
SSE ple, Reg. S 1.75% 16/04/2030 EUR 100, 000 91, 9 Alcxand{}a Real Estate Equities, Inc., UsD 110, 000 87, 425 0.00
Standard Chartered plc, FRN, 144A REIT 2.75% 15/12/2029
, - UsD 7,806, 000 7,043,177 0.04
0.991% 12/01/2025 Alexandria Real Estate Equities, Inc.,
. . [IN)] 40, 000 30,173 0.00
Standard Chartered plc, FRN, 144A REIT 2.95% 15/03/2034
otanca " USD 5,230, 000 4,815,539 0.03 ] o
7.716% 16/11/2025 Ally Financial, Inc. 5.75% 20/11/2025 ~ USD 12, 120, 000 10,901, 738 0. 06
Standard Chartered ple, FRN, 144A Anerican Axle & Manufacturing, Inc.
00 3,756, 371 0.02 g
2.819% 30/01/20%6 UsD 4,300, 0 \ 756, 658 15/03/2026 UsD 1,960,000 1,760,659  0.01
Standard Chartered ple, FRN, 144A American Axle & Manufacturing, Inc.
840, 000 2,501,428 0.02
3.971% 30/03/2026 USD 2,840, , 901, 6.5 01/04/2027 USh 10, 130, 000 9,204, 153 0.05
Standard Chartered ple, FRN, 144A American Axle & Manufacturing, Inc.
UsD 4,401, 000 4,036, 253 0.02 , ’ . 887, 11, 438, 602 0.07
6.17% 09/01/2027 6.875% 01/07/2028 USD 12, 887, 000
§sz?(%ard Chartered ple, FRN, 144 UsD 5, 408, 000 5, 001, 794 0.03 Amencan :Axle & Manufacturing, Inc. UsD 5, 355, 000 4,326,936 0.03
7.75% Perpetual 5% 01/10/2029
Synthomer plc, Reg. S 3.875% American International Group, Inc.
EUR 1, 045, 000 1,036, 383 0.01 o ' , §
01/07/2025 1875 21/06/2027 EUR 100, 000 95, 765 0.00
Thanes Water Utilities Finance plc, American Tower Corp., REIT 1.45%
o 0, 000 94, 676 0.00 ’ X
Reg. $ 4.375% 18/01/2031 ELR 100, 15/09/2026 UsD 140,000 115,223 0.00
Thanes Water Utilities Finance plc, American Tower Corp., REIT 1.5%
or 0, 000 75,523 0.00 ’
Reg. S 1,954 31/01/2032 EUR 1 31/01/2028 UsD 65, 000 51,260 0.00
TI Automotive Finance ple, Reg. S American Tower Corp., REIT 2. 1%
3,495, 000 3,213,495 0.02 ’
$.75% 15/04/2029 EUR , 495, ) 15/06/2030 UsD 635, 000 481,942 0.00
Virgin Media Secured Finance ple, USD 7,988, 000 7,019,841 0.04 AmeriGas Partners LP 5. 5% USD 9,551, 000 8,521, 859 0.05

1444 5.5% 15/05/2029

20/05/2025
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AmeriGas Partners LP 5. 875% Commercial Metals Co. 4.125%
20/08/2026 USD 10, 881, 000 9,673, 366 0. 06 15/01/2030 [IN))] 221,000 184, 105 0.00
AmeriGas Partners LP 5.75% Corning, Inc. 4.125% 15/05/2031 EUR 100, 000 104, 756 0.00
20/05/2027 UsD 713,000 626,050 000 (e 1nc., Reg 538738 15/04/2026  EUR 1,020,000 1,020,560 0.0l
Apple, Inc. 1.375%24/05/2029  EUR 100, 000 94,076 0.00 Coty, Inc., Reg. S4.75%15/04/2026  EUR 1,810, 000 1,812, 282 0.01
Archer-Daniels-Midland Co. 1% Crown Castle, Inc., REIT 3.65%
[IN))] 350, 000 300, 745 0.00
12/09/2025 EUR 1,000, 000 964, 098 0.01 01/09/2027
AT&T, Inc. 3.95% 30/04/2031  EUR 100, 000 103,961 0.00 Crown Castle, Inc., REIT2.1% o 940,000 176,503 0,00
ATI, Inc. 5.875% 01/12/2027  USD 3,817, 000 3,453,980 0,02 01/04/2031
ATI, Tnc. 4.875% 01/10/2029  USD 3,345, 000 2,839,337 0.02  CVSHealth Corp. 4. 8% 25/03/2038  USD 415, 000 355, 553 0.00
ATI, Inc. 7.25% 15/08/2030  USD 4,696, 000 4,428, 066 0.03 Dana, Inc. 5.375% 15/11/2027  USD 2,015, 000 1,790, 137 0.01
ATI, Tnc. 5. 125% 01/10/2031 USD 2’ 510’ 000 2’ 11()! 867 0.01 Dana, Inc. 5. 625% 15/06/2028 usDh 7, 895, 000 7, 056, 739 0.04
' N v Danaher Corp. 2.5%30/03/2030  EUR 100, 000 97, 243 0.00
A»Fa’nioyr Fundicg, lnc., Bep. §3.875% EUR 2,709, 000 2,658,919 0.02 Discover Financial Services 3. 75%
15/07/2028 04032025 Usb 2,050, 000 1,811,164 0.01
B&G Foods, Inc. 5.25% 01/04/2025  USD 3,914, 000 3,479, 829 0.02 :
Ball Corp. 1.5% 15/03/2027  EUR 2,070,000 1,944,403  0.01 ggg%;gmﬂl flealth, Ine. 6.655 ) 3,070,000 2,863,392 0.02
Bank of America Corp., Reg. S, FRN
0.583% 24/08/2028 EUR 100, 000 90,138 0.0 Elevance Health, Inc. 2.8756 g, 26, 000 219,202 0.00
Bauk of Anerica Corp., Reg. 5, RN pyp 200, 000 175,785 0.00 1{:?/09/202911 1th, Tnc. 6.1%
0.38% 08/08/2029 ’ : ' evance Aeatth, Ine 5 ygp 25, 000 2,628 0.00
Bath & Body Works, Inc. 5.25% 15/10/2052
01/02/2098 ! v USD 1, 505, 000 1, 345, 815 0.01  EliLilly & Co. 1.125% 14/09/2051  EUR 100, 000 65, 589 0.00
Bath & Body Works, Tne. 7. 5% Embarq Corp. 7.995% 01/06/2036  USD 11, 749, 000 6, 487, 157 0.04
3 Y} I
15/06/2029 UsD 376,000 354,198 0.00 Em;l;qundllgebl; MQ&;ISgOer Sub LLC, Reg. S BUR 1, 619, 000 1,736,216 0.01
Bath & Body Works, Inc. 6.95% R
01/03/2033 usb 58, 000 .43 0.00 fg;ggﬁ;g;ﬂca“h Corp- 5756 ysp 10,6700 9614372 0.06
Bath & Body Works, Inc. 6.875% ,
01/11/2035 USD 623, 000 569, 719 0.00 Encompass Health Corp. 4.5% USD 11, 950, 000 10,343, 135 0.06
Bath & Body Works, Inc. 6.75% 01/02/2028
at ody Works, Inc. 6.75%
UsD 5,911, 000 5,341,025 0.03  Encompass Health Corp. 4.75%
31/07/?035 . ; 01/02/2030 UsD 6, 745, 000 5, 745, 533 0.03
axter [nternational, Inc. 1. 3%
are d EUR 200, 000 179, 941 0.00 Encompass Health Corp. 4.625%
15/05/2029 0/ o1 /04/2031 Usb 6,615,000 5505938  0.03
Belden, Inc., Reg. S 3.875% Energy Transfer LP 5. 75%
EUR 4,510, 000 4, 389, 596 0.03 gy lranster - FOA
15/03/2028 01/04/2025 USD 10,324,000 9,331,469  0.05
Boston Scientific Corp. 0.625% EnLink Midstream LLC 5. 375%
01/12/2027 EUR 100, 000 91, 462 0.00 01/06/2029 UsD 1,932, 000 1,709, 839 0.01
Carpenter Technology Corp. 6. 375% EnLink Midstream Partners LP 4.15%
15/07/2028 USD 3,221,000 2,925, 436 0.02 0L/06/20%5 UsD 200, 000 176, 392 0. 00
Carpenter Technology Corp. 7.625% EnLink Widstream Partners LP 4. 85%
15/0%/2030 Ush LTS000 Lessa oo TR UsD 14,400,000 3,899,702 0.0
Cedar Fair LP 5. 375% 15/04/2027  USD 5,060, 000 4,484, 400 0.03  EnLink Midstrean Partners LP 5. 6%
Centene Corp. 2.45% 15/07/2028  USD 350, 000 282, 246 0.00  01/04/2044 USD 1,263, 000 1, 000, 086 0.01
Citigroup, Inc. 4.4% 10/06/2025  USD 9,400, 000 8, 387, 763 0.05  EQM Midstream Partners LP 4. 125%
Citigroup, Inc. 5.5% 13/09/2025  USD 8,000, 000 7,261, 726 0.04  01/12/2026 Usb 4,815,000 4,231,733 0.02
Citigroup, Inc., Reg. S 2.125% EQT Corp. 5% 15/01/2029  USD 3, 870, 000 3,465, 752 0.02
10/09/2026 EUR 100, 000 96,347 0.0 por corp. 7% 01/02/2030  USD 2,560,000 2,484,645  0.01
(itigroup, Inc., Reg. S, FRN 3.713% BUR 300,000 304,624 0,00 Fidelity National Information EUR 100, 000 90, 357 0.00

22/09/2028

Services, Inc. 1% 03/12/2028
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Fidelity National Information Freeport-McMoRan, Inc. 4.25%
Services, Tne. 2,258 003/t USP 270,000 25,84 0.00 o USD 5,275, 000 4,480,676 0.03
Ford Motor Credit Co. LLC 4.687% Freeport-McMoRan, Inc. 5.45%
USD 5,275, 000 4,648,734 0.03
0/06/20%5 USD 18,842,000 16,716,683 0.10 o000 , 275, , 648,
o tredit O UER B ysp s omon s 0s 35 0 e e O s S g 191,000 206,28 0.00
i ; General Motors Financial Co., Inc.
gz;gsb/{%;z frott @ LB ysp L27L,000 3,750,639 0.02 gy gg/04/2099 USD 9, 000 78,306 0.00
Ford Notor Credit Co. LLC 3. 25% Genesis Energy LP 6.25% 15/05/20%6  USD 2,525,000 2,272,307 0.01
15/09/2025 EUR 4,583, 000 1,528,879 0.0 Gonesis Fnergy LP 8% 15/01/2027  USD 4,535, 000 4,171,815 0.02
Ford Notor Credit Co. LLC 3. 3754 Genesis Energy LP 7.75% 01/02/208  USD 8,735, 000 7,926,701 0.05
13/11/20%5 Usb 18,487,000 15,968,666 0.09  enesis Energy LP 8,255 15/01/2029  USD 2,182, 000 2,046,336  0.01
: : y Genesis Energy LP 8. 875%
gz;fl\'&tozz Credit Co. LLO2.33b oo 1, 000, 000 97,563 0.01  15/04/2030 Usb 5,125, 000 4,792,680 0.03
/
. / Global Payments, Inc. 3.2%
ggigl”/{%‘;z Credit Co. LLCA38% ) 12,652,000 11,115,363 0.06  15/08/2029 UsD 215,000 225,214 0.00
i . " Global Payments, Inc. 4.875%
l;?l;(c)l?l;;(t)gz Credit Co. LLC 2.386% EUR 2,000,000 1,946, 841 0.0 17/03/2031 EUR 200, 000 210, 460 0.00
. . Global Payments, Inc. 2.9%
gzr/gsxztozz Credit Co. LLC6.95% 0 5869, 000 350 002 15/11/%031 USD 70,000 54,174 0.00
/ .
. Ly Goldman Sachs Capital 11, FRN
l;;;gﬁ\l/zt()zriBCredlt Co. LLC 6.95% ) 4,977, 000 1,612, 388 0.03  6.406% Perpetual ush 5,302, 000 4,009, 883 0.02
/
. _ Goldman Sachs Group, Inc. (The)
4 : UsD 4,370,000 3,852,949 0.02
g‘f;g;};g;g Credit Co LCASEE gy 5,393, 000 4TIT, 742 0,03 3.75% 25/02/2026
Goldnan Sachs Group, Inc. (The),
ord I i EUR 100, 000 95,492 0.00
Eg;gg;;&crednco' LE2Th  ygp 4,497, 000 3,762,262 0.02 Reg. S 2% 22/03/2028
Graphic Packaging International LLC,
i , et EUR 1, 200, 000 1,113,501 0.0l
ggigl”/{%‘; Credit Co LLCA2TIR gy 99,627,000 10,606,672 0.11  ea. § 2625 01/02/2029
_ N HCA, Inc. 5.375% 01/02/2025  USD 18,223,000 16,440,780  0.09
F‘j;d Hotor Credit Co. LLC 4.128% oy 12,424,000 10,630,985  0.06 HCA Inc. 5.875% 15/02/2026  USD 11,673,000 37,968,844 0.2
1rjos/201 - HCA, Tnc. 3.5% 01/09/2030  USD 9,831,000 8,056,122  0.05
Ford Notor Credit Co. LLC3.815h 1) 7,987, 000 6,146,602 0.04 HCA Inc. 2.375%15/07/2031  USD 460, 000 342,686 0.00
02/11/2027 ' Hillenbrand, Inc. 5% 15/09/202%6  USD 2,180, 000 1,948,688 0.0l
Ford Motor Credit Co. LLC 2. 9% Hilton Worldwide Finance LLC
USD 3, 455, 000 2,802,690 0.02
to/02/008 45758 01/04/2097 USD 9, 068, 000 8,070,959 0.05
I;;)l;gévl/(;tozr;rcdlt Co. LLC6. 8% USD 5, 731, 000 5,408, 612 0.03 I()Iiygzﬁzﬁ)e;;ospace, Inc. 5.9% USD 18, 959, 000 17,579, 891 0.10
FordNotor Credit Co. LLC2.9% <) 085, 000 770889 000 IO Inc, Reg SLTIIF0526  EUR 1,595, 000 1,536,708 0.0l
10/02/2029 ’ ’ ’ IQVIA, Inc., Reg. $2.25%15/01/2028  EUR 2,310, 000 2,177,106 0.01
Ford Motor Credit Co. LLC 5. 125% IQVIA, Inc., Reg. S 2.875%
20/03/209 EUR 100, 000 04702 0.00 50 o EUR 2, 366, 000 2,262,537 0.0l
Ford Motor Credit Co. LLC 7. 2% TOVT4, Tnc., Reg. $2.25%15/03/2029  EUR 1,210,000 1,111,765 0.01
10/06/2030 usb 292000 818,122 0.02 L LP, REIT 3. 45% D D00 LT 00l
Ford Motor Credit Co. LLC4#% o S 017000 6sm 61 0o /12/202 % P :
13/11/2030 e 905 “** Kilroy Realty LP, REIT 4.75%
USD 2,690, 000 2,309,420 0.01
Freeport-McMoRan, Inc. 4.125% USD 11, 375. 000 9 837,890 0.06 15/12/2028
01/03/2028 o b % Kinco Realty OP LLC, REIT 2. 25%
Freeport-McMoRan, Inc. 4.375% 01/12/2031 Usb 70,000 51,728 0.00
01/08/2028 usb 7,696,000 6,687,256 0.00 .. corp. 2.6% 15/01/2032  USD 35,000 2,576 0.00
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Lumen Technologies, Inc. 6.875% Occidental Petroleum Corp. 6.125%
15/01/2028 USD 2,310,000 753,296 0.00 o USD 8,737, 000 8,203,525  0.05
McDonald” s Corp., Reg. S 0.625% OneMain Finance Corp. 3.5%
UsD 8, 865, 000 7,413,606 0.04
29/01/20%4 EUR 2,000, 000 195,132 0.01 (50 m00 , 865, 413,
MeDonald’ s Corp. , Reg. S 0.25% OneMain Finance Corp. 6.625% UsD 4 050,000 3700, 566 0.02
04/10/2028 EUR 100, 000 83,268 0.00 1501009 , 050, , 700, )
McDonald’ s Corp., Reg. S 1.5% OneMain Finance Corp. 5.375% UsD 1. 395, 000 1123, 586 0.01
28/11/2029 EUR 100, 000 91,593 0.00 15/11/2009 , 325, ,123, .
WDC Holdings, Inc. 2.3 15/01/2081  USD 255, 000 189,590 0.00 Onelain Finance Corp. 4% o) 142,000 342,105 0.00
| ; ; 15/09/2030
Mellon Capital IV, FRN6.197%
Perpetual USD 5, 375, 000 3,867,598 0.02 gracle Corp. 3.8% 15/11/2037  USD 345,000 265,423 0.00
MetLife, Inc. 5% 15/07/2052  USD 30,000 27,024 0.00 Organon&Co., Reg. S2.875% o 3,291, 000 5.03L218 0,02
MGIC Investment Corp. 5.25% 30/04/2028
15/08/2028 Usp 5, 136, 000 4,519,709 0.03  pBF Holding Co. LLC 6% 15/02/2028 ~ USD 4,375,000 3,842,020 0.02
) PepsiCo, Inc. 0.875% 18/07/2028  EUR 100, 000 92,097 0.00
MGM Resorts International 6.75% ’ ’ ’
01/05,/20%5 USD 440,000 398,982 0.00 PG&E Corp. 5% 01/07/2028  USD 17,165,000 15,139,460  0.09
. ' PG&E Corp. 5.25% 01/07/2030  USD 2,548, 000 2,203,656  0.01
MGM Resorts International 5.75% e e
. i USD 15, 544, 000 14,052,057 0.08  Physici ' 950
15/06/2025 1:}51)/(5)1;;8;; Realty IP, BEIT 3,955 1) 80, 000 68,857 0.00
Gy ional 4. 625%
o]?/]o];j;(;gés International 1633%  yop 15 139,000 13,349,459 0.08  PPL Capital Funding, Inc., FRY b sl s oo
Morgan Stanley, FRN 1.342% 8..275% 30/03/2067 Y n '
23/?0/2026 L ! " EUR 200, 000 191, 987 0.00  Prologis Euro Finance LLC, REIT EUR 200. 000 186. 126 0.00
Morgan Stanley, FRN 0.495% 1. 875% 05/01/2029 ' ' '
’ ' EUR 100, 000 86, 353 0.00  Prologis Euro Finance LLC, REIT
36/10/2239 o o 3 875% 31/01/2030 EUR 100, 000 102,015 0.00
organ Stanley, F A o
07/02/2031 EUR 100,000 82,919 0.00 fg;g; /léf)szgums Corp. 48750 gy 7,985,000 7,128,68  0.04
Vurphy 0i1 Corp. 5.873% 01/12/2042  USD 1,523, 000 1,213,732 0.01 i
Murphy 01 USA. Inc. 5. 625% Realty Income Corp., REIT 4.875% EUR 900, 000 912, 153 0.00
01/05/2027 UsD 369, 000 330,966 0.00 06/07/2030
, Scotts Miracle-Gro Co. (The) 5.25%
Netflix, Tnc. 3.625% 15/05/2027  EUR 100, 000 101,315 0.0 j5/19/006 UsD 7,750, 000 6,809,181 0.0
Netflix, Inc., Reg. S 3.875% Service C I ational 7.5%
EUR 100, 000 103, 563 0.00 ervice Corp. International 7.5%
15/11/2029 oL/o4/2021 UsD 6,025, 000 5,693,761 0.03
Nordstrom, Inc. 4. 375%01/04/2030  USD 769, 000 605,277 0.00  Seryice Corp. International 4, 625%
WRG Energy, Inc. 6.625% 15/01/2021  USD 3,991, 000 3,625,400 0.02  15/19/2007 UsD 641,000 560,678 0.00
NRG Energy, Inc. 5.75%15/01/2028  USD 3,783, 000 3,401,151 0.02 ional 5. 1254
NuStar Logistics LP 5. 75% S?r’(\)éc’zog;m et ygp 823,000 730,440 0.00
: UsD 3,636, 000 3,278,608 0.02 MW
01/10/2025 Service Corp. International 3.375% UsD 9. 118, 000 7 998 675 0.04
NuStar Logistics LP 6% 01/06/2026 ~ USD 3,236, 000 2,903,906 0.02  15/08/20%0 1S ) 425, :
NuStar Logistics LP 5.625% Service Corp. International 4%
28/04/2027 UsD 7,970, 000 7,175,412 0.04 15/05/2031 Ush 4,045, 000 3,276,011 0.02
NuStar Logistics LP 6.375% Silgan Holdings, Inc. 3.25%
01/10/2030 USD 4,526, 000 L0037 002 e EUR 100, 000 99,373 0.00
gi%ggg;gp“”lwmc‘”p‘ 8B ysp 6,391,000 5,809,344  0.03 giiﬁg;;&dmgs Ine. 2.256 g 2,402,000 2,217,483  0.01
identa 75% Sl Energy Co. 5.625%01/06/2025  USD 6, 137, 000 5,467,090  0.03
?;;(l)?j;(t)gé orolentom S s wmson se0 0 009 SN Eiecrrggyy o 7;"2.0 15/09/2026  USD 3,612,000 3,282,320  0.02
Occidental Petroleun Corp. 6. 625% S\ Energy Co. 6.625% 15/01/2027  USD 2,332, 000 2,006,711 0.01
01/09/2030 usb 5,461,000 5,206,957 0.03 gy pyorgy Co. 6.5%15/07/2098  USD 2,373,000 2,135,282  0.01
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Southern Power Co. 1.85% US Bancorp 2. 375% 22/07/2026  USD 8,600, 000 7,293,234 0.04
20/06/2026 EUR 100,000 %, 738 0.00 US Treasury 4. 125% 31/01/2025  USD 202, 696, 900 181, 920, 953 1.04
Southwestern Energy Co. 8.375% Ventas Realty LP, REIT 4%
15/09/2028 UsD 3, 185, 000 2,984, 765 0.02 01/03/2028 UsD 135,000 116,633 0.00
Southwestern Energy Co. 5. 375% Vital Energy, Inc. 10.125%
15/03/2030 USD 9,077,000 8,021, 169 0. 05 15/01/2028 [IN)] 6, 754, 000 6, 290, 341 0.04
Southwestern Energy Co. 4. 75% UsD 1,932, 000 1, 616, 533 0.01 Vvl.tallEncrgY, Inc. 9.75% 15/10/’2039 Uush 3,453, 000 3,239, 029 0.02
01/02/2032 Williams Cos., Inc. (The) 2.6%
, UsD 110, 000 85, 057 0.00
Targa Resources Partners LP 4. 875% 15/03/2031
USD 8,844, 000 7,761,988 0.04 L )
01/02/2031 WG Acquisition Corp., Reg. S 2.25% EUR 9 987000 9 013, 456 0.01
Teleflex, Inc. 4.625% 15/11/2027  USD 550, 000 485, 664 0.00  15/08/2031 Y Y ’
W@ﬂmﬁmmmﬂm&mﬂ EUR 100, 000 85,468 0.00 WP Carey, Inc., REIT2.4%01/02/2031  USD 200, 000 153,194 0.00
01/10/2031 WP Carey, Inc., REIT 2.45%
[IN)] 40, 000 29,416 0.00
TK Elevator US Newco, Inc., 144A USD 7 130,000 6 318 913 0.04 01/02/2032
5. 25% 15/07/2027 T T ' Yun! Brands, Inc. 3.625% 15/03/2031  USD 8,289, 000 6, 747, 867 0.04
-Nobi 5 15/02/ , , . ! , .4
T‘vl'obﬂc'LSA, Inc. 2.55% 15/02/2031  USD 78, 000 60, 791 0.00 Yum! Brands, Inc. 4.625% USD 6,886, 000 5,810,738 0.03
Tri Pointe Homes, Inc. 5.25% 31/01/2032
USD 2,031, 000 1, 804, 664 0.01
01/06/2027 Yum! Brands, Inc. 5.375%
C s USh 238,000 211, 326 0.00
Tri Pointe Homes, Inc. 5.7% USD 3063, 000 9 740, 666 0.02 01/04/2032
15/06/2028 T T ' 1,006, 205, 855 5.74
Triumph Group, Inc. 7.75%
15/08/2025 USD 4,130, 000 3,724, 180 0.02 LT A
TSMC Arizona Corp. 3.875% Uruguay Government Bond 9. 75%
UsD 200, 000 176, 690 0.00
99/04/2027 20/07/2033 UYu 146, 679, 374 3,449, 218 0. 02
UDR, Inc., RELT 3.2% 15/01/2030  USD 210,000 172,59 0.00 3409218 0.0
UDR, Inc., REIT 3% 15/08/2031  USD 60, 000 47,977 0.00
gf}é“f;;;;”"“al U Reg. S2.5% - pyp 3,023,000 2,582,951 0.02 Wbi\““ﬂ? AL \
Uzbekneftegaz JSC, Reg. S 4.75%
Under Armour, Inc. 3.25% 16/11/2028 USD 1, 630, 000 1,245,215 0.01
USD 3,642, 000 3,110, 600 0.02 / -
15/06/2026 1,245,215 0.01
zg%g‘;gg;;"“al R T 150, 000 153,686 0.00
L"’dR Is North America, I SAmET
nited Rentals North America, Inc ,
Y 15 /nc ) T USD 10, 161, 000 9,214, 797 0.05 Venezuela Government Bond, Reg. S
55% ;ai;%,z;)z} | 1L 75 21/10/2026 § usb 1,690, 000 306, 093 0.00
nited Rentals North America, Inc. I
N g USD 6, 500, 000 5,775, 141 0.03  Venezuela Government Bond, Reg. S
3,2.3759; éo,()liZOfS N 9.95% 07/05/2028 § [IN)] 4,000, 000 657,633 0.00
nited Rentals North America, Inc ;
R » S USD 9,212, 000 7,567, 487 0.04 Venezuela Government Bond, Reg. S
3,8759; 153/02,2(23111 - L34 05/08/2031 § UsD 5,016, 600 873, 260 0.01
nited States Cellular Corp. 6. 7% WW
15/12/2033 UsD 5,349, 000 4,958, 624 0.03 , 836, .
) ) ey )
g’f}(‘);‘;;};‘“ Steel Corp. 6.875% gy, 985, 000 L2 001 YrET
) Zanbia Government Bond, Reg. S
i [IN)] 4,720, 000 2,670,722 0.02
UnitedHeal th Group, Inc. 4.2% USD 95,000 99,197 0,00 8.5% 14/04/2021 , 120, , 010,
15/05/2032 Zambia Government Bond, Reg. S
o . Ly ,
Lljltecillealth Group, Inc. 3.05% ) 240,000 170, 449 0,00 8.97% 30/07/2027 usb 1,600, 000 900, 199 0.00
15/05/2041 — T
UnitedHealth Group, Inc. 5.875% M 0.02
By e o UsD 33,000 33,933 0.00 fEAAF 2,132,468, 134 12.17

15/02/2053




19 |

JPEIHUAVRARAU TP X = A—N\N)L- A AL TR

JPMorgan Investment Funds — Global Income Fund

RERMIFAEME ()

2023F12R31BRTE
MEEIC HEEI
a®hnd a®hnd
BEMR BE HKE/EESE Bl (a-—n) 8% BERNR BE HBE/EELE Kl (a—0) 8 %)
Rt A¥xva
F—=AZ VT Fomento Economico Mexicano SAB
DEXUS Finance Pty. Ltd., REIT, Reg. S AUD 6. 800. 000 A 157 776 0.00 de CV, Reg. S 2.625% 24/02/2026 EUR 1,600, 000 1,602, 288 0.01
2. 3% 19/06/2026 T Y ) 1,602, 288 0.01
4,151,716 0.02
E
GLE P
S , Dufry One BY, Reg. S0.75% ¢y 2,600,000 2,640,081  0.02
Groupe Bruxelles Lambert NV, Reg. S 30/03/2026
o0 11 fonor EUR 2,300, 000 2,243,731 0.01 ;
2.125% 29/11/2025 Just Eat Takeaway. com NV, Reg. S EUR 9 700, 000 9 050, 950 0.01
2,243,731 0.01  0.625% 09/02/2028 e el :
QTAGEN NV, Reg. S 0% 17/12/2027  USD 5, 200, 000 4, 255, 615 0.02
PE 8, 946, 646 0.05
Pharmaron Beijing Co. Ltd., Reg. S
o 18/06/20%5 USD 4,200, 000 3,656, 505 0.02 PO
3, 656, 505 0.02  Cellnex Telecom SA, Reg. S 0.75%
_— 90/11/2031 EUR 4,900, 000 4,084, 188 0.02
7T A 4,084, 188 0.02
Accor SA, Reg. S 0.7% 07/12/2027  EUR 2,536, 700 1,221, 113 0.01
Safran SA, Reg. S 0%01/04/2028  EUR 1, 044, 600 1,963, 686 0.01 777 EEE#EHE
Schneider Electric SE, Reg. S 1.97% Abu Dhabi National 0il Co., Reg. S
97/11/20%0 EUR 2, 300, 000 2,485, 380 0.01 0.7% 04/06/2024 [IN)] 9, 200, 000 8,122,576 0.05
Selena SARL, Reg. S 0% 25/06/2025  EUR 4,000, 000 3,810, 381 0.02 8,122,576 0.05
Ubisoft Entertainment SA, Reg. S 0%
21/09/2024 EUR 3, 365, 100 3,724,874 0.02 LY
Wendel SE, Reg. S 2.625% Ocado Group ple, Reg. S 0.75%
EUR 3,400, 000 3,321,239 0.02 ! :
97/03/2026 , 400, , 321, 18/01/2027 GBP 1,100, 000 996, 461 0.01
Worldline SA, Reg. S0%30/07/2026  EUR 5,211, 000 4, 686, 682 0.03  Shaftesbury Capital ple, REIT 2%
TTO1213.355  0.12 30/03/20% GBP 3,500, 000 3,739, 247 0.02
Trainline plc, Reg. S 1% 14/01/2026 ~ GBP 1,800, 000 1,858, 336 0.01
kA7 Wi Snith ple, Reg. S 16256 ¢pp 2,100, 000 2,23L,331  0.01
Delivery Hero SE, Reg. S 1% BUR L 100, 000 039, 273 0.00 07/05/2026
30/04/2026 B ’ ' 8,825, 375 0.05
LEG Tmmobilien SE, Reg. S 0.875%
01/09/20% EUR 1,200, 000 1,168, 010 0.01 72U
MTU Aero Engines AG, Reg. S 0.05% Bank of America Corp. 7.25%
EUR 5,600, 000 5,015, 899 0.03
18/03/2027 , 600, , 015, 00/01/1900 UsD 7,210 7,890, 879 0.05
Zalando SE, Reg. S 0. 625% Citigroup Global Markets Holdings
EUR 3,400, 000 2,903, 464 0.02 ) '
06/08/2027 Tne., Reg. S 0% 26/02/20% HKD 22,000, 000 2,357, 556 0.01
10,019, 646 0.06  Expedia Group, Inc. 0% 15/02/2026  USD 4, 328, 000 3,712, 540 0.02
NextEra Energy, Inc. 6.926%
Fple 00/01/1900 [IN)] 195,518 6, 760, 119 0.04
Yiaomi Best Time International Ltd., Wells Fargo & Co. 7.5% Perpetual ~ USD 3,017 3,263, 593 0.02
Reg. S 0 17/12/201 USD Leenolo L2087  0.01 23,984,687 0.14
1,208,697 _ 0.01 #=sfartffaat 99,445,849 0.57
Ty —U— R
Cornwall Jersey Ltd., Reg. S0.75% F—A+Z VT
16/04/2026 GBP 2,000, 000 1, 380,379 0.01 AGL Energy Ltd. AUD 2,356, 122 13, 760, 966 0. 08
1,380, 379 0.01  APA Group AUD 789, 536 4, 154, 300 0. 02
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Atlas Arteria Ltd. AUD 1,196, 991 4,263,910 0.02  Itau Unibanco Holding SA Preference  BRL 3,298,887 20,833,668  0.12
Bendigo & Adelaide Bank Ltd. ~ AUD 876,913 5,218,818 0.03 TIM SA BRL 3,574, 440 11,931,721 0.07
BHP Group Ltd. GBP 266,183 8,235,870 0.05 59,579,212 0.34
CSR Ltd. AUD 1,275, 250 5,178,738 0.03
Insignia Financial Ltd.  AUD 1,638, 729 2,366,267  0.01 AT X
JB Hi-Fi Ltd. AUD 60, 692 1,980, 898 0.01 Agnico Eagle Mines Ltd. CAD 182, 379 9,019, 184 0.05
Magellan Financial Group Ltd. ~ AUD 156, 637 894, 586 0.01  Algonquin Power & Utilities Corp. ~ CAD 710,191 4,052, 709 0.02
Origin Energy Ltd. AUD 850, 203 4,437, 334 0.03 AltaGas Ltd. CAD 204,767 3,845, 365 0.02
QBE Insurance Group Ltd.  AUD 1,017,958 9,280,088  0.05 Atco Ltd. ‘I’ CAD 149, 379 3,017,311 0.02
Rio Tinto Ltd. AUD 165,914 13,859, 024 0.08 Bank of Nova Scotia (The) CAD 310, 142 13,623, 752 0.08
Sonic Healthcare Ltd.  AUD 282,316 5,577,651 0,03 Barrick Gold Corp. CAD 694,005 11,219,008 0.06
Telstra Group Ltd. AUD 1,868,830 4,562,874 003 BCE, Inc.. CAD 8,210 15,847,392 0.09
Transurban Group AUD 514, 264 4,343, 059 0.03 Canadl.an Imperial Bank of Commerce ~ CAD 276,593 12,015, 900 0.07
Woodside Energy Group Ltd. AUD 167,539 8,943, 408 0.05 Canad1.an \Ia.tural Resources [:Ld, CAD 110, 929 6,593, 833 0.04
Woolworths Group Ltd.  AUD 391,194 7,358,386 0,04 CanadianTire Corp. Ltd A" CAD 5L044 4,907,184 0.03
W 0.60 Cana(.han UtilitiesLtd. ‘A CAD 196, 109 4,237,970 0.02
_— Capital Power Corp. CAD 158, 998 4,071, 280 0.02
Chartwell Retirement Residences CAD 286, 079 2,269, 494 0.01
A—ARVT Emera, Inc. CAD 121,022 413458 0.02
ANDRITZ AG EUR 137, 596 L1325 004 ppridge, Ine. CAD 517,134 16,817,860  0.10
Erste Group Bank AG EUR 172,129 6,305,085  0.04 [oriic Ine. CAD 81145 e 010
OMV AG EUR 238,573 9,462,998 0.05  Gibson Energy, Inc. CAD 289,874 3,978,516 0.02
Verbund AG EUR 30,155 2,601,743 0.02 Great-West Lifeco, Inc.  CAD 497,581 14,814,074 0.09
26,039,041 0.15  Hydro One Ltd., Reg. S CAD 515,478 13,832,989 0.08
IGM Financial, Inc. CAD 199,718 4,767,473 0.03
AL F— Keyera Corp. CAD 222, 035 4,836,151 0.03
Ageas SA/NV EUR 169, 552 6,677,806  0.04 Manulife Financial Corp.  CAD 809, 655 16,189,028 0.09
Euronav NV EUR 154,008 2,451,807 0.01 Northland Power, Inc.  CAD 268,120 4,399,633 0.03
KBC Group NV EUR 69, 047 4,070, 321 0.02 Nutrien Ltd. CAD 182,090 9,268, 553 0.05
Proximus SADP EUR 1,210, 527 10, 310, 058 0.06 Pembina Pipeline Corp. CAD 595, 696 18, 498, 041 0.11
m 0.13 Power Corp. of Canada CAD 562, 234 14, 557, 766 0.08
- Restaurant Brands International, Inc. CAD 207,218 14, 649, 866 0.08
NI a—ki Sienna Senior Living, Inc. CAD 172,433 1, 346, 730 0.01
BW LPG Ltd., Reg. S NOK 382,033 5, 155, 345 0.03 Superior Plus Corp. CAD 475, 520 3,113,040 0.02
China Resources Gas Group Ltd.  HKD 9,620,100 7,146,217 0,04 LC Enerey Corp. CAD 418,735 14,771,801 0.08
(K Infrastructure Holdings Lid. ~ HKD 1,040, 000 5,196,703 003 LUS Corp CAD 1, 034, 958 16,622,317 0.10
. Toronto-Dominion Bank (The) CAD 254, 322 14, 824, 699 0.09
Hafnia Ltd. NOK 1, 065, 920 6,654,886 0.04 o maline 0il Corp. CAD 310,466 12,602,121  0.07
Lancashire Holdings Ltd.  GBP 590, 111 4,234,104 0.02 ’ W T80
Nordic American Tankers Ltd.  USD 1,171,755 4,450,975 0.03 _—
Orient Overseas International Ltd. HKD 385, 000 4,848, 948 0.03 iy
: ’ e A~ U
SFL Corp. Ltd. USD 483,625 4,019 0.03 04 Resources Land Lid.  HKD 2,800,000 9,054,983  0.05
VTech Holdings Ltd. HKD 315, 100 L 713,829 0.01  pon porey Holdings Ltd.  HKD 679,800 4,508,825  0.03
Yue Yuen Industrial Holdings Ltd. HKD 1, 846, 500 M 0.01 HKBN Ltd. HKD 9,787, 000 1,121, 181 0.01
_ 46716575 _ 0.21 gkt Trust & HKT Ltd. HKD 4,024,000 4,330,790 0.02
o ID.com, Inc. ‘A’ HKD 1,061, 650 13,800,675 0.08
77V NetEase, Inc. HKD 1,554, 700 25,278,183 0.14
B3 SA - Brasil Bolsa Balcao  BRL 3,906, 187 10,572,943 0.06  Shenzhou International Grou
Banco do Brasil SA BRL 1,577,834 16,240,880 0.09  Holdings Ltd Pk 1,222,800 11,361,507 0.06
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Tingyi Caynan Islands Holding Corp. ~ HKD 9, 306, 000 10, 236, 025 0.06 AXA SA EUR 469, 046 13, 818, 095 0.08
Topsports International Holdings HKD 6, 885, 000 1,835, 148 0.03 BNP Paribas SA ' EUR 230, 463 14, 454, 639 0.08
Ltd., Reg. § (ie Generale des Etablissements BUR L 069, 482 34795, 507 0.20
Xinyi Glass Holdings Ltd.  HKD 5,268, 000 5,328,603 0.03 Michelin SCA % P19 :
89,855,920  0.51 Coface SA EUR 552,728 6,555,354 0.04
Danone SA EUR 76,413 4,483,151 0.02
FU Engie SA EUR 1,562,278 24,923,021  0.14
Banco Santander Chile, ADR  USD 572,584 10,070,651  0.06  Eurazeo SE EUR 88, 857 6,408,811  0.04
10,070, 651 0.06 Gaztransport Et Technigaz SA  EUR 41,074 4,939, 148 0.03
Getlink SE EUR 95, 505 1,586,816 0.0l
i E Klepierre SA, REIT EUR 563,167 13,983,437  0.08
China Construction Bank Corp. ‘M’ HKD 30, 787, 000 16,531, 513 0.09 Legrand SA EUR 164, 462 15, 495, 610 0.09
(hina Merchants Bank Co. Ltd. ‘i’ HKD 4,464, 000 14, 023, 398 0.08  LYMH Moet Hennessy Louis Vuitton
China Petrolewn & Chenical Corp. ‘' HKD 95,112,000 11,887,615  0.07 S EUR 52,334 23,809,141 0.1
Fuyao Glass Industry Group Co. Ltd. ~ CNH 312, 596 1,481, 597 0.0  Orange SA EUR 1,229, 268 12, 647,938 0.07
Fuyao Glass Industry Group . Ltd,— er 3630400 15,044,247 009 Publicis Groupe SA EUR 144,106 12,133,725 0.07
Reg. § °H Rexel SA EUR 292, 096 7,280, 493 0.04
Haier Smart Home Co. Ltd. ‘H’ HKD 8,072, 800 20, 554, 155 0.12  Rubis SCA EUR 134, 862 3,035, 744 0.02
Midea Group Co. Ltd. ‘A" CNH 2, 384,902 16,520,776 0.09  Schpeider Electric SE  EUR 145,300 26,504,173 0.15
Ping An Insurence Group Co. of China 3,057,500 13,302,981  0.03 TotalBnergies SE EUR 672,355 41,447,324 0.24
Lid. W Vallourec SACA EUR 588, 687 8,291,656 0.05
Zhejiang Supor Co. Ltd. "A"  CNH 935,103 6,420,061 _ 0.04 yeolia Environnement SA  EUR 140, 606 4,030,471 0,02
_ 116665643  0.67 vyerallia SA, Reg. S EUR 81,957 2,866,036  0.02
) Vinci SA EUR 418,214 47,622,028 0.27
Trv—7 Vivendi SE EUR 594,977 5,762,352 0.03
AP Moller - Maersk A/S ‘B’ DKK 3,659 5,966,419 0.04 356,981 881 2.0
D/S Norden A/S DKK 74,669 3,218,115 0.02 e
Danske Bank A/S DKK 228,315 5,505,000 0.03 (o,
Novo Nordisk A/S ‘B’ DKK BAL2TL 50,863,190 0.29 . L- oo EUR 50880 TS5 0.95
Sydbank A/S DKK 149, 476 5,866,553 0.03  piopier FUR 136, 898 B 6T 56 0.04
77]’ 120, 181 0.4 Bayerische Motoren Werke AG  EUR 52,523 5,298, 520 0.03
D Commerzbank AG EUR 401, 641 4,314,628 0.02
A Ad) Covestro AG, Reg. S EUR 92, 803 4,904,639 0.03
Elisa OYJ EUR 228,106 9,56L,063  0.05 5o Pruck Holding AG EUR 212,284 7,243,130  0.04
EZ;E”‘SY?YJ . Egg fg ég; lé’ ;‘gg ;3? g gg Deutsche Post AG EUR L34 14,426,195 0,08
' 0% " Deutsche Telekom AG EUR 968,782 21,012,882 0.12
Mandatum OY] EUR 747,092 go,100  0.02 oS HUR w00 60608 000
Nordea Bank Abp SEK L83 BOBIN 025 00O HUR e
Orion OYJ ‘B’ EUR 221, 241 8,735,701 0.05 ' o :
HOCHTIEF AG EUR 84, 321 8,457,396 0.05
g:nt;lg”’g?? Og, Egg Zgg ﬁg 3 ;g; 321‘ g: gi LEG Immobilien SE BUR 94,86 7,512,916  0.04
UPM-Kymmene 0YJ EUR 643, 187 21,980,016 0,13 Menchener EUR 57,744 21,729,067 0.12
Wartsila OYJ Abp EUR 387,438 5,101,500 0,03 Rueckversicherungs-Gesellschaft iG
om0l SAP SE EUR 109,502 15,284,289 0.09
—_— Siemens AG EUR 132,671 22,501,002 0.13
5% TelefonicaDeutschland Holding AG ~ EUR 4,902, 570 11, 530, 845 0.07
Air Liquide SA EUR 79,35 14,022,802 008 ‘'onovia SE EUR 413,450 11,865,937 _ 0.07
Amundi SA, Reg. S EUR 98,611 6,084,299  0.03 _ s4914192  1.34
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ik Azimut Holding SpA EUR 294, 457 6,987, 465 0.04
ATA Group Ltd. HKD 1,492, 200 11, 742, 869 0.07 Banca Generali SpA EUR 199, 376 6,719, 968 0.04
China Overseas Land & Investment Banca Mediolanum SpA EUR 1,436, 142 12, 287,631 0.07
Ltd. HKD 1, 011, 500 1, 607, 785 0.01 BFF Bank SpA, Reg. S EUR 692, 243 7,182, 021 0.04
CLP Holdings Ltd. HKD 606, 000 4,509, 718 0.03 Enel SpA EUR 4,180, 489 28, 170, 225 0.16
Guangdong Investment Ltd.  HKD 4,842, 000 3,176, 509 0.02 Eni SpA EUR 1,482,397 22,827,431 0.13
Hang Lung Properties Ltd. HKD 308, 000 386, 670 0.00 Hera SpA EUR 1, 666, 608 4,958, 159 0.03
Henderson Land Development Co. Intesa Sanpaolo SpA EUR 8,923, 000 23,643,719 0.13
Ltd. HKD 416,000 1, 165, 367 0.01 Iren SpA EUR 1,051, 639 2,075,410 0.01
Hong Kong & China Gas Co. Ltd. HKD 6,527, 000 4,504, 509 0.02 Italgas SpA EUR 851, 211 4,419,913 0.02
Hong Kong Exchanges & Clearing Ltd. ~ HKD 2217, 200 7,033,612 0.04 Mediobanca Banca di Credito
Hysan Development Co. Ltd.  HKD 197, 000 353,214 0.00 Finanziario SpA EUR 519, 860 5,836, 728 0.03
Lenovo Group Ltd. HKD 4,796, 000 6, 059, 808 0.03 Poste Italiane SpA, Reg. S EUR 662, 692 6,817, 444 0.04
New World Development Co. Ltd. ~ HKD 3,627, 000 5,077,515 0.03  Snam SpA EUR 1,083, 275 4,910, 895 0.03
PCCW Ltd. HKD 4,962, 000 2,391, 951 0.01  Terna - Rete Elettrica Nazionale — EUR 650, 874 4,918, 004 0.03
Power Assets Holdings Ltd. ~ HKD 1,213, 500 6, 337, 201 0.04 UniCredit SpA EUR 421, 064 10, 340, 279 0. 06
54,336, 7118 0.31  Unipol Gruppo SpA EUR 815, 136 4,212, 623 0.02
171,799, 067 1.01
AR
HCL Technologies Ltd. INR 1, 348, 670 21,499, 192 0.12 HA
HDFC Bank Ltd. INR 1,069, 482 19, 836, 779 0.11  Activia Properties, Inc., REIT  JPY 212 675, 507 0.00
Infosys Ltd., ADR USD 2,376,713 39,729, 967 0.23 Aozora Bank Ltd. JPY 656, 100 12,819,578 0.07
Shriram Finance Ltd. INR 271,604 6,049, 477 0.04 Bridgestone Corp. JPY 463,700 17,275, 335 0.10
Tata Consultancy Services Ltd. INR 218,429 9,005, 983 0.05 Canon, Inc. JPY 261, 600 6, 040, 843 0.04
96, 121, 398 0.55  Chubu Electric Power Co., Inc.  JPY 234,600 2,724,407 0.02
Dai Nippon Printing Co. Ltd. JPY 265, 700 7,071, 878 0.04
AV RRUT Electric Power Development Co. Ltd. JPY 653, 500 9,538,512 0.06
Bank Rakyat Indonesia Persero ENEOS Holdings, Inc. JPY 1,200, 000 4,290, 613 0.03
Thk. pTy IDR 94,068,781 31,521,376 0.18  panyc corp, JPY 264, 100 6,983,768 0,04
Telkom Indonesia Persero Thk. PT  IDR 97,051, 400 22,519, 792 0.13  Frontier Real Estate Investment JpY 191 528, 303 0.00
54,047, 168 0.31  Corp., REIT
Hokkaido Electric Power Co., Inc. JPY 332,200 1,323, 838 0.01
FTANLT R Idemitsu Kosan Co. Ltd. JPY 1, 623, 900 7,961, 140 0.05
ATB Group ple EUR 990, 745 3,829, 229 0.02 Industrial & Infrastructure Fund JpY 9 667, 751 0.00
CRH plc GBP 109,719 6,820,472 0,04 [Investnent Corp., REIT ' '
Eaton Corp. ple Usb 53,444 11,650,675 0,07  Janenlletropolitan Fund Investment, . 11 090 7Ol 679 0.0
Seagate Technology Holdings ple ~ USD 208,912 16,326,086 0.09 REIT ' T ’
WW Japan Post Holdings Co. Ltd. JPY 993, 200 7,981, 555 0.05
- Kansai Electric Pover Co., Inc. (The) JPY 418,100 4,990, 856 0.03
r T Kivin foldings Co. 1ed. Y Feow Lm0
. P irin Holdings Co. Ltd. A s , .
e e e B s 3638 401820 0.0 Kyushu Railvay Co. JPY 5500 7,444,796 0,04
WW Ml.tSUblshl Chemical Group Corp. JPY 1, 363, 500 7,512,810 0.04
—_— Nippon Steel Corp. JPY 414, 100 8,533, 949 0.05
S4xY T Nippon Telegraph & Telephone Corp. JPY 11, 509, 600 12, 645, 978 0.07
A2A SpA EUR 2,601,016 488,018 003 Niterra Co. Lid. Y 19,500 116,430 0.00
Okinawa Electric Power Co., Inc. (The) JPY 118,500 843,916 0.01
ACEA SpA EUR 103, 987 1,443, 339 0.01
Assicurazioni Generali SpA  EUR 793,510 15,189,765 0.9 orarp Corp. JPY 37,90 2,486,365 0.01
Shin-Etsu Chemical Co. Ltd.  JPY 481,700 18, 173,505 0.10
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SoftBank Corp. JPY 1,743, 300 19,571, 577 0.11 Stellantis NV EUR 740, 686 15,724, 764 0.09
Takeda Pharmaceutical Co. Ltd. ~ JPY 487,500 12,614, 282 0.07 Wolters Kluwer NV EUR 63, 790 8,217, T47 0. 05
Tokio Marine Holdings, Inc. JPY 734,500 16, 529, 596 0.10 158,909, 197 0.91
Tokyo Electron Ltd. JPY 57,600 9,277,929 0.05
United Urban Investment Corp., REIT  JPY 4,600 4,231,878 0.2 =o2—Y—F K
230, 588, 542 1.32 Contact Energy Ltd. NZD 372,818 1,719,071 0.01
Spark New Zealand Ltd. NZD 2,938, 885 8,675, 493 0.05
Ty—— 10, 394, 564 0.06
Ferguson plc GBP 37,443 6, 506, 995 0.04
Glencore plec GBP 2,674, 496 14, 5217, 309 0.08 ) x—
Man Group plc GBP 2,788, 817 7,460, 253 0.04  Aker BP ASA NOK 102, 802 2,707, 590 0.01
WPP ple GBP 650, 121 5,628, 279 0.03  DNB Bank ASA NOK 350, 378 6, 734, 449 0.04
34,122, 836 0.19  Equinor ASA NOK 875, 898 25,149, 318 0.14
Hoegh Autoliners ASA NOK 777,784 6,435, 880 0.04
NIRRT NT Norsk Hydro ASA NOK 539, 060 3,287,159 0.02
B&M European Value Retail SA  GBP 1,315, 217 8,495, 020 0.05 Telenor ASA NOK 2,226,716 23,092, 404 0.13
8,495, 020 0.05 VYara International ASA  NOK 91,638 2,957,482 0.02
70, 364, 282 0.40
~ b & ALl
Kindred Group ple, SDR  SEK 338,953 2,843,213 0.02 AR—=FF
2,843,213 0.02  Powszechny Zaklad Ubezpieczen SA  PLN 807, 683 8, 745, 294 0.05
8, 745, 294 0.05
vV Vi
Ardmore Shipping Corp.  USD 319, 692 4,056, 074 0.02 AR KhHL
DHT Holdings, Inc. USD 516,476 4,588, 565 0.03 Navigator Co. SA (The) EUR 1, 381, 182 4,897, 671 0.03
Teekay Tankers Ltd. ‘A’ UsD 89, 629 4,025, 208 0.02 NOS SGPS SA EUR 304,571 975, 541 0.00
12,669, 847 0.07  REN - Redes Energeticas Nacionais BUR 526,513 1,922,827 0.01
SGPS SA
AFxa 7,096, 039 0.04
Bolsa Mexicana de Valores SAB de CV  MXN 630, 714 1, 186, 187 0.01
Grupo Financiero Banorte SAB de CV Yo TIEeT
‘0’ MXN 3,135,883 28, 524, 684 0.16 Al Rajhi Bank SAR 544, 394 11, 396, 047 0.07
lfil?bcrly*Clark de Mexico SAB de CV MXN 3,063, 235 6, 275, 098 0.03 Saudi National Bank (The) SAR 2,136, 242 19, 837,911 0.11
A 31,233,958 0.18
Wal-Mart de Mexico SAB de CV  MXN 5, 436, 057 20,874,314 0.12
56, 860, 283 0.32 o HR—=
Capitaland Ascendas REIT, REIT ~ SGD 2,076, 500 4,299, 338 0.02
A DBS Group Holdings Ltd. ~ SGD 890, 900 20, 357,507 0.11
ABN AMRO Bank NV, Reg. S, CVA  EUR 468, 936 6, 376, 357 0.04  Keppel Infrastructure Trust SGD 3,352,900 1, 153, 190 0.01
ASML Holding NV EUR 51,785 35,527, 099 0.20  NETLINK NBN TRUST, Reg. S SGD 2,757,100 1,589, 888 0.01
ASR Nederland NV EUR 157, 885 6,751, 163 0.04 Singapore Airlines Ltd. SGD 325, 300 1,458, 376 0.01
BE Semiconductor Industries NV EUR 73,955 10, 137, 382 0.06 Singapore Exchange Ltd. SGD 2,275, 700 15, 287, 961 0.09
ING Groep NV EUR 741,945 10, 065, 226 0.06  Singapore Telecomunications Ltd. SGD 6, 342, 700 10, 701, 271 0. 06
Koninklijke KPN NV EUR 3,883,833 12,096, 198 0.07 54,847,531 0.31
Lyondel1Basel]l Industries NV ‘A’ USD 161, 041 13, 906, 698 0.08
NN Group NV EUR 207,124 7,414, 003 0.04 F7TZUH
NXP Semiconductors NV UsD 139, 039 29, 065, 054 0.16  AVI Ltd. ZAR 339, 649 1,374, 045 0.01
0CT NV EUR 137,928 3,627, 506 0.02  Bid Corp. Ltd. ZAR 448,145 9, 387, 867 0.05
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Bidvest Group Ltd. (The)  ZAR 743,007 9,222,120 0.05 Svenska Handelsbanken AB ‘A" SEK 555, 161 5,464,207 0.03
FirstRand Ltd. ZAR 2, 161, 736 7,815,411 0.04 Tele2 AB ‘B’ SEK 3,207,058 24,979,151 0.14
Sanlam Ltd. ZAR 4,651,741 16,617,076 0.10 Telia Co. AB SEK 2,145,859 4,952,201 0.03
Shoprite Holdings Ltd.  ZAR 416,459 5,657,825  0.03 Trelleborg AB ‘B’ SEK 196, 420 5,972,469 0.03
Standard Bank Group Ltd.  ZAR 1,107,055 11,339,487  0.07 Volvo AB ‘B’ SEK 2,408,210 56,615,344  0.32
Vodacom Group Ltd. ZAR 2,505,171 13,197,902  0.08 118,178,661 0.67
74,611,733 0.43
AA A
[ ABB Ltd. CHF 242, 381 9, 740, 679 0.05
Hana Financial Group, Inc. — KRW 189, 259 5,764,608  0.03  Accelleron Industries AG ~ CHF 125,588 3,549,256 0.02
KB Financial Group, Inc. KRW 403, 787 15, 307, 988 0.09  Adecco Group AG CHF 154,739 6,901, 553 0.04
Kia Corp. KRW 213,411 14,961,312 0.09  Holcim AG CHF 191, 753 13,634,687 0.08
LG Uplus Corp. KRW 546, 190 3,917,213 002 Nestle SA CHF 663,317 69,604,277 0.40
Samsung Electronics Co. Ltd. o 114, 088 4,981,377 0.03 Novartis AG CHF 458,574 41,706,667 0.24
Preference Partners Group Holding AG ~ CHF 8,437 11,035,306 0.06
Samsung Electronics Co. Ltd. KRW 1, 300, 516 71, 561, 386 0.41 Roche Holding AG CHF 169, 002 44, 346, 378 0.25
Shinhan Financial Group Co. Ltd. KRW 525, 737 14, 814, 757 0.08  gsyisscom AG CHF 8,531 4,638, 009 0.03
SK Telecom Co. Ltd. KRW 297,624 10,448,216 0.06 s Group AG CHF 648,620 18,215,621  0.10
_ 141,746,857 _ 0.81 yyurich Insurance Group AG  CHF 62,282 29,416,531  0.17
252,788, 964 1.44
AL 494, 100, 907
Acerinox SA EUR 727,025 TITLST  0.04 o
;‘S AiCC‘iZ‘:dSZdCS de Construcciony  pp 258,360 10,404,318 0,06 ASETechnology folding Co. Ltd.  TWD 5,367,000 21,286,722 0.12
ricios )
Aena SME SA, Reg. S EUR 19,08 8,079,853 0.0 ﬁ’;}fggﬁ“{ﬁ:ms’ ne. mg ?gé égg g éf? ggi 8 gg
Banco Bilbao Vizcaya Argentaria Si  EUR 1,477,170 12, 192, 561 0.07 S . ’ . ’
Banco Santander SA BUR 3442, 130 13,049, 149 007 Mega Flnar_mal lloldlng.Co, Ltd. TWD 4,607,617 5,312,926 0.03
CaixaBank SA BUR L 739 153 6 490,519 004 Vovapek \hcroel‘ectronlcs Corp. TWD 1, 462, 000 22,226, 246 0.13
(i de Distribucion Integral Logista T T President Chain Store Corp. TWD 1, 549, 000 12, 275, 962 0.07
Hodings S4 EUR 279, 820 6,841,599 0.04 Quanta Computer, Inc. — TD 1,004, 765 6,632,013 0.04
Fnagas SA EUR 256,837 3,918, 691 0.02 Rce}ltck Scm.lconductor Corp. TWD 1, 435, 000 19, 893, 959 0.11
Endesa SA EUR 1,09, 145 20,197,004  0.12 ;Z;X?Zcfﬂii:nﬁ;‘ci"; g USP 421,894 39,933,201 0.23
Tberdrola SA EUR 3,512,448 42,494,269 0.24 ! § L0 Ltd
Industria de Diseno Textil S4  EUR 374,082 14,813,647 009 |@ivan Semiconductor 4,505,490 78,573,989 0.45
Mapfre SA EUR 2,905,963 5,650,645 0,03 Manufacturing Co. Ltd.
Naturgy Energy Group SA  EUR 676,031 18,219,035 0.1 'enguard International ... L783,000 11,480,816 0.07
Redeia Corp. SA EUR 286, 493 4,974,476 0.0z Semiconductor Corp.
Repsol SA EUR 582, 409 7,829,033 0,05 Wiwynn Corp. WD 32,000 _ L721,297  0.01
Telefonica SA EUR 1,247,921 4,408,281 0.03 __229.400.741 _ 1.31
186, 635, 067 1.07
- 2 A
LB Ston Conent PCL (The) B oo e oo
HK Electric Investments & HK Electric lam Lemen € ) 004, :
Tnvestoents Ltd., Reg, § HKD 2,296, 500 1, 249, 067 0.01 21,430, 771 0.12
1,249, 067 0.01
E— FE IR
P ARy 31 Group plc GBP 321,487 8,951,202 0.05
H&MHennes & Mauritz 4B ‘B°  SEK 304, 757 4,837,765 0.03 Admiral Group plc GBP 128,714 3,976,200 0.02
Skandinaviska Enskilda Banken 48 4" SEK 588,999 7,362, 812 0.04 Anglo American ple GBP 569, 668 12,916, 585 0.07
SSAB AB ‘B’ SEK 1, 145, 804 7,994, 622 0.05 AstraZeneca plc GBP 122, 387 14,921, 669 0.09
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Atlantica Sustainable Infrastructure TAUR
ple UsD 225,011 380,442 0.08 gy Teg USD 136,898 13,535,836  0.08
Aviva plc GBP 1,547, 864 7,731,965  0.04 AbbVie, Inc. UsD 517,464 72,307,063 0.41
Balfour Beatty plc GBP 1,801, 434 6,867, 333 0.04 ALLETE, Inc. ush 35,958 1,990, 033 0.01
Barclays ple GBP 4,760, 729 8,422, 069 0.05  Allstate Corp. (The) Preference USD 46, 800 1, 154, 358 0.01
Barratt Developments ple  GBP 3, 362, 469 21,772,423 0.12  American Electric Power Co., Inc. ush 172,690 12,623, 374 0.07
Berkeley Group Holdings ple ~ GBP 160, 663 8, 685, 299 0.05 Amgen, Inc. USD 58,737 15, 247,478 0.09
BP ple GBP 6,411, 126 34, 379, 576 0.20  Anmnaly Capital Management, Inc.,
Britvic ple GBP 559, 238 5,408,549 0.03  REIT USD 750, 601 13,367,149 0.08
BT Group plc GBP 2,991, 056 4,248,355 0.02 Antero Midstream Corp.  USD 401,493 4,553,518 0.03
Centrica plc GBP 6,208, 517 10,039,526 0.06  AT&T, Inc. USD 1,195, 433 18,050,282 0.10
Coca-Cola Europacific Partners ple  USD 371, 381 22,427,118 0.13  Avangrid, Inc. USD 433,093 12,707, 191 0.07
Compass Group plc GBP 378, 455 9, 344, 635 0.05 Avista Corp. UsD 128,693 4,147, 356 0.02
Direct Line Insurance Group ple GBP 2,205, 603 4,618, 865 0.03  Baker Hughes Co. UsDh 359, 069 11, 088, 323 0.06
Dunelm Group plc GBP 530, 345 6,695, 457 0.04  Bank of America Corp. Ush 578,329 17, 681, 612 0.10
Games Workshop Group ple  GBP 34,887 3,954,918 0.02  Best Buy Co., Inc. [IN)] 186, 230 13, 229, 564 0.08
GSK ple GBP 1,800, 182 30,059,420 0.17  Black Hills Corp. UsD 62,705 3,052,833 0.02
HSBC Holdings plc GBP 3,569, 505 26,091, 954 0.15  BostonProperties, Inc., REIT ~ USD 242,913 15, 686, 211 0.09
1G Group Holdings ple  GBP 396, 638 3,493, 804 0.02  Bristol-Myers Squibb Co.  USD 92, 174 4,277,723 0.02
InterContinental Hotels Groupple ~ GBP 111, 049 9,079, 863 0.05  Campbell Soup Co. USD 320, 658 12, 449, 757 0.07
Intermediate Capital Group ple ~ GBP 351, 104 6, 786, 204 0.04 Cardinal Health, Inc. USD 150, 064 13, 585, 062 0.08
Investec plc GBP 1,144, 116 6,996, 362 0.04  CF Industries Holdings, Inc.  USD 149,912 10,705, 775 0.06
J Sainsbury plc GBP 2,253, 081 7,838, 765 0.05  Chesapeake Energy Corp.  USD 108, 201 7,561, 363 0.04
Land Securities Group ple, REIT ~ GBP 685, 292 5,570,934 0.03  Chevron Corp. USDh 302,915 41,079, 597 0.23
Legal & General Group ple  GBP 2,969, 858 8,579, 976 0.05  Chord Energy Corp. Ush 5,717 872, 760 0.01
Lloyds Banking Group ple  GBP 17,337,710 9,514,711 0.05  Cisco Systems, Inc. ush 290, 064 13,238,919 0.08
M&G ple GBP 314,646 806,046 0.0l Citizens Financial Group, Tnc. ~ USD 248,967 7,533,107 0.04
Mitie Group ple GBP 5,920, 568 6,773, 067 0.04  Clear Channel Outdoor Holdings, Inc. ~ USD 731, 260 1,231,978 0.01
National Grid plc GBP 408, 391 4,971, 434 0.03  Clearway Energy, Inc. ‘C’  USD 175, 328 4,358, 651 0.03
NatWest Group plc GBP 5,842,320 14,741,450 0.08  Clorox Co. (The) USD 99,983 12,827,539 0.07
Next ple GBP 67, 665 6,322,630 0.04  CME Group, Inc. UsDh 188, 454 35,846,266 0.20
Pagegroup plc GBP 1,046, 165 5,871,489 0.03  Coca—Cola Co. (The) UsDh 1,337, 249 70,842, 789 0.40
Persimmon plc GBP 259,943 4,151, 098 0.02 foati ;
Phoenix Group Holdings ple  GBP 365, 746 2,219,188 0.01 fﬁfm (pmmunications foldhgs,—gp 81,793 5,617,635 0.03
RELX plec GBP 859, 808 30,754,542 0.18  Comcast Corp. ‘A’ UsD 1,133,405 44,982,970 0.26
Rio Tinto ple GBP 495,591 33,307,295 0.19  Conagra Brands, Inc. USD 479,174 12,368,922 0.07
Sage Group plc (The) GBP 723,211 9,775,886 0.06  (onsolidated Edison, Inc.  USD 158, 781 12,934,842 0.07
Segro ple, RELT GBP 72,320 738,236 0.00  Coterra Energy, Inc. UsD 564, 149 13,048,812 0.07
Severn Trent ple GBP 287,887 8,535,677 0.05  Crown Castle, Inc., REIT  USD 116, 838 12,205,719 0.07
Shell ple GBP 1,690,605 49,989,292 0.29  Cummins, Inc. Usb 59, 151 12,860,667 0.07
SSE ple GBP 1,780, 975 38,033,825 0.22 VS Health Corp. USsD 195, 467 13,945,785 0.08
Taylor Wimpey plc GBP 5,647, 863 9,555,210 0.05  Deere & Co. UsD 56, 865 20, 497, 341 0.12
Telecom Plus plec GBP 230, 138 4,270, 118 0.02  pevon Energy Corp. UsD 205, 220 8,482, 241 0.05
Tesco ple GBP 5,204, 134 17,387,497 0.10  pigital Realty Trust, Inc., REIT  USD 109,178 13,378,990  0.08
Unilever ple GBP 322,407 14,092,132 0.08  pominion Energy, Inc.  USD 392,487 16,600,037  0.09
United Utilities Group ple  GBP 1,127, 745 13, 741, 262 0.08 Dow, Inc. UsD 740, 454 36, 868, 857 0.21
Venator Materials plc USDh 41,637, 249 342,275 0.00 DT Midstream, Inc. UsD 99, 579 4,592,571 0.03
Vodafone Group ple GBP 22,696,742 _ 17,898,634 _ 0.10 pyke Epergy Corp. UsD 201, 869 17,621,139 0.10
608,071,552 _ 3.47 Eastman Chemical Co. USD 170,263 13,846,365 0.08
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Edison International USD 225, 140 14, 487, 667 0.08 NetApp, Inc. Ush 177,499 14,134, 981 0.08
Emerson Electric Co. USD 162, 378 14,289, 117 0.08 New Fortress Energy, Inc. ush 142,975 4,911,779 0.03
Entergy Corp. Ush 140, 322 12,758,274 0.07  Newmont Corp. UsD 322,214 12, 057, 556 0.07
EOG Resources, Inc. USDh 122, 159 13, 404, 936 0.08 NextEra Energy, Inc. usDh 668, 335 36,601, 454 0.21
Equitrans Midstream Corp. USDh 546, 603 5,014, 231 0.03  Northwestern Energy Group, Inc. usDh 94, 636 4, 364, 199 0.03
Evergy, Inc. USD 351,518 16,491, 497 0.09 OGE Energy Corp. Ush 131, 164 4,125,090 0.02
Eversource Energy USD 103, 420 5,749, 292 0.03 Omnicom Group, Inc. ush 167, 523 13,137,011 0.08
Exxon Mobil Corp. USD 761,670 68, 894, 324 0.39 ONE Gas, Inc. UsD 72,940 4,222,871 0.02
Fastenal Co. USD 264, 656 15, 557, 804 0.09  ONEOK, Inc. Ush 311,443 19, 806, 312 0.11
Federal Realty Investment Trust, REIT ~ USD 132,073 12, 434,190 0.07 Oracle Corp. [IN))] 110, 455 10, 571, 052 0. 06
FirstEnergy Corp. Ush 506, 676 16, 676, 368 0.10  PACCAR, Inc. UsD 78,812 6,964, 218 0.04
Frontier Communications Parent, Inc. USD 313, 837 7,222,220 0.04 Packaging Corp. of America  USD 97,271 14, 394, 263 0.08
General Mills, Inc. USD 164, 894 9,679, 888 0.06 PepsiCo, Inc. Ush 51,252 7,848, 223 0.04
Genuine Parts Co. USD 88, 563 11,078, 375 0.06 Pfizer, Inc. Ush 203, 312 5, 288, 500 0.03
Gilead Sciences, Inc. USD 187,712 13,720,611 0.08 Phillips 66 Ush 125,903 15,202, 190 0.09
Gulfport Energy Corp. USD 82, 550 10, 001, 451 0.06 Pinnacle West Capital Corp. ush 259, 740 16, 761, 090 0.10
Hasbro, Inc. USD 287, 284 13, 368, 957 0.08  Pioneer Natural Resources Co. ush 68, 942 14, 026, 614 0.08
Havaiian Electric Industries, Inc. ~ USD 332,498 4,269, 611 0.02  PPL Corp. UsD 343,290 8, 386, 882 0.05
Healthpeak Properties, Inc., REIT ~ USD 750, 601 13,577,945 0.08 Procter & Gamble Co. (The)  USD 183, 025 24,124,745 0.14
Hewlett Packard Enterprise Co. USD 943,732 14, 590, 762 0.08 Progressive Corp. (The) [IN)] 158, 368 22,708,712 0.13
HP, Inc. Ush 139,998 3,830, 027 0.02 Prologis, Inc., REIT UsD 308, 053 37,563, 525 0.21
iHeartMedia, Inc. ‘A’ USD 276,705 651, 144 0.00  Prudential Financial, Inc. ~ USD 148,109 13, 947, 934 0.08
Intel Corp. USD 350, 160 15, 934, 336 0.09  Public Service Enterprise Group, Inc. usDh 478, 984 26, 246, 765 0.15
International Business Machines Public Storage, REIT USD 48,179 13, 365, 429 0.08
Corp. usb 9,621 14,742,018 0.08 Regency Centers Corp., REIT ~ USD 223,137 13, 586, 765 0.08
International Flavors & Fragrances, Ross Stores, Inc. ush 139, 542 17,522,794 0.10
Inc. UsD 177, 790 13,103, 781 0.07 SCE Trust VI Preference  USD 722,636 13,238,535 0.08
International Paper Co. USD 437, 055 14, 337, 536 0.08  Shenandoah Telecommunications Co. [IN)] 66, 895 1,293, 787 0.01
Interpublic Group of Cos., Inc. (The) ~ USD 405, 561 12,018, 454 0.07  Simon Property Group, Inc., REIT ~ USD 122,938 15,971, 390 0.09
Iron Mountain, Inc., REIT  USD 243, 641 15,492, 222 0.09 Sirius XM Holdings, Inc.  USD 2,375,777 11,707, 194 0.07
J M Smucker Co. (The) Ush 75, 342 8, 544, 545 0.05  Southern Co. (The) Preference ~ USD 235,000 4,871,951 0.03
Johnson & Johnson Ush 280, 548 39, 650, 530 0.23  Southern Co. (The) UsD 283, 583 17, 865, 473 0.10
Juniper Networks, Inc. USDh 495, 238 13, 154, 899 0.08 Southern Copper Corp. usDh 197, 708 15, 394, 256 0.09
Kellanova USDh 69, 764 3,510, 887 0.02  State Street Corp. Preference, FRN ~ USD 66, 225 1,433,978 0.01
Kenvue, Inc. Ush 618, 004 11,988, 831 0.07 Steel Dynamics, Inc. UsD 62, 058 6, 628, 209 0.04
Keurig Dr Pepper, Inc.  USD 523,098 15,714, 204 0.09 T Rowe Price Group, Inc.  USD 126,572 12,445,675 0.07
KeyCorp USD 1,242, 494 16, 280, 375 0.09  Telephone and Data Systems, Inc. ush 287, 443 4,771, 242 0.03
Kimberly—Clark Corp. USD 114,189 12,463, 311 0.07 Texas Instruments, Inc. [IN))] 282,218 43,681, 329 0.25
Kimco Realty Corp., REIT  USD 363, 647 7,133, 328 0.04 T-Mobile US, Inc. Ush 68, 643 9,931, 222 0. 06
Kinder Morgan, Inc. USD 1,162, 143 18,513, 452 0.11  Truist Financial Corp. Preference ~ USD 112, 827 2,066, 457 0.01
Kraft Heinz Co. (The) USD 412,970 13,730, 226 0.08 Truist Financial Corp.  USD 415,717 14, 022, 469 0.08
Laureate Education, Inc. ‘A’ USD 389, 828 4,798,018 0.03 Ubiquiti, Inc. UsD 17,773 2, 286, 809 0.01
Lowe’ s Cos., Inc. USD 171,535 34,595,216 0.20 UDR, Inc., REIT Ush 296, 324 10, 368, 663 0. 06
Varriott International, Inc. ‘A’ USD 83,843 17,028, 384 0.10  UGI Corp. Ush 194, 643 4,329, 796 0.02
McDonald” s Corp. USD 66, 387 17,719, 692 0.10  United Parcel Service, Inc. ‘B’ UsD 226,102 32,198,599 0.18
Merck & Co., Inc. USD 521, 156 51,251,714 0.29  UnitedHealth Group, Inc.  USD 47,292 22,453, 447 0.13
Microsoft Corp. USD 29,968 10, 200, 355 0.06 Valero Energy Corp. [IN))] 108, 801 12,833,014 0.07
Morgan Stanley Preference, FRN ~ USD 715,062 15, 509, 159 0.09 Ventas, Inc., REIT [IN)] 296, 182 13,457,953 0.08
Motorola Solutions, Inc. USD 49,537 14, 001, 027 0.08  Verizon Communications, Inc. [IN)] 539, 623 18, 287, 224 0.10
National CineMedia, Inc.  USD 241,937 938, 681 0.01  VF Corp. UsD 135,271 2,329, 667 0.01
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VICT Properties, Inc., REIT ~ USD 1,132, 220 32,826,197 0.19 ~LF—
Walgreens Boots Alliance, Inc. USD 671,918 15, 966, 398 0.09  KBC Group NV, FRN, 144A 5. 796%
Wells Fargo & Co. Preference  USD 301, 755 6,520, 307 0.04  19/01/2029 Usb 370,000 339, 862 0.00
Wells Fargo & Co. UsD 363, 717 16, 242, 412 0.09 339, 862 0.00
Wells Fargo & Co. Preference  USD 1, 114, 446 20, 084, 189 0.11
Welltower, Inc., REIT UsD 88,649 7,288,117 0.04 NI o2—H
Weyerhaeuser Co., REIT  USD 455,771 14,432, 748 0.08  Tengizchevroil Finance Co.
Whirlpool Corp. UsD 91, 888 10, 308, 555 0.06  TInternational Ltd., Reg. S4%  USD 1,000, 000 849, 702 0.01
Williams Cos., Inc. (The)  USD 595, 055 18, 752, 027 0.11  15/08/2026
WP Carey, Inc., REIT USD 213, 659 12, 594, 686 0.07  Valaris Ltd., 144A 8.375%
Xcel Energy, Inc. USD 152,234 8,472,572 0.05  30/04/2030 USD 4174000 3,879,991 0.02
Yum! Brands, Inc. UsD 184,087 21,730,414 0.12 1729603 0.0
2,297,738, 753 13.12
A 6,623, 475904  31.82 pHFx
FESERGIFTIC LB ERRB SN TS RIEMS 1011778 BC ULC, 144A 3. 875%
- 7 - = i 8,855, 389,887  50.56 ’ , 739, , 469,
BlES & & VERERTBER AT 15/01/2028 S BTS00 T 469,605 0.08
1011778 BC ULC, 144A 4.375%
. = o = [IN))] 5,077, 000 4,391, 776 0.03
ZOMOBRHTIHZ T SN2 RBESFMISE LCEHEMTISESR  15/01/2028
&% 1011778 BC ULC, 144A 3. 5%
2 5T 15/02,/2029 [IN)] 2,141, 000 1,778, 229 0.01
FMG Resources August 2006 Pty. 1011778 BC ULC, 144A 4%
Lid., 1441 4.5 15/09/2027 UsD 997, 000 862, 278 0.00 15/10/2030 UsD 8,856, 000 7,219, 680 0.04
FMG Resources August 2006 Pty. Athabasca 0il Corp., 144A9. 75%
Ltd.. 144A 5.875% 15/04/2030 UsD 306, 000 273,310 0.00 01/11/2026 UsD 728,000 694, 609 0.00
FMG Resources August 2006 Pty. ATS Corp., 144A 4.125% 15/12/2028  USD 2,478, 000 2,060, 893 0.01
Ltd., 144A 4.375% 01/04/2031 Ush 3,747, 000 3,081, 196 0.02 Bank of Nontreal 5.2% 12/12/2024 ~ USD 8,335, 000 7,517,372 0.04
. I b /
FMG Resources All_g}lst_ 2006 Pty. ) 3,557, 000 3,243, 582 0.02 Bank of Montreal 4: % 14/09/2027  USD 140, 000 126, 878 0.00
Ltd., 144A 6.125% 15/04/2032 Bank of Nova Scotia (The) 5. 45%
. , onor UsD 6, 370, 000 5,782, 000 0.03
Macquarie Group Ltd., 144A 6.207% 12/06/2025
USD 8,000, 000 7,271,913 0.04 .
22/11/2024 Bank of Nova Scotia (The) 1. 3% USD 160, 000 151, 638 0.00
Macquarie Group Ltd., FRN, 144A 15/09/2026 ’ ’ )
. 1000E USD 3,622, 000 3,156, 797 0.02 .
1.201% 14/10/2025 Bank of Nova Scotia (The), FRN UsD 4770000 3 319, 763 0.02
Vineral Resources Ltd., 144A 8. 125% 3.625% 27/10/2081 e v .
10 fonon UsD 3,449, 000 3,174,484 0.02
01/05/2027 Bank of Nova Scotia (The), FRN UsD 5 858 000 5 518,936 0.03
Mineral Resources Ltd., 144A 8.5% 8.625% 27/10/2082 T T .
01/05/2030 USD 1,127, 000 L, 061, 951 0.01 Bank of Nova Scotia (The), FRN 4.9% USD 5. 883, 000 5097 834 0.03
22,125,511 0.13  Perpetual e D .
Bausch Health Cos., Inc., 1444 5.5%
FeR YT 01/11/20%5 [IN)] 37,231,000 31,226,618 0.18
ams—OSRAM AG, 144A 12.25% Bausch Health Cos., Inc., 144A 9%
’ UsD 51,636, 000 43,663, 905 0.25
30/03/2029 USD 6, 165, 000 6,207,214 0.04 15/12/2025
6,207, 214 0.04  BauschHealthCos., Inc., 1444 5. 75% UsD 9 393 000 1366, 342 0.01
15/08/2027 T T :
R L— Bausch Health Cos., Inc., 144A 5% UsD 3 651 000 L 515,412 0.01
0i1 and Gas Holding Co. BSCC (The), 30/01/2028 Y o '
Reg. S 7.5% 25/10/2021 USsD 2,150, 000 2,005,571 0.01 Bausch Health Cos., Inc., 144A UsD 13, 116. 000 7171995 0.04
2 055.571 001 & 875% 01/06/2028 S Y :
Bausch Health Cos., Inc., 144A 5% UsD 9,840, 000 3,837, 822 0.02

15/02/2029
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Bausch Heal th Cos., Inc., 1444 6, 25% National Bank of Canada 5. 25%
15/02/20%9 UsD 7,258, 000 2,877,597 0.02 17/01/2025 UsD 5, 750, 000 5,192, 040 0.03
Bausch Heal th Cos., Inc., 1444 5. 25% National Bank of Canada 5.6%
30/01/2030 UsD 13, 829, 000 5,478, 695 0.03 18/12/2028 UsD 1,755, 000 1,628, 231 0.01
Bausch Heal th Cos., Inc., 1444 5. 25% New Gold, Inc., 144A 7.5%
15/02/2031 UsD 6, 832, 000 2,673,491 0.02 15/07/2027 UsD 4, 886, 000 4, 466, 831 0.03
Baytex Energy Corp., 144A 8. 75% NOVA Chemicals Corp., 144A 4. 875%
01/04/2027 UsD 10, 883, 000 10, 181, 159 0.06 01/06/2024 UsD 5,943, 000 5,330, 304 0.03
Baytex Energy Corp., 144A 8.5% NOVA Chemicals Corp., 144A 5%
30/01/2030 UsD 13,015, 000 12, 169, 730 0.07 01/05/2025 UsD 8,088, 000 7,138,163 0.04
Bombardier, Inc., 144A7.875% NOVA Chemicals Corp., 144A 5.25%
15/04/2027 UsD 18, 315, 000 16, 583, 000 0.09 01/06/2027 UsD 9, 365, 000 7,896, 864 0.05
Bombardier, Inc., 144A 8.75% NOVA Chemicals Corp., 144A8.5%
15/11/2030 UsD 4,924, 000 4,742,755 0.03 15/11/2028 UsD 4,329, 000 4,125, 650 0.02
Canadian Imperial Bank of Commerce NOVA Chemicals Corp., 1444 4.25%
5. 986% 03/10/2028 USD 8, 205, 000 7,753,126 0.04 15/05,/2029 UsD 7,108, 000 5,413, 646 0.03
Clarios Global LP, 144A 6. 75% Open Text Corp., 144A 3.875%
15/05/2025 UsD 3,093, 000 2,820, 581 0.02 15/02/2028 UsD 1,041, 000 874, 858 0.00
Emera, Inc., FRN6.75% 15/06/2076  USD 18, 025, 000 16, 045, 485 0.09  Open Text Corp., 144A 3.875%
Enbridge, Inc., FRN 6% 15/01/2077  USD 5,775, 000 4,962, 346 0.03  01/12/2029 Usb 2,422,000 1, 963, 602 0.01
Enbridge, Inc., FRN 5.75% Precision Drilling Corp., [44A 7.125%
15,/07/2080 UsD 17, 474, 000 14, 590, 474 0.08 15/01/20%6 UsD 6, 805, 000 6,147,838 0.04
Enbridge, Inc., FRN 7.625% Precision Drilling Corp., 1447 6.875%
15/01/2083 UsD 7,384, 000 6,708, 187 0.04 15/01/2029 UsD 3, 255, 000 2,811,473 0.02
Federation des Caisses Desjardins du Rogers Communications, Inc., FRN,
Qebee, 1444 4,554 23/08/2007 UsD 10, 987, 000 9, 859, 532 0.06 1441 5,255 15,/03/2082 UsD 10, 295, 000 8,949, 280 0.05
Federation des Caisses Desjardins du Rogers Communications, Inc. 3.8%
Qebee, 1480 5.7% 14/03/2028 UsD 2, 390, 000 2,222,212 0.01 15/03/2032 UsD 180, 000 149, 637 0.00
Federation des Caisses Desjardins du Royal Bank of Canada 4. 95%
Quebec, FRN, 1444 5.278% USD 2,795, 000 2,515, 250 0.01  25/04/2025 Usb 6,375, 000 5, 762, 503 0.03
101/ P 0/
23,01,20'26 . Royal Bank of Canada 5. 2% UsD 8, 255, 000 7,513,127 0.04
Garda World Security Corp., 144A 20/07/2026
e o UsD 7,342, 000 6,403, 751 0.04
4.625% 15/02/2027 Strathcona Resources Ltd., 144A
) . UsD 5, 040, 000 4,370, 117 0.02
GFL Environmental, Inc., 1444 4.25% 6.875% 01/08/2026
) UsD 5, 155, 000 4,590, 996 0.03 .
01/06/2025 Superior Plus LP, 144A 4.5%
) . Ush 3,404, 000 2,803, 669 0.02
GFL Environmental, Inc., 144A 3.75% 15/03/2029
o) UsD 7,969, 000 7,029, 844 0.04 o R
01/08/2025 Toronto-Dominion Bank (The) 5.532%
. , i Ush 10, 045, 000 9,249, 528 0.05
GFL Environmental, Inc., 144A 4% 17/07/2026
UsD 9, 134, 000 7,628,112 0.04 .
01/08/2028 Toronto-Dominion Bank (The)
: . UsD 125,000 112,714 0.00
GFL Environmental, Inc., 1444 4.75% 4.693% 15/09/2027
L UsD 5,973, 000 5,083, 778 0.03 L
15/06/2029 Toronto-Dominion Bank (The), FRN
. Ush 3,400, 000 3,078, 301 0. 02
GFL Environmental, Inc., 144A 6. 458% 17/07/2026
UsD 4,515, 000 3,783,853 0.02 S
4, 375% 15/08/2029 Toronto-Dominion Bank (The), FRN
) . UsD 20,199, 000 19, 038, 296 0.11
GFL Environmental, Inc., 1444 6, 75% 8.125% 31/10/2082
S UsD 3,512, 000 3,277,626 0.02 .
15/01/2031 Transcanada Trust, FRN 5. 5% UsD 18, 866. 000 14 631 391 0.08
goeasy Ltd., 1444 9.25% 01/12/2028  USD 3,466, 000 3, 346, 584 0.02 15/09/2079 Y B :
Vasonite International Corp., 144A Vermilion Energy, Inc., 144A 6.875%
5. 375% 01/02/2028 USD 3,457, 000 2,995, 629 0.02 0L/05/2030 UsD 3,493, 000 3,032, 386 0.02
VEG Energy Corp., LUAB.8T5H ;1) 3,02,000  2,683,13¢  0.0p | idcotronbtd, WHASSISE g, 10,448,000 9,397,207 0.0

01/02/2029

15/06/2024
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Videotron Ltd., 144A 5.125% (alan i 00 Ltd., FRY ‘A2, 1444
US| . a , ,
15/04/2027 D 11,851, 000 10,553, 974 0.06 69554 15/07/200 UsD 2,268, 153 2,049, 556 0.01
Videotron Ltd., 144A 3.625% GoldenTree Loan Opportunities XI
USD 10, 339, 000 8,485, 85 . . <o’
15/06/2029 5 0.05 Ltd., FRN; Series 2015-11A “AR2",  USD 638, 288 576, 749 0.00
469, 044, 337 2.68 1444 6.727% 18/01/2031
LCN 26 Ltd. , FRY, Series 264 ‘AL”,
b B TA4A 6,747% 20/01/2031 [IN))] 4,325,419 3,909, 112 0.02
Apidos CLO XXX, FRN ‘AIA’, 144A LON XAV Ltd., FRY B2, 144A 7.327%
6.797% 18/10/2031 USD 1,610, 000 1, 455, 084 0.01 20/07/2030 UsD 700, 000 627,969 0.00
Avolon Holdings Funding Ltd., 144A Madison Park Funding XIIT Ltd., FRN
3,950 01/07/2024 USD 4,252,000 3,790, 360 0.02 ARY 444 6, 6084 19/04/2030 Ush 2,440, 789 2,203, 698 0.01
Bain Capital Credit CLO, FRN ‘AL", Nagnetite XV Ltd., FRY ‘AR’ , 1444
1444 6. 6344 23/04/2031 USD 2,280,249 2,058, 337 0.01 6.65% 25/07/2031 UsD 1,789,883 1,612,825 0.01
Bain Capital Credit CLO, FRY, Series Octagon Investment Partners Ltd.,
WIFIA A, 1444 6.824% UsD 850,000 B89 000 PRV AL, G TIma0 s D 2,065,089 1,866,357  0.01
23/04/2031 Octagon Loan Funding Ltd., FRN
Carlyle Clobal erket Strategis (10 AR, 144068096 1/11/2031 o0 L9000 LT6L 097001
NU-3-R Ld., FRY AIA", 1444 UsD 1,562, 004 1,411,942 0.01  Palner Square CLOLtd., FRY “AIA,
6.699% 27/07/2031 1444 6.755% 16/07/2031 Usb 4,166, 480 3,764,740 0.02
Carlyle Global Market Strategies CLO Palner Square CLO Ltd., FRY “AIR"
Ltd., FRY “ALA2", 144A 6.835% USD 2,485, 564 2,246,775 0.01 1444 6.794% 17/01/2031 UsD 4,088,216 3,694, 085 0.02
/01/ Seagate HDD C: , 1444 8. 25%
éiRgiLEOSZ 010 Lod., BRY AU 14 B o 530,000 52158718  0.03
o o o N VN )) 1,825, 043 1,649, 298 0.01
6.697% 20/04/2031 Seagate HDD Cayman, 144A 8.5%
. ' G UsD 1,336, 000 1,311, 029 0.01
CIFC Funding 2018-IV Ltd., FRN “AL" , 15/07/2031
S USD 4,700, 000 4,246, 961 0.03 . .
1444 6. 814% 17/10/2031 Symphony CLO XIX Ltd., FRN A", UsD 9 958 288 9 669, 674 0.02
CIFC Funding Ltd., FRN, Series 1447 6.615% 16/04/2031 T e :
2018-1A A’ 144A 6.657% USD 3,926, 538 3,546, 749 0.02 Transocean Poseidon Ltd., 144A
18/04/2031 6. 875% 01/02/2027 usb 2, 044, 500 1,841,774 0.01
CIFC Funding Ltd., FRY ‘AL’ , 1444 Transocean Titan Financing Ltd.,
6,897 20/07/2030 Ush L, 354, 134 1,223,855 0.01 1401 g 375 01/02/2028 UsD 1,905, 000 1,786,574 0.01
Diamond Foreign Asset Co., 144A Transocean, Inc., 144A 8.75%
8. 5% 01/10/2030 USD 4,763, 000 4,399, 941 0.03 15/02/2030 USh 2,774,000 2,620,572 0.02
Dryden 37 Senior Loan Fund, FRN Voya CLO Ltd., FRN, Series 2016-3A
AR 1444 6.755% 15/01/2031 UsD 2,047, 155 1,850, 021 0.01 CR, 1444 8.907% 18/10/2031 UsD 865, 000 742,679 0.00
Dryden 41 Senior Loan Fund, FRN, 78,192,693 0.45
Series 2015-414 ‘AR’ , 1444 6.625%  USD 1,503, 233 1,357, 449 0.01
15/04/2031 f=R= iV e
Dryden 58 CLO Ltd., FRY ‘AL’ , 144A Ecopetrol SA 8.625% 19/01/2029  USD 1, 160, 000 1,117, 805 0.00
A USD 3,279,173 2,962,216 . oy e )
6.664% 17/07/2031 0.02 Ecopetrol SA 5.875% 28/05/2045  USD 1,700, 000 1,218,775 0.01
Dryden 64 CLO Ltd., FRN, Series 2,336, 580 0.01
2018-64A ‘A7, 144A 6.627% UsD 2,711, 444 2,446, 972 0.01
18/04/2031 Fre—7
Dryden XXVI Senior Loan Fund, FRN Danske Bank A/S, FRN, 144A 3.773%
AR, 1444 6.5 15/01/2029 USD 2,716,815 2,451, 760 0.01 98/03/2025 UsD 359, 000 322, 645 0. 00
Energuate Trust, Reg. S 5.875% Danske Bank A/S, FRN, 144A 6. 466%
UsD , A/, FRY, 1444 6. 166!
03/06,/2027 LOT2000 1,680,930 0.01 P USD 2,829,000 2,574,213 0.02
Flatiron CLO 18 Ltd., FRY ‘A", 1444 R /
atiron ! UsD 447,085 103, 856 0.00 Danske Bank A/S, FRY, 1444 1.621% UsD 200,000 168, 627 0.00

6.614% 17/04/2031

11/09/2026
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Danske Bank A/S, FRN, 1444 4.298% AIB Group ple, FRN, 144A 7.583%
01/04/2028 USD 200, 000 175, 140 0.00 14/10/2026 [IN)] 7,875, 000 7,340, 993 0.04
3,240, 625 0.02  Bank of Ireland Group ple, FRN, 144A
6,253 16/09/20%6 [IN)] 5,395, 000 4,928, 091 0.03
PAZAVS Cimpress plc 7% 15/06/2026 ~ USD 5,471, 000 4,834, 397 0.03
Altice France SA, 144A 8.125% Jazz Securities DAC, 144A 4.375%
01/02/2027 UsD 12, 614, 000 10, 499, 160 0.06 15/01/2029 Ush 4,625, 000 3,890, 159 0.02
Banque Federative du Credit Mutuel Virgin Nledia Vendor Financing Notes
Sk, 1414 0,65% 27/02/2021 UsD 4, 240, 000 3,801, 130 0.02 111 DAC, Reg. S 4,875 15/07/208 GBP 3, 100, 000 3,292, 648 0.02
Banque Federative du Credit Nutuel 21,234,826 0.16
SA, 1444 0.998% 04/02/2025 UsD 2,851, 000 2,457, 468 0.01
Banque Federa[l‘ve d’u C’redlr Mutuel USD 2,810, 000 9,599,768 0.01 A ATFT)
SA, 1440 4.935% 26/01/2026 Energian Israel Finance Ltd., Reg. S, USD 384000 390,607 0.00
BNP Paribas SA, 144A 4. 4% 144 4.875% 30/03/2026 ’ ’ ’
UsD 5, 710, 000 5,026, 431 0.03 R
14/08/2028 ) Energian Israel Finance Ltd., Reg. S, USD 509 000 405. 220 0.00
BNP Parlbzis SA, FRN, 144A 4.705% USD 4,120, 000 3,721,474 0.0z L444 53751 30/03/2028 g )
10/01/2025 725, 821 0.00
. L
BPCE SA, FRN, 1444 1. 652} UsD 15, 395, 000 12,945,951 0.07
06/10/2026 AZVT
BPCE SA, FRN, 144A 5.975%
18/01/2027 UsD 1,966, 000 1,790,278 0.0l ;;ﬁizzz;;paolo Sph, AATH ey 3,761, 000 3481382 0.02
BPCE SA, FRN, 144A 6. 612% TR e
§ ’ 3,481,382 0.02
19/10/2027 USD 6, 030, 000 5,607,061 0.03
%9/332%’;”016 S HALIZSE g 5, 605, 000 4,912,260 0,03 HA
! . 51
. . _ . Vitsubishi UFJ Financial Group, Inc.,
i;e/é;;ﬁ)g;glcole SA, 144A5.301% UsD 3,080, 000 9,815, 454 002 BRY L6 131022 ush 200, 000 164, 557 0.00
7 . . .
. . | - Mizuho Financial Group, Inc., 1444
giisl‘{ui\iglncolc SA, FRY, 1444 4.75% USD 8,647, 000 6,647, 685 0.04 34770 12/04/2006 UsD 4, 460, 000 3,893, 765 0.03
. - Mizuho Financial Group, Inc., FRN
g(;jéfﬁgoggncralc SA, 1444 2.625% UsD 5,795, 000 5,012, 900 0.03 92,9964 25/05/20% [IN)] 2, 260, 000 1,951,422 0.01
. . Universal Entertainment Corp., STEP,
?gjéf‘;goggncralc SA, 144A 7.36T% USD 4,528, 000 4,334,907 0.03 1l 8,75 /1220 UsD 2,182, 000 2,118, 357 0.01
: 8,128,101 0.05
Societe Generale SA, FRN, 144A %Y
6. 447% 12/01/2027 USD 5,515, 000 5,071, 316 0.03 ) )
Societe Generale SA, FRY, 1444 Tr—v—
9.797% 19/01/2028 Usb 5, 561, 000 4,630,871 0.03  rdient Global Holdings Ltd., 1444
. ) [IN)] 11, 670, 000 10, 321, 012 0. 06
Societe Generale SA, FRY, 1447 4.875% 15/08/2026
5 a7 Usb 10,506, 000 7,780,952 0.0 ygient Global Holdings Lid., 1442 T
5. 375h Perpetual S i o PR usp 13,885,000 13,001,176 0.07
89,615,086 0,51 16/04/2028 ‘
Adlcr}t G_lobal Holdings Ltd., 144A UsD 8, 496, 000 8,133, 182 0.05
kA 8. 25% 15/04/2031
Deutsche Bank AG, FRN 2. 120% 31,455,310 _ 0.18
94/11/2026 USD 10, 090, 000 8,544, 453 0. 05
8544453 005 Y~UT
foyal Carlbbean (ruises Lid,, Wik, 18,761,000 18,401,016 0.10
FTANLT R 11.625% 15/08/2027
NerCap Treland Capital DAC, 1444 Ush 3 154,000 2 4, 538 0,02 Royal Caribbean Cruises Ltd., 144A UsD 6,992, 000 6,716, 812 0.04

6. 45% 15/04/2027

8.25% 15/01/2029
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Royal Caribbean Cruises Ltd., 144A Petroleos Mexicanos 10%
0,954 15/01/2029 UsD 7,012, 000 6,830, 252 0.04 07/02/2033 UsD 1,400, 000 1,271, 656 0.01
Royal Caribbean Cruises Ltd., 144A Petroleos Mexicanos 5.625%
7,950 15/01/2030 USD 5, 361, 000 5,059, 399 0.03 93/01/2046 usb 4,339, 000 2,373,729 0.01
37,007, 509 0.21  Petroleos Mexicanos 6. 75%
_ 21/00/2017 UsD 1,930, 000 1,146, 349 0.01
/l/? o7 11‘/7 ‘ Petroleos Mexicanos 6. 35% UsD 1,350, 000 779,651 0.00
Altice France Holding SA, 1444 10. 5% 12/02/2048
ine Jonon UsD 17, 465, 000 10, 248, 913 0. 06
15/05/2027 Petroleos Mexicanos 7. 69% UsD 5 823 000 3 749, 045 0.02
Bavarian Sky SA, Reg. S, FRY ‘A’ 23/01/2050 e P :
) EUR 1,470, 238 1,471, 346 0.01 .
4,269% 20/03/2030 Petroleos Mexicanos 6. 95% USD 3 944. 000 1933, 580 0.01
CSN Resources SA, 144A 4. 625% UsD 850 000 629, 453 0.00 28/01/2060 Y T i
10/06/2031 ’ ’ ' 25, 256,192 0.14
Endo Luxembourg Finance Co. I
SARL, 1444 6. 1254 01/04/2009§ VoD 20,000 24,800 001 o
Guara Norte SARL, Reg. S 5.198% AMcoa Nederland Holding BV, 144A
R UsD 682, 862 562, 035 0.00 ’
15/06/2034 5,54 15/12/2007 UsD 14, 473,000 12,809, 475 0.07
Intglsgt’ Jafckson Holdings SA 1444 UsD 18,270, 000 41,806, 699 0.94 Mxalta Coating Systems Dutch
6.5% 15/03/2030 Holding B BV, 144A 7.25% usp 2,482,000 2,362,608 0.0
Minerva Luxembourg SA, Reg. S ) 1,823, 000 1,744, 026 001 15/02/2031
8-875% 13/09/2033 ) Cooperatieve Rabobank UA, FRY, UsD 1600, 000 3 789, 929 0.02
(k)i)/ig;;;;;t;rccs SA, Reg. S 5.375% ) 1, 450, 000 1,980,812 0.0] 144 1.98% 15//}i2};/20k27 w , 600, , 182, A
Cooperatieve Rabobank UA 4.375%
Al “tal SA 63754 UsD 4,110, 000 3, 646, 589 0.02
Ig}i‘;‘;olggdha Capital SNB.3T5h gy, 7,641,000 6,775,614  0.04 04/08/2025
Cooperatieve Rabobank UA 3. 75%
i i UsD 1,944, 000 1,681,982 0.01
;g}g;ﬁgoiaha Cpital SVBY oy gorroo0 420168 002 21/07/202
) ) oy Deutsche Telekom International UsD 100000 135, 887 0.00
(T)Zigz(;;o;?ha Capital SA 7.721% UsD 3,470, 000 3,227,043 0.02 Finance BV 8.75% 15/06/2030 ! ! .
Greenko Dutch BV, Reg. S 3.85%
i lateri i ’ UsD 2,035, 000 1,715,917 0.01
msgog\la'xacgll%g/%cz?mg e us 3,810,000 2,996,837 0,02 29/03/2026
i . \ﬁ ials 0 _— ING Groep NV, FRN 3. 875% Perpetual ~ USD 8,809, 000 6,481, 715 0.04
rinseo Materials Operating SCA, ats fes BV 1444 5%
448 5, 195% 01/04/2029 UsD 8, 718, 000 3,225,178 0.02 zi?igzogzchnologles BT, MASE g 400,000 %2950 0.00
80, 695, 413 0.46 P /
_ OV, Sensata Technologies BV, 144A 4%
- 15/04/2029 UsD 12,194, 000 10, 206, 115 0.06
v Sensata Technologies BV, 144A
i ’ UsD 6, 965, 000 6,229, 693 0.04
Petroleos Mexicanos 4.875% USD 650, 000 586, 002 0.00  5.875% 01/09/2030
18/01/12024 _ UPC Broadband Finco BY, 1404 o S01.000 dlo 0w
Petroleos Mexicanos 4. 25% ) 1,940, 000 1,712,993 0.01 4.875% 15/07/2031 ’ '
B o 68750 50,185,500 0.29
olro cos texteanos B850 ygp 3,208,000 2,820,733 0,02
04/08/2026 I e
Petroleos Mexicanos 6. 49%
93/01/2027 USD 900, 000 762, 531 0. 00 ggﬁéz?ggggA,FRN,144A2.968% UsD 8, 280, 000 7,132,037 0.04
Petroleos Mexicanos 5. 35%
12/02/2028 UsD 4,550, 000 3,568, 054 0.02 ll)lgﬁfga/nzkoégr\, FRN, 144A 1. 127% USD 7,797, 000 6,534, 360 0.04
Petroleos Mexicanos 5. 95%
98/01/2031 USD 2,790, 000 2,012,221 0.01 gg?ﬁ;g;éZA’FRN'144A5'896% UsD 9,929, 000 9,671, 442 0.01
3 0/ T
Petroleos Mexicanos 6. 7% USD 3,380, 000 2,539, 558 0.02 16, 637, 839 0.09

16/02/2032
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R AT z—F
AES Panama Generation Holdings Skandinaviska Enskilda Banken AB,
Ko Rog. S 43758 31052030 U 1,826, 696 L3BB50E0.00 L E e USD 6,130, 000 5,029,402 0.03
Carnival Corp., 144A 5.75% Svenska Handelsbanken AB, 144A
01/03/2027 USD 7,763, 000 6,809,310 0.00 ;oo USD 2,660, 000 2,442,717 0.01
Carnival Corp., 1440 44 01/08/2028  USD 14,587,000 12,282,084  0.07 Swedbank AB, 1444 6.136% | 7. 615, 000 109557 0.04
Carnivel Corp., 1444 6% 01/05/2029  USD 3,523, 000 3,065,854 0.01 12/09/2026
Carnival Corp., 1444 T4 15/08/2029  USD 3,300, 000 3,111,667 0.02 14,491,376 0.08
26,697, 419 0.15
AA A
o N ))
ANA UBS Group AG, 144A4.125% o, 5, 585, 000 4,923,219 0.03
EnfraGen Energia Sur SA, Reg. S USD 1 450,000 1021, 564 0.00 15/04/2026
5.375% 30/12/2030 ) e P EeD UBS Group AG, FRN, 144A 4. 875% UsD 3,390, 000 9,765, 357 0.02
Grifols SA, 1444 4.75% 15/10/2028  USD 10, 119, 000 8,328,614  0.05 Perpetual
9360178 0.05  UBSGrow A6, FRY, MIA9.25% o 2,040, 000 1,994,119 0.01
Perpetual
] :
E B ;‘iipirt‘l’l‘i A6, FRN, 1HA9.250 11,196,000 11,227,869  0.06
Allied Universal Holdeo LLC, 144A -
1,625% 01/06/2028 USD 3,255, 000 2,689, 951 0.02 20,910, 564 0.12
Allied Universal Holdco LLC, 144A )
L6254 01/06/2028 USD 4,683,000 3,889,158 0.02 _payx
cean Airli 55 HSBC Holdings ple, FRY 8% Perpetval ~ USD 12,993,000 12,080,027  0.07
Ame’rlc’an Airlines, Inc., 1444 5.5% ) 37,541, 239 33,630, 438 0.19 NBOS Quatro i Yol 1t
20/04/2026 uattro Finance 2 ple,
/042026 . 06258 15/08/2029 USD 5,572, 000 5,379,472 0.03
Anerican Airlines, Inc., 1444 5.75% UsD 13, 114, 381 11570, 175 0.07 -oeom
20/04/2029 o o e Je SRR usp gm0 51689 0.02
Ardagh Metal Packaging Finance USA USD L 953 000 L 755, 468 0.01 ! -0 1o/be]
LLC, 1444 6% 15/06/2027 , 903, s (99, : InFcrnatlfnalfGan}c Technology ple, UsD 7,855, 000 7,228, 168 0.04
Ardagh Packaging Finance plec, 144A USD 5 795, 000 5 918 907 001 1447 6.25% 15/01/2027
41954 15/08/2026 e o : Eir“a;é;“?égimg 02;“}1“010“ e ysp 2,053, 000 1,820,006 0.0l
Ardagh Packaging Finance ple, 1444 USD 16.344. 000 1L 476, 141 00T R 0'1 ! Plﬂl ! le 2. 15%
5.25% 16/08/2027 P o ' 02%9;303 1‘*““‘”3 €S0 s 135, 000 99,581 0.00
Axalta Coating Systems LLC, 144A USD 8097, 000 7 132,837 0,00 Youd 02 LK i e T ole. 1444
4.75% 15/06/2021 b e ' 4m$5% 5 071/“;02011“ pie USD 400, 000 322,830 0.00
Clarios Global LP, 144A 6. 25% S on Rort
’ USD 18,687,000 16,908,561  0.10 Y . FRY 4. 1259
15/05/2026 e arow oles FUCLAZEysp gm0 s 005
Clarios Global LP, 144A 8.5% ! S —
15/05/2027 USD 11, 487, 000 10, 445, 481 0.06 M 0.22
Clarios Global LP, 1444 6.75%
15/08/208 USD 6,489, 000 5,991,175 0.03 7 % v
Bndo DAC, 1444 5.873% 15/10/204 §  USD 1,573, 000 912,965 0.00 12(/) ‘(;9/310‘221 Inc., 144438756 o 5,178, 000 4,203,091 0.02
Endo DAC, 1444 9.5% 31/07/2027 §  USD 6,570, 000 422,86 0.0 10/1072029
Endo DAC, 1414 6% 30/06/2028'§  USD 5,181, 000 333,465 0.00 *C‘be“izz:l; “;;)é”f‘;/(‘)‘;f};ﬁ;{“em UsD 1, 004, 000 922,05 0,01
Horbalife Yotrition Lid., MK 18754 5 958, 000 Bl 95 001 A;FC’T By o /20040—HE1
01/09/2025 o o A b s /Czi)lsis USD 533, 694 475,423 0.00
VistaJet Malta Finance plc, 144A ) 5 795. 000 4439, 050 0.03  4BCT ' thR\I Series J004-0PT3
9.5% 01/06/2028 P o ey USD 40,493 36,110 0.00
T dT o o W 62 26/09200
_— Acadia Healthcare Co., Inc., 144A UsD 7,268, 000 6,387, 975 0.04

5.5% 01/07/2028
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Acadia Healthcare Co., Inc., 144A 5% Alliance Resource Operating Partners
15/04/202 USD 5,938, 000 5,170, 030 0.03 1, 1444 7.5% 01/05/2005 usb 718,000 648, 188 0.00
ACCO Brands Corp., 144A 4. 25% Allied Universal Holdco LLC, 144A
15/03/2029 USD 10, 545, 000 8,609, 402 0. 05 6. 625% 15/07/2026 [IN))] 4, 448, 000 4,007, 504 0.02
Accredited Nortgage Loan Trust, Allison Transmission, Inc., 144A USD 7,969, 000 6. 968. 292 0.04
FRY, Series 2004-4 ‘M1’ 5.369%  USD 85,925 74,161 0.00 4.75% 01/10/2027 Y T ’
95/01/2035 Allison Transmission, Inc., 144A
ACE Securities Corp. Home Equity 5. 875% 01/06/2929_ Usb 12,096,000 10,922,993 0.06
Loan Trust, FRY, Series 2003-FMl ~ USD 242,562 225,045 0.00  Allison T/rar}smlssmm Tne., 1WA ) 12, 414 000 9.903 035  0.06
W 6.76% 25/11/2032 3. 75% 30/01/2031 P e .
ACE Securities Corp. Home Equity ‘A‘Hsfate Corp. (The)' FRY 6. 5% USD 6, 328, 000 5,695, 087 0.03
Loan Trust, FRY, Series 2004-0P1  USD 790, 303 634,208 0.00  16/05/2067 /
WO B/ poprereteh e BT sy aemonn some0 0.3
B de fuee HASTRysp 815,00 7,329,385 0.04 \ltemmative Loan Trust, Series
15/08/2026 ! UsD 885 800 0.00
2005-50CB 5% 25/11/2042
Acushnet Co., 144A 7.375% ’ )
USD 5,495, 000 5,181, 854 0.03  Alternative Loan Trust, Series
15/10/2028 004248 ‘1A 6% 25/11/2034 [IN)] 715,315 644, 589 0.00
Adjustable Rate Mortgage Trust, FRN, ternative L T’ ¢ Seri
Series 20062 ‘1A 4. 1261 UsD 2,959, 806 2,285,340 0,01 O lernatlve Loan ust, series )
i 20052008 ‘LA 554 25/07/20%5 U0 18,143 e 0.00
Adjustable Rete Vortgage Trust, FRY, ;éé;fg;“f’;ﬁ?a" 6“1”352‘% ggknszzggs UsD 3,559, 736 2,889,072 0.02
Series 20052 ‘3A1" 5.715% USD 372,970 322,872 0.00 Alternative Loani Trﬁst /Selyries
25/06/2035 2005-648 ‘11" 55%2'5/12/2035 UsD 102,975 81,637 0.00
Adjustable Rate Mortgage Trust, FRY, Alternative ioan T;ugt Series
EerégségOH AL 55T USD 720,993 640, 769 0.00 2005-3CB “1A13" 5. 5% 25/03/2035 Ush 2,834, 047 2, 256, 065 0.01
25/03/2035 . .
Y Alternative Loan Trust, Series
g\djgstal;é;4R;tegzﬁgaigﬁst, FRY, . 0070 s oo 00671 ‘1413 5. 5% 25/02/2036 [IN)] 85, 337 54,235 0.00
erles sW4-2 . n . . .
’ ’ Alternative Loan Trust, Series
i”D"TOZgZO% ity Corn. (The). 1444 W6 ‘W5 5.5 /12205 OO 181,940 144,239 0.00
ecurity Corp. e), Alt ive Loan Trust. Series
USD 10, 539, 000 8,762,678 0. 05 ernative Loan Irust, series
ﬁiﬁz?% 01/ 08/5029 . 06390 ‘A6 6% 25/01/2037 D 220,184 1,629,864 0.01
! ecurity Corp. e), f o ;
4, §75% 15/07/2032 ush 13, 320, 000 11, 147, 381 0. 06 ;\(1)8;{22}31\?1&;?“ g;éu;g}oijg(l)gz UsD 9,576,232 1,917, 269 0.01
Adtalen Global Education, Inc., 144 Alternative Loan Trust, FRY, Series
o/ USD 1,954, 000 1,701, 921 0.01 ° e P OF X
5,5 01/03/208 G0N UL 59528 2506/2046 U0 520,860 248,918 0.01
Advanced Drainage Systens, Inc., Alternative Loan Trust, Series
) USD 5,361, 000 4,714,411 0.03 ’ ! X
1444 5% 30/09/2027 2006-43CB ‘143" 5. 5% 25/02/2037 USD 5, 650, 639 2,642,212 0.02
Albertsons Cos., Inc., 1444 3. 25% Alternative Loan Trust, Series
- USD 10,191, 000 8,720,601 0. 05 s § _ .
16/03/2026 20560 ‘W 558 25/00/085 0 1,665,964 1,216,454 0.01
Albertsons Cos., Inc., 144A 7.5% Alternative Loan Trust, Series
15/03/2026 UsD 1,901, 000 1,748,175 0.01 2005-10B ‘145" 5. 5% 25/05/2035 [IN))] 1,337,742 981, 887 0.01
Albertsons Cos., Inc., 1444 4.625% Alternative Loan Trust, FRY, Series
15/01/2007 USD 20, 765, 000 18, 245, 403 0.10 W12 145 5.5 25/04/205 [IN))] 1, 764, 666 1,235, 637 0.01
ﬁbéiiﬁgz (os., Tne,, THRSSER ey, 1,684,000 1,522,278 0.0 'Q\éégf;;“YfAé‘?a“;;;S;é /23;8;5 USD 272, 505 175,393 0.00
Albertsons Cos., Inc., 144A 3.5% Alternative Loan Trust, Series
15/03/2020 UsD 18,805,000 15,391,029 0.09 e e 5o oo USP 127,646 97,803 0.00
4 o Alternative Loan Trust, Series
Albertsons Cos., Inc., 144A 4.875% UsD 1, 975, 000 1,711, T61 0.01 UsD 245,810 115, 595 0.00

15/02/2030

2007-19 ‘18" 6% 25/08/2037
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Alternative Loan Trust, Series Alternative Loan Trust, Series
2004-198 21’ 6% 25/06/2034 USD 64,923 58, 098 0.00 2005-23C8 AL 5. 5% 25/07/2035 UsD 1,841, 281 1, 361, 668 0.01
Alternative Loan Trust, FRN, Series Alternative Loan Trust, Series
00531 UL 6.07% 25/08/20%5 USD 658, 699 539, 166 0.00 WG-J14 A 5.5 25/12/2035 Ush 1,941,627 1,118, 103 0.01
Alternative Loan Trust, Series Alternative Loan Trust, Series
2005-J6 ‘241" 5.5% 25/07/2025 Ush 6,231 5,208 0.00 2007-8CB “A9" 6% 25/05/2037 Usb 232,032 120,477 0.00
Alternative Loan Trust, Series AMC Networks, Inc. 4.75%
0064108 ‘213’ 5. 754 25/01/2037 USD 2, 156, 870 971, 026 0.01 01,/08/2025 Ush 378,000 332,252 0.00
Alternative Loan Trust, Series American Builders & Contractors
2004-28CB “2A4” 5.75% 25/01/2035 UsD 83,390 69, 024 0.00 Supply Co., Tnc., 1444 4% 15/01/2028 USD 9, 655, 000 8,208,113 005
Alternative Loan Trust, Series American Electric Power Co., Inc.,
0043208 A5 5. 5%25/02/205 USD 258, 197 221,527 0.00 FRY 3. 875% 15,/02/2062 UsD 10, 451, 000 7,973, 584 0.05
Alternative Loan Trust, Series American Express Co., FRN 3.55%
00648 205" 5. 5% 25/04/2036 USD 98, 567 68, 849 0.00 Perpetual UsD 6, 955, 000 5,374, 332 0.03
Alternative Loan Trust, Series Anmerican Home Mortgage Assets
N0FOB W 6% 2500/ LoD LIRTO0 LOSSOT00L T Series20062 A USD 3,355,325 2719008 0.02
Alternative Loan Trust, Series 5.85% 25/09/2046
2005-J1 ‘3A1" 6.5% 25/08/2032 USD 10, 389 9,375 0.00 Anerican Home Nortgage
Alternative Loan Trust, Series Tnvestment Trust, FRY, Series 2007-2 usDh 4,108, 345 1, 330, 236 0.01
2007-9T1 ‘3A1" 5.5% 25/05/2022 UsD 1, 068 o 0.00 12017 6.01% 25/03/2037
Alternative Loan Trust, Series American International Group, Inc.,
005-G508 ‘312 5. 254 25/02/2021 UsD 16, 892 13,337 0.00 FRY 5.75% 01/04/2048 UsD 3,843, 000 3,428, 945 0.02
Alternative Loan Trust, Series AmeriGas Partners LP, 1444 9, 375%
0058008 ‘AL’ 6% 25/02/2036 USD 2,361, 588 2,018, 067 0.01 01/06/2028 UsD 4,645, 000 4,338, 764 0.03
Alternative Loan Trust, Series Aneriquest Nortgage Securities, Inc.,
2007-160B “5A1" 6. 25% 25/08/2037 UsD 299,945 134,771 0.00 FRY, Series 2002-AR1 ‘NI 3.731% Ush 126,771 122,311 0.00
Alternative Loan Trust, Series 25/09/2032
2004-28CB ‘6A1" 6% 25/01/2035 usb 5,243 2,700 0.00 Amkor Technology, Inc., 144A
. . Ush 8,125, 000 7,433,017 0.04
Alternative Loan Trust, Series USD L 166, 696 934, 249 0.01 6.625% 15/09/2027
2004-25CB ‘AL’ 6% 25/12/2034 Y ! ’ AN Healthcare, Inc., 144A 4.625%
. . UsD 1,128, 000 965, 169 0.01
Alternative Loan Trust, FRY, Series UsD 9,591 110 1.887. 011 0.01 01/10/2027
2005-81 “AL" 6.03% 25/02/2037 T B ' AMN Heal theare, Inc., 144A 4%
. . UsD 800, 000 652, 606 0.00
Alternative Loan Trust, Series USD 9 493, 672 L 394, 470 0.01 15/04/2029
2005-86CB “A10" 5. 5% 25/02/2036 » B ’ Angel Oak Vortgage Trust I LLC, FRN,
Alternative Loan Trust, Series Series 2018-3 ‘Bl’, 1444 5.039% [IN)] 1, 539, 000 1,281,190 0.01
205208 ‘A5’ 5.5 25/07/20%5 VD 821, 150 3BAT 000 g0
Alternative Loan Trust, Series Antero Midstream Partners LP, 144A
2006-19C8 115 6% 25/08/2036 USD 134, 656 71, 986 0.00 7.8T5% 15/05/20%6 UsD 8,711, 000 8,075, 058 0.05
Alternative Loan Trust, Series Antero Midstream Partners LP, 144A
2005-21CB A7 6 25/06/203 USD 1,073,551 768, 309 0.00 5,756 15/01/2028 Uush 7,000, 000 6, 262, 999 0.04
Alternative Loan Trust, FRN, Series Antero Midstrean Partners LP, 144A
007-088 AL 5. T5H 25/06/20%7 USD 4,269, 078 3,417, 820 0.02 5. 3755 15/06/2029 Ush 9,701, 000 8,429, 621 0.05
Alternative Loan Trust, Series Antero Resources Corp., 144A
9006-25CB ‘A2 6% 25/10/2036 USD 141,657 70,951 0.00 8. 375% 15/07/2026 Ush 5,059, 000 4,726,075 0.03
Alternative Loan Trust, Series Antero Resources Corp., 144A
M5-J14 ‘A3’ 5.5% 25/12/2035 USD 281,613 162, 169 0.00 7.625% 01/02/2029 Ush 1,594, 000 1,477,920 0.01
Alternative Loan Trust, Series Antero Resources Corp., 144A
005138 ‘A’ 5. 5% 25/05/205 USD 1,078, 155 827,710 0.00 5. 375% 01/03/2030 UsD 2,991, 000 2,592, 673 0.02
Alternative Loan Trust, Series UsD 105, 578 73,015 0.00 AP1 Group DE, Inc., 144A 4.125% UsD 5,182, 000 1,989,723 0.02

2005-21CB “A4” 5. 25% 25/06/2035

15/07/2029
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APi Group DE, Inc., 144A4.75% Avis Budget Car Rental LLC, 1444 8%
15/10/2029 USD 4,117,000 3,473,279 0.02 15/02/2031 usb 6, 545, 000 5,918, 507 0.03
Aramark Services, Inc., 144A 5% Axalta Coating Systems LLC, 144A
01/02/2028 USD 16, 458, 000 14, 453, 386 0.08 3.375% 15/02/2029 [IN))] 10, 938, 000 8,884, 728 0.05
Arches Buyer, Inc., 144A 4.25% Banc of America Alternative Loan
01/06/2028 UsD 5,806,000 HT6L130 0.03 gy Sories 0064 ‘A1’ 6 USD 3,304 2,795 0.0
Arches Buyer, Inc., 1444 6. 125% 25/05/2046
01/12/2028 Usb 1,366, 000 1,068, 744 0.01 Banc of America Alternative Loan
Archrock Partners LP, 1444 6. 875% Trust, Series 2006-4 ‘3CB4" 6%  USD 48,835 38, 236 0.00
0L/04/2027 UsD 2,858, 000 2,584,934 001 95/05/2046
Archrock Partners LP, 1444 6. 25% Banc of America Alternative Loan
01/04/208 Usp 7,884,000 6,988,176 0.04  qrysq, Series 20064 ‘4B’ 6.55  USD 885, 864 712,149 0.00
Arcosa, Inc., 144A 4.375% £5/05/2016
15/04/2029 oW e e 0.01 ?ﬁm OfSAme'riCZOrz)lfﬁte'ma‘tC;e' L%?\’;n UsD 94,872 74,528 0.00
Asbury Automotive Group, Inc., 1444 rust, Serles o ! i i .
1625% 15/11/2029 USD 5,133, 000 4,299, 785 0.02 §5/()6/fQ(:46 e
Asbury Automotive Group, Inc. 4,54 anc of Anerica Funding Trust, FRY,
s UsD 903,000 775,589 0.00  Series 2006-4 ‘1A' 5.19% UsD 363, 590 306,149 0.00
. , 20/02/2036
Asbury Automotive Group, Inc. 4.75%

P ' UsD 8,206, 000 6,936, 513 0.04 Aneri i ,

01/03/2030 bane o erica Fuding Trust, g, 789, 587 548,389 0.00
Ascent Resources Utica Holdings LLC, Series 20056 UZ" 5.5 25/10/2035
T4 T4 0L/11/20%6 ! USD 2,634, 000 2,399, 793 0.01  Banc of America Funding Trust,
N } LR o Utice Holdines LLC Series 2006-1 ‘1A23" 5. 75% [IN))] 106, 803 92, 327 0.00
seent fesouroes "L OlAES UL gp 4,895, 000 4,471,412 0,03 25/01/2036
1444 8,258 31/12/2028 Banc of America Funding Trust, FRN,
ASGN, Tnc., 144A 4.625% 15/05/2028  USD 5, 408, 000 4,640, 425 0.03 g i éOO?-C W 4379%’ ' USD 1438655 1140968 0.01
Asset-Backed Securities Corp. Home 90/05/2036 o T Y '
Equity Loan Trust, FRN, Series USDh 397, 385 366, 883 0.00 Ba’nc n;f Anerica Funding Trust, FRY
2004-HE2 U2" 7. 3455 25/04/2034 Series 2007-C ‘1M’ 4.379% Usb 654, 197 518,830 0.00
Asset-Backed Securities Corp. Home 90/05/2036
Equity Loan Trust, FRN, Series UsD 528,924 466,118 000 Bane of Anerica Funding Trust, FRN
2004-HET W2 7.045% 25/10/2034 AT 4306 20/01/2047 UsD 5, 541, 669 4,234,544 0.02
Athene Global Funding, 144A 0.95% USD 9,546, 000 8,617,078 0.05 Banc of Anerica ‘Fundiyng Trust,
08/01/2024 / Series 2006-2 ‘242" 5.75%  USD 18,816 37,571 0.00
Audacy Capital Corp., 144A 6. 5% 25/03/2036
USD 8,030, 000 136, 009 0.00

01/05/2027 § Banc of America Funding Trust, FRN,

. i ) Cur /
Audacy Capital Corp., 144A 6.75% UsD 3874, 000 69, 991 0.00 Se;1e§ 2007-5 “4AL" 5.84% UsD 2,028,904 1,212,610 0.01
31/03/2029 § 2/07/2037
Avantor Funding, Inc., 1444 4.625% Banc of America Funding Trust,

. UsD 18, 379, 000 15,959, 837 0.09 . PRI .
15/07/2028 Series 2051 ‘4T’ 6425/11/2035 D 5,994 5102 0.00
Avient Corp., 144A 7.125% Banc of America Funding Trust,

01/08/2030 UsD 2,643, 000 2,489, 217 0.01 Series 0070 ‘S’ 5.5 25/11/2034 [IN)} 14,734 9, 496 0.00
Avis Budget Car Rental LLC, 144A Banc of America Mortgage Trust,

5.75% 15/07/2027 UsD 4,705, 000 412,181 0.02 Series 2007-3 ‘1AL 6% 25/09/2037 USD 60, 013 44,025 0.00
Avis Budget Car Rental LLC, 144A Banc of America Mortgage Trust,

5.76% 15/07/2027 UsD 6,585,000 5788 0.05 gy qeries 20044 ‘U2 4167  USD 41,132 36,30 0,00
Avis Budget Car Rental LLC, 144A 25/02/2034

£.75% 01/04/2028 USD 15, 140, 000 12, 605, 546 0.07 BANK 2017-BNK5, FRY, Series

Avis Budget Car Rental LLC, 144A 2017-BNK5 ‘D’ , 144A 3.078%  USD 8,500, 000 5,313, 596 0.03
5. 375% 01/03/2029 UsD 4,391, 000 3,674,971 0.02 15/06/2060
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BANK 2017-BNKT, Series 2017-BNKT Bath & Body Works, Inc., 144A
B 3 0498 15/0/2060 UsD 2,385, 000 LOOL9SS  0.00  ton om0 UsD 1,393, 000 1,289,488 0.01
BANK 2017-BNK7, Series 2017-BNK7 Bausch Health Americas, Inc., 144A
W etk 2.7088 15/08/2060 USD 1,715, 000 BTG 000 o s USD 9,420, 000 7,795,667 0.04
BANK 2017-BNK9, Series 2017-BNK9 Bausch Health Americas, Inc., 144A
L4k 2.8 15/11/2054 USD 2,000,000 Loao,ar o 0.0n S USD 19,243,000 9,615,242 0.06
BANK 2018-BNK14 ‘F", 1444 3. 94% Bayer US Finance I LLC, 144A
15/09/2060 UsD 1,676, 000 585,207 0.00 4 625% 25/06/2038 Ush 280, 000 219,016 0.00
BANK 2018-BNK15, Series 2018-BN15 Bayview Financial Mortga
o > UsD 1,000, 000 521,370 0.00 & Yortgage
E', 1444 3% 15/11/2061 Pass-Through Trust, FRY ‘B’ 7.496%  USD 3,140, 000 2,807,754 0.02
Bank of America Corp., FRN 3.458% 98/09/2041
. . UsD 8,190, 000 7,363,580  0.04 /02
15/03/2025 ) ) Bayview Financial Revolving Asset
Bank of Anerica Corp., FRN0.981% o) 8 755. 000 7633640 0.04 Trust FRY Series 20054 ‘41", 144 USD 1,408, 130 1,136,609 001
25/0/2025 o o 6.471% 28/02/2010
Bank of Anerica Corp., FRN 2. 456% BBOIS Vortgage Trust, FRY °C', 1444
2/10/20%5 T ’ UsD 5,000,000 3,685,626 002
Bank of America Corp., FRN 1.53% e -
. ' USD 13,705,000 11,902,732 0.07  BBONS Vortgage Trust, FRN ‘D",
36/:{2/?(2% e 1440 3. 54% 15/02/2050 Ush 2,000, 000 1,220,986 0.01
2;%7320;5““ ore., FRESE ysp 2,670,000 2,304,066 0.01  BBONS Mortgage Trust, FRY, Series
Bk of Anerien Coro. RV 5. 084 2018-TALL ‘E’, 1444 7.996% UsD 8,000, 000 4,136,061 0.02
23301(;20;;““ orb TR s 4,700, 000 14,237,395 0,02 15/03/2037
. o Bear Stearns ALT-A Trust, FRN, Series
" Ry,
?T%;;OA;;““ Corpr, FRVL 6%y 3,015, 000 2,520,658 0.01 20054 ‘9341 4488 25/05/2035 Usb 436, 081 12810 0.00
. . Bear Stearns ALT-A Trust, FRN, Series
l;z;%;%&;;rlca Cop., FRYLT3MS o 1, 105, 000 QAT 000 MWes B 5 25 Ush 174, 504 146,404 0.00
. - Bear Stearns Asset-Backed Securities
Bank of America Corp., FRY 2.572% !
28210(}20;; o UsD 430,000 322,459 0.00  Trust, FRY, Series 2004-SD4 ‘Al UsDh 105, 968 90, 671 0.00
) , 6,374 25/08/2044
Bank of America Corp., FRN 2.482% et
91/00/2036 P USD 6, 274, 000 4,494,743 0.03  Bear Stearns Asset-Backed Securities
. _— Trust, FRY, Series 2003-1 W1’ 7.1%  USD 4,871 7,03 0.00
EZ:';ETL :{"e““ Corp., FRVLSDR g 11,013,000 8,901,190 0.05  55/;/001
Bank of America Corp., FRN 5. 875% Bear Stearns Asset-Backed Securities
Perpetual Usb 11,784,000 10,203,328 0.06  pygq, gy, Series 2003-5D1 ‘M1’ Usp 388, 762 353,370 0.00
Bank of America Corp., FRN 6. 1% 6.745% 25/12/203
Perpetual Usb 3,419, 000 3,064, 882 002 Boar Stearns Mortgage Funding
i 5 Trust, FRY, Series 2007-AR1 ‘1AI”  USD 1,926, 797 1,566,523 0.0l
EZil;eﬁ:fmm Corp., FRY6.1258 ;) 335, 000 MLTZ 000 gy
Bank of America Corp., FRN 6.25% USD 11, 186, 000 10,044, 798 0.06 BellRing Brands, Inc., 144A T% UsD 4,889, 000 4,565, 064 0.03
Perpetual 15/03/2030
Ezil;e"tfuﬁ“e““ Co FRU6Hysp 1350800 12,2003 0,07 gg?;lfgfkkg?“gﬁj;;”;g;ﬁ g USD 2,670,000 1,303,083  0.01
Bank of America Corp., FRN 6. 5% Berry Global, Inc., 144A 4.875%
USD 6,852, 000 6,178,647 004 UsD 16,620,000 14,770,478  0.08
Perpetual P Y ’ 15/07/2026 e R :
Bank of America NA, FRN 6. 371% Berry Petroleum Co. LLC, 144A T%
18/08/2026 UsD 2,025, 000 LS 0.00 UsD 5,054, 000 4,444,781 0.03
Bank of New York Yellon Corp. (The), Big River Steel LLC, 144A 6.625%
RN 58308 25/10/2033 UsD 137,000 1BL6S5 0.0 oL/ UsD 6,632, 000 6,115,429  0.04
Bank of New York Mellon Corp. (The), UsD 13, 660, 000 11,772, 047 0.07 BlackKnight InfoServLLC, 144A UsD 4,297, 000 3,699, 612 0.02

FRN 4. 625% Perpetual

3.625% 01/09/2028
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Block, Inc. 2.75% 01/06/2026  USD 6,657, 000 5,672, 253 0.03  Caesars Entertainment, Inc., 144A
Block, Inc. 3.5%01/06/2031  USD 3,231, 000 2,581,098 0.01  8.125% 01/07/2027 Usb 9,238,000 8,554, 947 0.05
Bloomin’ Brands, Inc., 1444 5.125% (Caesars Entertainment, Inc., 144A
15/00/2029 USD 700, 000 580, 896 0.00 1,625% 15/10/2029 [IN)] 5,222,000 4,274,518 0.02
Blue Racer Midstream LLC, 144A (aesars Resort Collection LLC, 144A
7.625% 15/12/2025 USD 3,278, 000 2,999, 562 0.02 5.75% 01/07/2025 Ush 1,770, 000 1,603, 933 0.01
Blue Racer Midstream LLC, 144A California Resources Corp., 144A
6.625% 15/07/2026 USD 3,645, 000 3,275,874 0.02 7.195% 01/02/2026 [IN)] 12, 942, 000 11, 864, 199 0.07
BlueLinx Holdings, Inc., 144A 6% Calpine Corp., 144A 5.25%
15/11/2029 UsD 5, 430, 000 4,536,198 0.03 01/06/2026 UsD 4,718,000 4,253,807 0.02
Boise Cascade Co., 144A 4.875% Calpine Corp., 144A 4.625%
01/07/2030 UsD 1, 116, 000 936, 980 0.01 01/02/2029 UsD 2,550, 000 2,140, 071 0.01
Booz Allon/Hamllton, Inc., 144A UsD 3,803, 000 3,913,531 0.02 Cal;.nnc Corp. . 144A. 5% 01/02/2031  USD 3,190, 000 2,645, 934 0.02
3.875% 01/09/2028 Capital One Financial Corp., FRN
. ' , USh 12,614,000 9,161,917 0.05
Booz Allen Hamilton, Inc., 144A 4% 3.95% Perpetual
. UsD 6, 252, 000 5,295, 448 0.03 . .
01/07/2029 Carnival Holdings Bermuda Ltd., USD 7349, 000 7970, 558 0.04
Boyd Gaming Corp. 4.75% 1444 10. 375% 01/05/2028 T B ’
USD 4,861, 000 4,236,978 0.02
01/12/2027 Cars. com, Inc., 144A 6.375%
UsD 5,092, 000 4,419, 151 0.03
Boyne USA, Inc., 144A 4.75% 01/11/2028
USD 7,323, 000 6, 207, 527 0.04 .
15/05/2029 (atalent Pharma Solutions, Inc., 144A USD L7170 4 135,915 0.02
Braemar Hotels & Resorts Trust, FRY, 5% 15/07/2027 e e )
Series 2018-PRAE ‘C’, 14446.784%  USD 1,500, 000 1,314, 147 0.01  Catalent Pharma Solutions, Inc., 1444
15/06/2035 3.125% 15/02/2029 Usb 2,412,000 1, 908, 966 0.01
Brink’ s Co. (The), 144A 5. 5% 0C0 Holdings LLC, 144A 5.125%
15/07/2025 USD 4, 155, 000 3,739,115 0.02 01/05/2027 [IN)] 55, 630, 000 48, 781, 082 0.28
Brink” s Co. (The), 144A4.625% CCO Holdings LLC, 144A 5%
15/10/2027 USD 12, 252, 000 10, 587, 326 0. 06 01/02/2028 [IN)] 50, 853, 000 43,935, 494 0.25
Brundage-Bone Concrete Pumping CCO Holdings LLC, 144A 5. 375%
Yoldings, Tnc., 1441 6% 01/02/2026 UsD 1, 187, 000 1,071, 350 0.01 01/06/2029 UsD 19, 631, 000 16, 847, 916 0.10
Buckeye Partners LP, 144A 4.125% CCO Holdings LLC, 144A 4.75%
01/03/20% UsD 7,870, 000 6,921, 725 0.04 01/03/2030 UsD 38,518, 000 31,856, 596 0.18
Buckeye Partners LP, 144A 4.5% CCO Holdings LLC, 144A 4.5%
01/03/2028 UsD 7,870, 000 6,724, 478 0.04 15/08/2030 UsD 14, 809, 000 12,012, 148 0.07
Buckeye Partners LP 3.95% (CO Holdings LLC, 144A 4.25%
01/12/2026 USD 4,765, 000 4,071, 320 0.02 01/02/2031 [IN))] 45, 485, 000 35,942, 337 0.21
Buckeye Partners LP 4.125% (CO Holdings LLC, 144A 4.75%
01/12/2027 USD 2,225,000 1,911, 189 0.01 01/02/2032 [IN)] 2,051, 000 1, 625, 589 0.01
Builders FirstSource, Inc., 144A 5% CCO Holdings LLC, 144A 4.25%
01/03/2030 UsD 8,492, 000 7,416, 297 0.04 15/01/2034 [IN)] 345,000 253, 545 0.00
Bu1%ders FirstSource, Inc., 144A USD 8, 563, 000 6,988, 516 0.04 0C0 Holdings LLC 4.5% Ql/Ob/'ZOSQ [IN)] 7,615,000 5,906, 735 0.03
4,25% 01/02/2032 (D Mortgage Trust, FRN, Series
. . < [IN))] 750,000 515,507 0.00
Builders FirstSource, Inc., 144A 2016-CD2 ‘" 3.978% 10/11/2049
(S UsD 7,380, 000 6,849, 540 0. 04 .
6.375% 15/06/2032 (D Mortgage Trust, FRN, Series
. . . - [IN))] 1,370, 690 943, 721 0.01
Burford Capital Global Finance LLC, 2017-CD6  ‘C” 4. 23% 13/11/2050
AR UsD 3,367, 000 2,916, 368 0.02 . N
1444 6.25% 15/04/2028 (D Nortgage Trust, Series 2017-CD3
. . o e UsD 3,100, 000 886, 803 0.01
Burford Capital Global Finance LLC, D™, 1444 3.25% 10/02/2050
e UsD 1,795, 000 1,564, 651 0.01 .
1444 6.875% 15/04/2030 (D Nortgage Trust, Series 2017-CD4 UsD 1,000, 000 546,835 0.00
Cable One, Tnc., 1444 4% 15/11/2030  USD 1, 711, 000 1,253, 316 0.01 ‘D", 1444 3.3% 10/05/2050 B ’ ’
(Caesars Entertainment, Inc., 144A UsD 13, 550, 000 12,250, 950 0.07 (D Mortgage Trust, Series 2017-CD5 UsD 9,026, 000 1,309, 975 0.01

6.25% 01/07/2025

D, 1444 3.35% 15/08/2050
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CD Mortgage Trust, FRN, Series Chase Funding Trust, Series 2003-4
2018-CD7 ‘D’ , 144A 3.093% UsD 2,000, 000 1, 100, 708 0.01  ‘IA5" 5.916% 25/05/2033 Usb 148,375 129,819 0.00
15/08/2051 ?hasye Fungms Trt{sE,/ Series 2004-1 USD 955, 089 820, 607 0.00
CD&R Smokey Buyer, Inc., 144A N 4.725% 25/05/2033
UsD 15, 009, 000 13,470, 815 0.08 ) ;
6.75% 15/07/2025 Chase Funding Trust, FRN, Series USD 1 082, 889 030, 5§29 0.01
CDW LLC 5. 5% 01/12/2024  USD 1, 455, 000 1,311,071 0.01  2004-2 ‘1M’ 5.7% 26/02/2035 T ’ !
CDW LLC 4. 25% 01/04/2028  USD 16, 731, 000 14, 487,416 0.08  Chase Funding Trust, FRN, Series USD 61154 47,649 0.00
CDW LLC 3. 25% 15/02/2029  USD 3,055, 000 2,517,484 0.01  2003-5 “IM2" 5.641% 25/09/2032 ’ ’ ’
Cedar Fair LP, 144A 5.5% Chase Funding Trust, FRN, Series
01/05,/2025 UsD 3,265, 000 2,935, 559 0.02 90041 NI 692 25/09/2033 UsD 434 391 0.00
Cedar Fair LP 5.25% 15/07/2029 ~ USD 5, 548, 000 4,735, 454 0.03  Chase Mortgage Finance Trust, Series
Centene Corp. 4.25% 15/12/2027  USD 12,819,000 11,148,403  0.06 20063 ‘L2’ 64 25/11/203 Usb 1,151, 929 439,317 0.00
Centene Corp. 4.625% 15/12/2029 USD 31, 819, 000 27,698, 482 0.16  Chase Mortgage Finance Trust, Series
Centene Corp. 3.375% 15/02/2030 USD 10, 955, 000 8, 883,929 0.05 2007-52 ‘1A8" 6% 25/03/2037 Usb 38,106 19, 454 0.00
Centex Home Equity Loan Trust, FRN, Chase Mortgage Finance Trust, FRY,
Series 2004-A W2 6.52% USD 12, 323 11,442 0.00  Series 2007-A2 ‘3A" 5.1% [IN)] 3,274,829 2,863, 368 0.02
25/01/2034 25/06/2035
Centex Home Equity Loan Trust, FRN, Chase Mortgage Finance Trust, Series
Series 2004-C W2" 4.681% UsD 302, 833 261,928 0.00  2006-54 ‘A5 6% 25/12/2036 Usb 677, 465 216,612 0.00
25/06/2034 CHEC Loan Trust, FRN, Series 2004-1
Centex Home Equity Loan Trust, FRY, ‘N3”, 1444 6.52% 25/07/2034 Usb 152,611 137,921 0.00
Series 2005-D W4 6.385% UsD 411, 307 371,726 0.00  Chemours Co. (The), 144A 5.75%
25/10/2035 15/11/2028 [IN)] 23,699, 000 20, 382,919 0.12
Centex Home Equity Loan Trust, Chemours Co. (The), 144A 4. 625%
Series 2004-D ‘MF2’ 6. 06% UsD 206, 407 183, 780 0.00  15/11/2029 USD 3,215, 000 2,550, 886 0.01
25/09/2034 Cheniere Energy Partners LP 4. 5%
Centex Home Equity Loan Trust, FRY, 01/10/2029 USD 9,710,000 8,413, 508 0.05
Series 2004-D ‘WV2" 6. 505% USD 25,276 22,041 0.00  Cheniere Energy Partners LP 4%
95/00/2034 01/03/2031 UsD 5,384, 000 4,432, 432 0.03
Central Garden & Pet Co., 144A Cheniere Energy Partners LP 3. 25%
4, 195% 30/04/2031 UsD 500, 000 399,192 0.00 31/01/2032 UsD 4, 445, 000 3,432,203 0.02
Central Garden & Pet Co. 5.125% Cheniere Energy, Inc. 4.625%
01/02/2028 UsD 13,571, 000 11, 926, 483 0.07 15/10/2028 UsD 13, 425, 000 11, 830, 998 0.07
Central Garden & Pet Co. 4. 125% Chesapeake Energy Corp., 1444 5.5%
15/10/2030 USD 10, 873, 000 8,937,590 0. 05 01/02/2026 [IN))] 6,733, 000 6,037, 091 0.03
Century Communities, Inc. 6.75% Chesapeake Energy Corp., 144A
01/06/2027 USD 63, 000 57,618 0.00 5. 875% 01/02/2029 [IN)] 1, 000, 000 886, 360 0.01
CFCRE Commercial Mortgage Trust, Chesapeake Energy Corp., 144A
FRN, Series 2016-C6 ‘D’ , 1444  USD 1,900, 000 1, 152, 759 0.01  6.75% 15/04/2029 USD 18,239, 000 16,652,899 0.10
TR0 P
4. 176% 10/11(2049 CHLl,\Iortgage Pasf Th{ough Tru’st,’ UsD 53,436 98,750 0.00
(GMS Commercial Mortgage Trust, USD 1.500.000 566, 668 0.00 Series 2006-J2 1AL 6% 25/04/2036
FRY ‘B’ , 144A 3.3% 15/08/2050 B ’ ’ CHL Mortgage Pass-Through Trust.
y . ¢ v oy
Charles Schwab Corp. (The), FRN 4% UsD 91,564, 000 15,327,377 0.09 Series 2006-10 “1A16° 6% [IN)] 1, 126, 975 476, 423 0.00
Perpetual 25/05/2036
Chart Industries, Inc., 144A 7.5% CHL Mortgage Pass-Through Trust
01/01/2030 UsD 5,826,000 5,512,254 0.05 FRY, Series 2003-58 ‘241" 6.033%  USD 177,030 154,484 0.00
Chart Industries, Inc., 144A9.5% 19/02/2034
01/01/2031 tsb L2000 1,326,338 000 gy tgage Pass-Through Trust,
Charter Communications Operating UsD 90, 000 70,501 0.00 FRY, Series 2004-25 241" 6.15%  USD 1, 200, 093 911, 277 0.01

LLC 2.25% 15/01/2029

25/02/2035
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N : ! 15,25
Egk M?g;gla,ge;m 2‘57’0?/1120%”5“ UsD 6,863, 487 5,168,118 0.03 E;;g’;j;g;f" fne., THAS. 250 oy 5, 265, 000 4,369,926 0,03
CHL Mortgage Pass-Through Trust, Citigroup Commercial Nortgage
o S USD 89,424 29,208 0.00 erela. lortgage
Series 2007-18 ‘241" 6.5% 25/11/2037 Trust, FRY, Series 201797 ‘D 4.13%  USD 1, 445, 000 1,153,620 0.01
CHL Mortgage Pass-Through Trust, 14/04/2050
FRY, Series 2006-H/B2 ‘2018’ UsD 626,025 503,764 0.00  Citigroup Comercial Vortgage
4.042% 20/04/2036 Trust, FRY, Series 2015-6029 ‘C°  USD 2,558, 000 2,131,227 0.01
CHL Mortgage Pass-Through Trust, 4.138% 10/04/2048
FRY, Series 2006-H1B1 ‘21" 4055  USD 1,520, 567 1,256,496 0.01  (itigroup Comercial Vortgage
2/03/2036 Trust, FRY ‘C 43864 14/04/2050 U0 2,945,000 2,221,790 0.01
CHL Nortgage Pasf’Thl'fOUgl} Tl_FU’SR’ UsD 2, 556, 015 1,304, 703 0.01 Citigroup Comercial Mortgage
Series 2006-18 24" 6 25/12/2036 Trust, FRY, Series 2012608 ‘D", 144 USD 2,317,000 1,446,889 0.0l
CHL .Mortgage Pass:Thr)oug_h _T’rust, 4,942% 10/09/2045
Series 200512 ‘U8 5.5 UsD 3,817,902 2,186,483 0.0 ciyieroun Comercial Vortgage
25/08/2035 Trust, FRY ‘D', 1444 4.419%  USD 3,000, 000 9,971,906 0,01
CHL Mortgage PasTTl'nrough‘Tn—lst, USD 1787, 454 681, 463 0.00  10/02/2048
Series 2007-16 ‘41" 6.5 25/10/2037 1o ' Citisroun Comereial Mort
CHL Vortgage Pass-Through Trust IUigroup tommercia Jorigage
(Orteage FassTHrough HHUSL gy 1,198, 753 535,739 0.00 Trust, Series 20156029 D, 1441 USD 2,000, 000 1,468,009 0.0l
Series 2007-3 ‘AI8’ 6% 25/04/2037 3 118 10/04/2048
CHL Mortgage Pass-Through Trust, Clitiéroup/ Co;nmercial ortgage
FRY, Series 200422 A" 4765 USD 646,331 S2LIST 000y B, Series 0601 D, 144 USD 2, 750, 000 2,264,990 0.0l
25/11/2034 e
4,90 10/05/2049
CHL Mortgage Pass-Through Trust, Citigrow Comercial Yortgage
FRY, Series 2004-HYB6 ‘A2’ 5.279%  USD 192, 845 164,364 0.00 reiat JOrigige
ZO,,H;}X R Trust, RRY, Series 20162 D', 1444 USD 9,863,000 2,035,043 0.01
L 3,254 10/08/2049
CHL Mortgage Pass-Through Trust, e
Series W06-17 427 6425/12/206 U0 436,141 BLI0L - 0.00  Citigowp Comercal Mirtgege
O Vortage P Throug Trst, - ., Trst, Series 01560 143,25 USD 1,335, 000 855,309 0.01
Series 20072 ‘A2’ 6% 25/03/20%7 : : W00 1071209
CHL Mortgage Pass-Through Trust, Citigrow Fomer£13£ }I?r}gage .
FRY, Serics 200022 A3 4.76%  USD 395, 490 303,075 .00 st Series TP D, MBI USD 5,897, 000 3,002,608 0.02
2%/11/2034 /0412050
CHL Mortgage Pass-Through Trust, (itigroup Mortgage Loan Trust, FRY,
Sories 624 ‘A5 5% UsD 1,293, 864 2,200,289  0.01 Series 2076 LN 4038 UsD 5,109, 278 3,543,245 0.02
95/11/2035 26/03/2037
CHL Mortgage Pass-Through Trust, (itigroup Mortgage Loan Trust,
Series 0710 M’ 5.5 5000 USD 155,514 62,809 0.0 Guicosy W saBANE oD 11, 368 8,050 0.00
CHL Mortgage Pass-Through Trust, Citigroup Mortgage Loan Trust, Inc.,
Series 200713 A1’ 6% 25/08/2037  UoD 92,413 T8 0.0 gy Sories 20056 A 7,108 UsD 200,211 188,614 0.00
CHL Mortgage Pass-Through Trust, 25/09/2035
Series 2005-30 ‘A" 5.5% 25/01/2036 Ush 112,857 65,433 0.00 Citigroup Mortgage Loan Trust, Inc.,
CHL Mortgage Pass-Through Trust, FRY, Series 2006-8 ‘A3, 1441 5.82%  USD 822, 808 364,473 0.00
Series 200520 ‘AT 5.25% USD 33,839 18,903 0.00  25/10/20%
25/12/2021 Citigroup Mortgage Loan Trust, Inc.,
gl;(;gg/znozriigy%rpq WAG.3TH o 10,022,000 000808 0.05 2;525,25225 1Ry AT 5. TA0% USD 10,951 8,969 0.00
Ciena Corp., 144A 4% 31/01/2030  USD 7,407,000 6,101, 275 0.04  Citigroup Mortgage Loan Trust, Inc.,
Cinenark USA, Ine., UAB.78% o 1317, 000 199,63 0.1 M Serles G-I W 654 USD 41,000 35,073 0.00

01/05/2025

25/02/2035
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Citigroup, Inc., FRN 6.124% CMS Energy Corp., FRN 4.75%
30/10/2024 USD 12, 935, 000 11, 683, 496 0.07 01/06/2050 [IN)] 7,244, 000 5,925, 786 0.03
Citigroup, Inc., FRN 3.352% (NX Midstream Partners LP, 144A
94/04/2025 UsD 8,275, 000 7,418,975 0. 04 175 15/04/2030 Ush 1,662, 000 1,335, 716 0.01
Citigroup, Inc., FRN 0.981% CNX Resources Corp., 144A 6%
01/05/2025 USD 8,605, 000 7,642, 733 0.04 15/01/2020 [IN)] 8, 586, 000 7,406, 772 0.04
Citigroup, Inc., FRN 2.014% CNX Resources Corp., 144A 7.375%
95/01/2026 UsD 4,410, 000 3,828, 822 0.02 15/01/2031 UsD 4, 384, 000 3,990, 216 0.02
Citigroup, Inc., FRN 5.61% Coeur Mining, Inc., 144A 5. 125%
99/00/2026 USD 7,900, 000 7,190, 759 0.04 15/02/2029 [IN)] 2,298, 000 1,909, 104 0.01
Citigroup, Inc., FRY 3.875% Perpetual ~ USD 21, 521, 000 17, 286, 414 0.10  Cogent Comnunications Group, Inc.,
Citigroup, Inc., FRN 4% Perpetual ~ USD 7,117, 000 5,955, 138 0.03  144A 3.5% 01/05/2026 UsD 4,835, 000 3,925,929 0.02
Citigroup, Inc., FRN 4, 7% Perpetual ~ USD 6,925, 000 5,831,892 0.03  Cogent Communications Group, Inc.,
Citigroup, Inc., FRN 5% Perpetual ~ USD 14, 340, 000 12, 623, 986 0.07  144A T 15/06/2027 Usb 366,000 332,586 0.00
Citigroup, Inc., FRY 5.95% Perpetual ~ USD 6, 045, 000 5,352, 251 0.03  Coherent Corp., 1444 5% 15/12/2029  USD 22,323,000 19,278, 945 0.11
" 951 . -
Cl.tl.group, .Ins., .FR.‘I 6. 25% Perpetual USD 10, 382, 000 9,284, 574 0. 05 Col‘nba‘se Global, Inc., 144A 3.375% UsD 7,227,000 5, 444, 025 0.03
(itizens Financial Group, Inc., FRN 01/10/2028
, UsD 5,098, 000 3,632, 598 0.02 . ,
4% Perpetual Coinbase Global, Inc., 144A 3.625%
" R USh 2, 552, 000 1, 765, 003 0.01
(itizens Financial Group, Inc., FRN 01/10/2081
) UsD 1,413, 000 1,128,770 0.01 . .
8.687% Perpetual COMM Mortgage Trust, FRN, Series
L y P . UsSD 6, 000, 000 4,968, 637 0.03
(Civitas Resources, Inc., 144A 5% 2014-UBS5 ‘B’ 4.514% 10/09/2047
- UsD 1,930, 000 1,694, 622 0.01 .
15/10/2026 COMM Mortgage Trust, FRN, Series USD 3 000,000 9 457 896 0.01
Civitas Resources, Inc., 1444 8.375% 2014-UBS5 “C" 4.599% 10/09/2047 T S ’
o UsD 7,515, 000 7,096, 115 0. 04 . .
01/07/2028 COMM Mortgage Trust, FRN, Series UsD 7178, 000 5 747 331 0.03
Civitas Resources, Inc., 1444 8.625% USD 6. 745. 000 6 464653 0.04 2016-CR28 “C’ 4.605% 10/02/2049 Y Y :
01/11/2030 Y T ’ COMM Mortgage Trust, FRN, Series
Civitas Resources, Inc., 1444 8.75% 2013-CR8 ‘D", 144A 3.599% UsD 1,500, 000 1,233,590 0.01
o071 UsD 9, 716, 000 9, 308, 656 0.05 10/06,/2046
(larivate Science Holdings Corp. , COMM Mortgage Trust, FRN, Series
1444 3.875% 01/07/2028 UsD 5,456, 000 4,679, 116 0.03 2014-CR19 ‘D", 144A 4.629% [IN))] 7,160, 000 5,549, 546 0.03
(larivate Science Holdings Corp. , 10/08/2047
1444 4.875% 01/07/2029 UsD 6,147, 000 5,232,922 0.05 COMM Mortgage Trust, FRN, Series
(lear Channel Outdoor Holdings, Inc., 2014-CR21 ‘D’ , 1444 3.916% [IN)] 1, 335, 000 1,028, 410 0.01
1444 5.125% 15/08/2027 Ush 2, 127,000 22,499, 496 0.13 10/12/2047
(lear Channel Outdoor Holdings, Inc., COMM Mortgage Trust, FRN, Series
1444 7.75% 15/04/2028 UsD 9, 950, 000 7,760, 134 0.04 2014-1C15 ‘D’ , 1444 3.74% UsD 4,615,700 3,645, 504 0.02
(lear Channel Outdoor Holdings, Inc., 10/04/2047
1444 9% 15/09/2028 Ush 5,435, 000 5,090,857 0.03 COMM Mortgage Trust, Series
(lear Channel Outdoor Holdings, Inc., 2014-LC17T D’ , 144A 3.687%  USD 14, 874, 167 11,909, 158 0.07
1444 7. 5% 01/06/2029 UsD 15,484, 000 11,716, 785 0.07 10/10/2047
Cleveland-Cliffs, Inc., 144A4.625% COMM Mortgage Trust, Series
01/03/2029 Ush 7, 994, 000 6,719,641 0.04 2014-UBS5 ‘D’ , 144A 3.495%  USD 5, 389, 000 3,087, 343 0.02
(leveland-Cliffs, Inc., 144A 6.75% 10/09/2047
15/04/2030 usb 4,860, 000 4,427,139 0.03 COMM Mortgage Trust, FRN, Series
(leveland-Cliffs, Inc., 144A4.875% 2015-CR22 ‘D’ , 144A 4.067T% USh 1,000, 000 715, 059 0.00
01/03/2031 USD 3,593, 000 2,937,604 0.02 10/03/2048
(lydesdale Acquisition Holdings, Inc., USD 553,000 166,607 0.00 COMM Mortgage Trust, FRN, Series UsD 9,258, 000 1,682, 115 0.01

1444 8. 75% 15/04/2030

2015-CR23 ‘D’ 4. 2874 10/05/2048
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COMM Mortgage Trust, FRN, Series Conduent Business Services LLC,
015-CR24 ‘D’ 3. 463% 10/08/2048 USD 5, 580, 000 4,085, 327 0.02 1444 6% 01/11/2029 [IN)] 11, 110, 000 9,081, 346 0.05
COMM Mortgage Trust, FRN, Series Connecticut Avenue Securities Trust.
= roos <y ) UsD 2,000, 000 1,485,613 0.01 . . '
2015-CR25 ‘D’ 3.766% 10/08/2048 FRY, Series 2018-R07 “IBL", 144A UsD 6,500, 000 6,293, 626 0.04
CO_\‘]_\_‘] _\‘]ortga‘ge) Trust, FRN, Series UsD 9,862, 625 1,706, 945 0.01 9, 8024 25;’04;’2031 .
2015-CR26 ‘D’ 3. 465% 10/10/2048 Connecticut Avenue Securities Trust, UsD 3 750. 000 3438 583 0.02
COMM Mortgage Trust, FRN, Series FRY “IBL, 1444 8.887% 25/10/2043 > 1 >0 :
015-CRAT D, 1444 3.449% UsD 500,000 370,249 0.0 Comectiout dreme Securities Trust,
10/10/2048 _ BUCND 468 5008 LD 13,281,976 12,026,901 0.07
CO-\‘]-\_‘] _\‘]ortga‘ge) Trust, FRN’ Series UsD 6, 466, 000 4,992, 463 0.03  Comecticut Avenue Securities Trust,
2005-Le21 D" 4. 3226 10/07/2048 RRY, Series 208-007 ‘1, W4 USD 292, 252 264,477 0.00
COMM Mortgage Trust, FRN, Series 7.852% 95/04/2031
2015-1C23 D", 144A 3.546% UsD 2,750, 000 2,092, 436 0.01 ; ;
’ e ) V4 Connecticut Avenue Securities Trust,
10/10/2018 TR L Rl 3,000,000 2,765,181 0.02
COM Nortgage Trust, FRY, Series ConnecticutyAvenue Securities Trust
2018-COR3 D", 144A 2.809% UsD 2,000, 000 967, 244 001 pov “oul’ . 14dh 7,607 95,‘04,‘9045 UsD 10,417, 792 9,559, 028 0.05
é(o)g;l)i'/z%l e Connectbicut';‘\venue lSecurm’es ’Trust, UsD 9 683, 972 8 829, 558 0.05
[ Mortgage Trust, Series oup o oqT 9% /na/ , 683, , 829, .
RN “2M0, 1444 7. 287% 25/09/2043
QI5-CR2 E 1444 3 10/03/2088 o o bR o Connecticut Avenue'SeClllrit;i‘es Trust
COMM Mortgage Trust, FRY, Series B 144 8567 95f09f9043' Ush 10, 900, 000 10, 278, 445 0. 06
2015-1C23 B’ , 144A 3.546% UsD 4,000, 000 2,871,483 0.02 Consensﬁ; Cioud ‘501;11101‘1; ’Inc’d m
10/10/2048 6.5 15/10/2028 o USh 1, 869, 000 1, 543, 436 0.01
COMM Mortgage Trust, FRN, Series Cio“ 1fd ) i feati I
2016-CR8 °E’, 1444 4.105% UsDh 5,000, 000 3,232,515 0.02 123‘;"61;‘;1,131“;3‘;;“ R ) 5,420, 000 4,224,613 0.02
10/02/2049 e 'OL. e
CommScope Technologies LLC, 144A Onsuner .oan fidertymng Bon
&% 15/06/2025 Ush 11, 041, 000 8,198, 666 0. 05 Ehﬂ.’ Cegg;é1;at?Pifsuehxu;zés%FRN, UsD 558, 566 180, 592 0.00
ComnScope Technologies LLC, 144A eryles’ e T
5% 15/03/2027 USD 2,614, 000 985, 114 0.01 é5f04f20:5 " .
ComnScope, Tnc., 144A 6% coper-Stendard Mutomotive, Inc., ;) 26,936,678 26,350,807  0.15
01/03/2026 USDh 19,921, 000 15,872, 232 0.09 é44A 13'85% (311/(;3’,2027 I
ooper-Standard Automotive, Inc.,
ComnScope, Inc., 1444 8.25% o) 95, 465, 000 11,925,305 0.07  py 5,695 15/05/2007 UsD 16,074, 062 10,920,706 0.06
01/03/2027 - 0eon Lo/Bore
CommScope, Inc., 144A 4.75% Corebridge Financial, Inc., FRN UsD 7 678, 000 6 917 195 0.04
01/09/20%% UsD 14,267,000 8,668,472 0.05 g grow 15/19/2052 , 678, 91T, :
i S CoreCivic, Inc. 8.25% 15/04/2026  USD 9,261, 000 8,518, 969 0.05
Commum’ty_Health Systems, Inc., USD 17,437, 000 15, 698, 159 0.09 . P
1444 8% 15/03/2026 ornerstone Building Brands, Ine., o 5922000 4405, 524 0.03
. J 1R /0 ) ,922, , 405, .
Community Health Systems, Inc., USD 7900, 000 ¢ 044. 968 0.03 1444 6.125% 15/01/2029
144 5.625% 15/03/2027 P i ’ Coty, Inc., 144A 5% 15/04/2026 ~ USD 4,656, 000 4,139, 988 0.02
Community Health Systems, Inc., Coty, Inc., 144A 6.5% 15/04/2026  USD 797,000 719,773 0.00
1414 6% 15/01/2029 UsD 4,910,000 4,021,928 002 g e 44y a TN 15/00/209  USD 3,730,000 3,219,754 0.02
Community Health Systems, Inc., Countrywide Partnership Trust, FRN,
1444 5.25% 15/05/2030 Ush 17,130, 000 12,987, 217 0.07 Series 2004-EC1 ‘M2’ 6.415% [IN))] 169, 937 158, 869 0.00
Commumty Health Systems, Inc., ) 5,852, 000 4,190, 391 0.02 25/01/2035 o
144A 4.75% 15/02/2031 Cox Communications, Inc., 144A USD 970,000 999, 205 0.00
Comstock Resources, Inc., 144A USD 19,391, 000 16,063, 823 0.09 4.8% 01/02/2035 ’ ’ ’
6. 75% 01/03/2029 T Y ’ Credit Suisse First Boston Nortgage
Constock Resources, Inc., 144A UsD 5, 179, 000 1,050,338 0.02 Securities Corp., FRY, Series UsD 37,936 34,519 0.00

5.875% 15/01/2030

2004-ART ‘341" 5.534% 25/11/2034
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Credit Suisse First Boston Yortgage CSFB Nortgage-Backed Pass-Through
Securities Corp., FRY, Series UsD 76, 877 66, 667 0.00  Certificates Trust, Series 2004-4 Ush 573,113 514,015 0.00
2004-AR3 “4A1" 5. 141% 25/04/2034 AL 5.5% 25/08/2034
(Credit-Based Asset Servicing and (SFB Mortgage-Backed Pass-Through
Securitization LLC, FRN, Series — USD 186, 057 156, 095 0.00  Certificates Trust, FRY, Series UsD 772, 811 699, 760 0.00
2004-CB6 N2” 5. 124% 25/07/2035 2004-AR4“4AL" 5. 323% 25/05/2034
Cregcent Energy Finance LLC, 1444 UsD 15,708, 000 14,862, 223 0.09 CSFB'M(‘)rtgage*Backed Pa§szhrough
9.25% 15/02/2028 Certificates Trust, Series 2004-8  USD 116, 690 99,492 0.00
CSAIL Commercial Mortgage Trust, 403’ 5.5% 25/12/2034
FRY, Series 2015-C2 ‘B’ 4.208%  USD 4,000, 000 3,291, 746 0.02  (sp Vortgage-Backed Pass-Through
15/06/2087 1 Certificates Trust, Series 0048 341 USD 390, 520 346,796 0.00
CSAIL Commercial Mortgage Trust, 6% 25/12/2034
I . UsD 2,500, 000 2,057, 665 0.01 O aold
FRN°C" 4. 555% 15/11/2048 CSFB Nortgage-Backed Pass-Through
CSAIL Comercial Yortgage Trust, Certificates Trust, Series 2005-10  USD 52,412 3,118 0.00
FRY, Series 2015-C4 °E’ 3.555%  USD 5,000, 000 3,590, 149 0.02 A3’ 5.5% 95/11/2035
lb/ll/204$ (SFB Mortgage-Backed Pass-Through
CSC Holdings LLC, 144A5.375% o) 10,711,000 8,574,362 0.05 Certificates Trust, FRY, Series  USD 110,173 9,922 0.00
01/02/2028 Y T
(SC Holdings LLC, 1444 7. 5% 2004-AR5  ‘6A1” 5. 402% 25/06/2034
01/04(}2012%% ) SO0 usp 1, 568, 000 1,051, 799 0.01  CSFB Nortgage-Backed Trust, FRN,
(SC Holdings LLC, 1444 11, 25% Series 2004-AR6 ‘6A1" 4.738% UsD 79,793 71,443 0.00
5 /050/202];“ ’ : UsD 4,187,000 3,898,430  0.02  25/10/203
R CSFB Mortgage-Backed Trust, FRY,
(CSC Holdings LLC, 144A 6. 5% . -
01/02/2029 [IN)) 24,783, 000 19, 829, 534 0.11  Series 2004-AR6 ‘7AL" 6. 186% UsD 379,177 341, 843 0.00
. 25/10/2034
(SC Holdings LLC, 144A 5.75% .
USD 200, 000 110, 429 0.00 iC ) |
16/01/2030 ggggg"“ﬁ? Bz;k;g%;%;gg;e““ Usb 617,788 289,119 0.00
(CSC Holdings LLC, 144A 3.375% UsD 4.130. 000 9. 745, 209 0.02  CSiC i B“k d/T ! Serd
15/02/2031 e e ' 2007?2“?52?;, o E% 2{”,;;’,203?“ UsD 69, 281 31,861 0.00
CSC Holdings LLC, 144A 4.5% L 0-0n S0
15/11/2031 UsDh 10, 223, 000 6,984,120 0.04 SV Mortgage-Backed Trust, FRN,
(SC Holdings LLC 5.25% 01/06/2024  USD 4,491, 000 3,959,815 0,02 Series 20068 5AL" 5,512 USD 20,588 17,467 0.00
CSFB Mortgage-Backed Pass-Through 25/10/2026 .
Certificates Trust, Series 200510  USD 134, 326 16,99  0.00 CIR ﬁiftﬂersh/m P, REIT, 1A e 5. 506, 000 L5L18 0.0
5. 5% 25/11/2020 3.875% 30/06/2028
(SFB .\[OTtgage*BaCked Pass*Through Cumulus Yedia New HOldings’ Inc" USDh 6, 296, 000 3830, 124 0.02
Certificates Trust, Series 20059 ‘18 USD 1,375, 943 1,113,779 0.01 1444 6.75% 01/07/2026 o Y
| 95/10/20% / o .
5.8k 25/10120% CUR Energy, Inc., LA ST g 2,819,000 2,358,782 0.0l
(SFB Mortgage-Backed Pass-Through 15/02/2028
Fer[}flcatgs Tr’ust, Series 2003-27  USD 582,970 524, 204 0.00 CVR Partners LP, 144A 6.125% UsD 11, 651, 000 9,831,202 0.06
144 5.5 25/11/2033 15/06/2028
CSFB Mortgage-Backed Pass-Through CWABS Asset-Backed Certificates
Certificates Trust, FRN, Series UsD 120, 192 107, 310 0.00  Trust, FRY, Series 2005-AB4 ‘241’ [IN))] 978, 646 771,093 0.00
2004-AR4 ‘241" 5.093% 25/05/2034 6.01% 25/03/2036
(SFB Mortgage-Backed Pass-Through CWABS Asset-Backed Certificates
Certificates Trust, FRY, Series 2005-4  USD 2,120,152 1,329, 364 0.01  Trust, FRY, Series 2005-11 ‘AF6’ UsD 1,081 948 0.00
5" 5.5% 25/06/203 5. 0% 25/02/2036
(SFB Mortgage-Backed Pass-Through CWABS Asset-Backed Certificates
Certificates Trust, Series 2003-29  USD 153, 698 136, 128 0.00  Trust, FRN, Series 2004-Bc4 ‘M1’ [IN)] 47,476 42,330 0.00

AL 5.5 25/12/2033

6.52% 25/11/2034
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CWABS, Inc. Asset-Backed Certificates Deutsche Alt-A Securities Mortgage
Trust, FRY ‘AL, 1444 6.37% UsD 2,400, 972 1,658, 338 0.01  Loan Trust, FRY, Series 2007-3 ‘241" UsD 6,587, 388 4,250, 506 0.02
25/03/2047 6.22% 25/10/2047
CWABS, Inc. Asset-Backed Certificates Deutsche Alt-A Securities, Inc.
Trust, FRY, Series 20043 ‘I 6,226  USD 487,924 435,539 0.00  Mortgage Loan Trust, FRN, Series ~ USD 3,650, 534 3,195,921 0.02
25/06/2034 2006-AR1 ‘143" 6. 13% 25/02/2036
CWABS, Inc. Asset-Backed Certificates Deutsche Alt-A Securities, Inc.
Trust, FRY, Series 2004-4 ‘NI 6.19%  USD 795, 428 715,824 0.00  Mortgage Loan Trust, FRN, Series ~ USD 27,154 24,467 0.00
25/07/2034 2005-1 “2A1" 3.705% 25/02/2020
CWABS, Inc. Asset-Backed Certificates Deutsche Alt-A Securities, Inc.
Trust, FRY, Series 2004-1 ‘2’ UsD 121,782 110, 983 0.00  Mortgage Loan Trust, FRN ‘2A1° UsD 5,417 4,729 0.00
6. 295% 25/03/2034 5.32% 25/03/2024
CWABS, Inc. Asset-Backed Certificates Diamond Sports Group LLC, 144A
Trust, FRY, Series 20043 ‘2’ UsD 145, 821 131, 082 0.00  5.375% 15/08/2026 § USD 10,906, 000 504,907 0.00
6. 295% 25/06/2034 Directv Financing LLC, 144A 5.875%
CWABS, Inc. Asset-Backed Certificates 15/08/2027 USD 21,442, 000 2,210,112 0.13
Trust, FRY, Series 2004-ECC2 ‘N2’ USD 7,748 7,091 0.00  Discovery Communications LLC
6. 443 25/12/2034 3.625% 15/05/2030 UsD 265,000 208,985 0.00
CWABS, Inc. Asset-Backed Certificates DISH DBS Corp., 144A 5. 25%
Trust, FRY, Series 2004-1 ‘U3’ [IN)) 3,828 3,592 0.00 01/12/2026 USD 29, 435,000 22,917, 155 013
5% 25/02/2 . 75"
6.4.40% 25/02) 03.4 . DISH DBS Corp., 144A 5. 75% USD 5,885, 000 4,984, 954 0.02
Dainler Truck Finance North America USD 9 356 000 9 196 539 0,01 01/12/2028
LLC, 1444 5.2% 17/01/2025 T T ' DISH DBS Corp. 7.75% 01/07/2026 ~ USD 24,373,000 15, 159, 477 0.09
. ey
DaVita, Inc., 144A 4.625% USD 93,910, 000 18, 993, 769 011 DISH DBS Corp. 5.875% 15/11/2024/ Ush 77,232,000 65,622, 076 0.37
01/06/2030 DISH Network Corp., 144A 11. 75% UsD 26, 771000 25 304 012 014
DaVita, Inc., 1444 3.75% 15/02/2031  USD 23,917,000 17,797, 758 0.10  15/11/2027 B T ’
DBJPM Mortgage Trust, FRN, Series Dominion Energy, Inc., FRN 4.35%
W6 D 14 5,485 10/08/2009 USD 2,000, 000 1,199, 714 0.01 Perpetual [IN)} 7,580, 000 6,116, 700 0.04
DBJPM Mortgage Trust, FRN, Series Dominion Energy, Inc., FRN 4.65%
2017-C6 D, 144A 3.185% UsD 4,857, 000 2,665, 610 0.02  Perpetual UsD 4,000, 000 3, 466, 305 0.02
10/06/2050 Domino” s Pizza Vaster Issuer LLC
DBJPM Mortgage Trust, FRY, Series N2I17, 1444 4. 474% 25/10/2045 Usb 1, 348, 500 1,192, 351 0.01
o o) USD 1, 250, 000 694, 294 0.00
2016-C3 °E", 1444 4.23% 10/08/2049 Dornoch Debt Merger Sub, Inc., 1444
. ) 1R /10/ UsD 9, 257, 000 7,538, 565 0.04
DCP Midstream Operating LP, 144A USD 5 675, 000 5 653, 894 0.03 6.625% 15/10/2029
6.75% 15/09/2037 B B ' DSLA Mortgage Loan Trust, FRY,
DCP Midstream Operating LP 5. 375% Series 2005-AR4 241" 5.99%  USD 2,932,861 2,211,263 0.01
15/07/20%5 UsD 4,675, 000 4,228,143 0.02 19/08/2015
Delek Logistics Partners LP, 144A DT Midstream, Inc., 1444 4.125%
7. 195% 01/06/2028 UsD 2,472,000 2,105,909 0.01 15/06/2029 UsD 9,611, 000 7,998, 075 0.05
Deluxe Corp., 144A 8% 01/06/2029  USD 3,407, 000 2,726,164 0.02 DT Midstream, Inc., 144A 4.375%
Deutsche Alt-A Securities ortgage 15/06/2031 Usb 3,462,000 2,820,744 0.02
Loan Trust, FRY ‘1AIA" 5.85% UsD 7,747, 434 6, 187,929 0.04  Duke Energy Corp., FRN 3.25%
95/08/2047 15,/01,/2082 [IN)} 8,621, 000 6, 060, 168 0.03
Deutsche Alt-A Securities Nortgage Dun & Bradstreet Corp. (The), 144A
Loan Trust, FRY ‘1AIB" 5.73% UsD 1,410, 903 1,128,001 0.01 5% 15/12/2029 USD 2,546,000 2,140, 316 0.01
25/08/2047 Dycom Industries, Inc., 1444 4. 5%
Deutsche Alt-A Securities Mortgage 15/04/2029 UsD 12, 545, 000 10,439, 208 0.06
Loan Trust, FRY, Series 2006-AR2 USD 1,595, 227 1, 280, 096 0.01  Edgewell Personal Care Co., 144A UsD 6, 115, 000 5,496, 441 0.03

12" 5,83 25/05/2036

5.5% 01/06/2028
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Edgewell Personal Care Co., 144A EQM Midstream Partners LP, 144A
£,195% 01/04/2029 [IN)) 4, 140, 000 3,407, 852 0.02 1.5% 15/01/2029 [IN)} 8,117, 000 6,937, 243 0.04
Edison International, FRN 5% EQM Midstream Partners LP, 144A
Perpetual UsD 2, 357, 000 1,987, 808 0.01 7.5% 01/06/2030 [IN)} 4,050, 000 3,944, 656 0.02
Elenent Solutions, Inc., 144A 3.875% EQV Midstream Partners LP, 144A
01/08/2008 UsD 2,526, 000 2,100, 818 0.01 175 15/01/2031 UsD 12, 467, 000 10, 495, 404 0. 06
Embecta Corp., 144A 6.75% EQT Corp., 144A 3.125% 15/05/2026  USD 3, 655, 000 3,132,252 0.02
15/02/2030 UsD 1,500, 000 1, 180, 657 0.01 EQT Corp., 144A 3.625% 15/05/2031  USD 2,991, 000 2,411,757 0.01
Emera US Finance LP 2. 639% EquipmentShare. com, Inc., 144A 9%
15,/06/2031 UsD 240, 000 178, 206 0.00 15/05,/2028 UsD 12, 658, 000 11,777,543 0.07
Emerald Debt Merger Sub LLC, 144A Equitable Financial Life Global
6,625 15/12/2030 [IN)) 20, 748, 000 19,214,517 0.11 Funding, 1414 5,56 02/12/2025 [IN)} 3, 385, 000 3,059, 343 0.02
Emergent BioSolutions, Inc., 144A Equitable Holdings, Inc., FRN 4.95%
3.875% 15/08/2028 [IN)) 9,427,000 3,493, 312 0.02 Perpetuzl [IN)} 1,861, 000 1,605, 133 0.01
Encino Acquisition Partners Holdings Fair Isaac Corp., 144A 4%
LG, 1444 8,55 01/05/2008 [IN)) 13, 030, 000 11,601, 312 0.07 15/06/2028 [IN)} 5,315, 000 4,547,670 0.03
Energizer Holdings, Inc., 144A 6.5% Fertitta Entertainment LLC, 144A
31/19/2007 UsD 4,043, 000 3,655, 977 0.02 1,625% 15/01/2029 UsD 3,056, 000 2,507, 701 0.01
Energizer Holdings, Inc., 1444 4.75% Fertitta Entertainment LLC, 144A
1506208 UsD 10, 787, 000 9,079, 204 0.05 6.75% 15/01/2030 UsD 2,412, 000 1,918, 501 0.01
Energizer Holdings, Inc., 144A FHLMC ‘A1” 3.78%25/01/2032  USD 2,323,752 2,030, 621 0.01
4,375% 31/03/2029 UsD 20, 869, 000 16,969, 400 0.10 FHLMC ‘A1’ 5.076% 25/07/2032  USD 2,160, 000 2,025,111 0.01
Energy Transfer LP, 144A 5. 625% FHLMC, 10, FRY, Series K071 ‘X1’
01/05/2027 [IN)) 5, 585, 000 5,031, 294 0.03 0.284% 25/11/2027 [IN)} 60, 409, 639 502, 044 0.00
Energy Transfer LP, 144A 8% FHLMC, 10, FRY, Series K083 X1’
01/04/2029 [IN)) 10, 410, 000 9,791, 465 0.06 0,036 25,/09/20%8 [IN)} 190, 997, 580 598, 062 0.00
Energy Transfer LP, 144A 7. 375% FHLNC, 10, FRY, Series K154 ‘X1’
01/02/2031 [IN)) 3,191, 000 3,026, 209 0.02 0.291% 25/11/2032 [IN)} 64,335, 371 1,078, 120 0.01
EnLink Midstream LLC, 144A 6. 5% FHLMC, 10, FRY, Series KC06 ‘X1’
01/09/2030 UsD 7,752,000 7,180, 180 0. 04 0.882% 95/06/20%6 UsD 72,760, 221 633,435 0.00
Enova International, Inc., 1444 8.5% FHLNC, 10, FRY, Series K070 ‘X3’
5/09/2005 UsD 715,000 635, 255 0.00 9.041% 25/12/2044 UsD 3,585, 000 215,490 0.00
Enpro,. Inc. 5.75% 15/10/20~2_§ UsD 4,903, 000 4,388, 349 0.03 FHLMQ I_O, FRY, Series K071 ‘X3 USD 13, 000, 000 814, 064 0.00
Entegris Escrow Corp., 144A 4.75% 2.01% 25/11/2045
. [IN)) 9, 115, 000 7,973,083 0. 05 e ‘v
15/04/2029 FHLMC, 10, FRY, Series K072 ‘X3
. - - Uush 14,232, 031 955, 847 0.01
Entegris Escrow Corp., 144A 5.95% 2. 14% 25/12/2045
. UsD 14, 275, 000 12, 824, 060 0.07 o (v
15/06/2030 FHLMC, 10, FRY, Series K079 ‘X3
. Ush 25, 266, 000 1,945, 340 0.01
Entegris, Inc., 144A 4.375% 2. 255% 25/07/2046
UsD 5, 466, 000 4,695, 175 0.03 . o
15/04/2028 FHLMC, 10, FRY, Series K081 ‘X3
. Ush 30, 732, 340 2,488, 201 0.01
Entegris, Inc., 144A 3.625% 2.235% 25/09/2046
UsD 8,787, 000 7,179, 378 0. 04 . o
01/05/2029 FHLMC, 10, FRY, Series K083 ‘X3
. ) UsD 22,188, 916 1,881, 740 0.01
Enterprise Products Operating LLC, 2.292% 25/11/2046
o) [IN)) 6, 118, 000 5,296, 760 0.03 . tya?
FRN 5. 25% 16/08/2077 FHLMC, 10, FRY, Series K084 ‘X3
. UsD 40, 198, 684 3,395, 757 0.02
EQM Midstream Partners LP, 144A 2.243% 25/11/2028
) R [IN)) 1, 815, 000 1, 639, 660 0.01 e ‘v
6% 01/07/2025 FHLMC, 10, FRY, Series K728 ‘X3
. , Ush 7,360, 955 99, 156 0.00
EQU Midstream Partners LP, 144A USD 5 060,000 4,705, 681 0.03 1.995% 25/11/2045
7.5% 01/06/2027 B B ' FHLMC Multiclass Certificates, 10,
EQM Midstream Partners LP, 144A USD 4,270, 000 3,046,737 0.0 FRN, Series 2020-RR14 ‘X’ 2.126%  USD 5,900, 000 800, 041 0.00

6.5% 01/07/2027

27/03/2034
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FHLC STACR Debt Notes, FRY ‘B’ FNVA, FRN, Series 2018-C06 ‘2B’
16,952% 95/01/20%5 USD 1,637, 608 1,488, 253 0.01 9,55 25/03/2031 Ush 2, 145,000 2,104, 307 0.01
FHLMC STACR Debt Notes, FRN, FNVA, FRN, Series 2018-C04 ‘22’
Series 2017-DNA3 ‘B1” 9.902%  USD 5,000, 000 4,874,172 0.03  8.002% 25/12/2030 USD 5, 646, 261 5,244, 084 0.03
25/03/2030 FNMA, FRN  “2M2B°  9.902%
FHLMC Stacr Trust, FRN, Series 25/01/2029 UsD 575,892 544, 486 0.00
2018-HQA2 ‘B’ , 144A 9.702%  USD 465, 000 457,764 0.00  F\MA, 10, FRY, Series 2020-N37 ‘X’
95/10/2018 1. 027% 95/04/2032 UsD 56, 194, 619 2,482,393 0.01
FHLMC STACR Trust, FRN, Series FXMA, 10, FRY, Series 2020-M31 XI”
2018-DNA2  ‘M2", 144A 7.602%  USD 830, 836 760, 943 0.00  0.819% 25/10/2032 USD 32,502, 504 19,133 000
25/12/2030 FNMA, 10, FRY, Series 2016-W4 ‘X2’
FHLNC Structured Agency Credit Risk 2.677% 25/01/2039 UsD 4,697, 587 2,91 0.00
Debt Notes, FRN, Series 2016-DNA3 USD 3,555, 383 3,415, 484 0.02  FYMA, 10, FRY, Series 2020-M10 ‘X3
W3 10.452% 25/12/2028 1.296% 25/11/2028 USD 22, 381, 963 871,765 0.01
Finance America Mortgage Loan Ford Motor Credit Co. LLC, FRN
Trust, FRN, Series 2004-3 ‘M2’ UsD 115,983 90, 185 0.00  8.358% 06/03/2026 USD 8,750, 000 8,09, 639 0.05
6.415% 25/11/2034 FREMF Mortgage Trust, FRN, Series
First Franklin Nortgage Loan Trust, 2017-KF38 ‘B’ , 144 7.945% UsD 290, 938 258, 661 0.00
FRY, Series 2004-FF3 ‘WI' 6.205%  USD 272,375 237,429 0.00  25/09/2024
25/05/2034 FREMF Mortgage Trust, FRY, Series
First Horizon Alternative Mortgage 2017-KF40 ‘B, 144A 8.145% Ush 786,416 659, 914 0.00
Securities Trust, FRY, Series USD 1,105, 107 671,672 0.00  25/11/2027
2007-M1 ‘142" 5.105% 25/05/2037 FREMF Mortgage Trust, FRY, Series
First Horizon Alternative Nortgage 2018-KC02 ‘B’ , 1444 4.101% [IN)] 3,035, 000 2,609,917 0.02
Securities Trust ‘3AU 5.75% USD 2,852 1,299 0.00  25/07/2025
24/11/2042 FREMF Mortgage Trust, FRY, Series
First Student Bideo, Inc., 144A4% 2018-KF42 ‘B’ , 144A 7.645% Ush 224,072 198,571 0.00
31/07/2029 USD 10, 548, 000 8,309, 670 0. 05 95/19/2024
Five Point Operating Co. LP, 144A FREMF Mortgage Trust, FRN, Series
7.875% 15/11/2025 UsD 2,153, 000 1,982, 147 0.01 2018-KF47 ‘B’ 1444 7.445% Ush 554, 007 488, 066 0.00
FNMA 4.39% 01/07/2033 USD 1,570, 000 1,419,831 0.01  25/05/2025
FNMA 4.52% 01/07/2033 USD 1, 580, 000 1,432,370 0.01  FREMF Mortgage Trust, FRN, Series
FNVA, FRN, Series 2017-C01 ‘1B1° 2018-KF48 ‘B’ , 144A 7.495% Ush 631, 756 513, 055 0.00
11..202% 25/07/2029 UsD 18,630, 000 19, 012,59 0.11 25/06/2028
FNMA, FRN, Series 2017-003 ‘1B1’ FREMF Mortgage Trust, FRN, Series
10.302% 25/10/2029 UsD 1, 370, 000 1, 360, 421 0.01 2018-KF50 ‘B’ , 144A 7.345% Ush 379, 690 307,934 0.00
FNMA, “FRk,’ Series 2017-C05 “1B1 ) 8, 500, 000 8,095, 237 0.05 25/07/2028 ‘
9.052% 25/01/2030 FREMF Mortgage Trust, FRY, Series UsD 104715 353, 526 0.00
FNVA, RN, Series 2017-C07 ‘181’ USD 1.000.000 071 918 0.01 2018-KF53 ‘B’ 7. 495% 25/10/2025 ’ ’ :
9.452% 25/05/2030 Y ’ ' FREMF Mortgage Trust, FRY, Series
FNVA, RN, Series 2018-C01 ‘1B1° 2017-K69 C", 144A 3.727% Ush 1,415,000 1,192, 559 0.01
9.002% 25/07/2030 UsD 860,912 841,773 0.00 25/10/2049
o 4 95 /10/ D
FNVA, FRN lBlI 9.202% 25/ l(? 20’:%0 USD 4,989, 000 4,843, 742 0.03 Fl?Ev\If:\Ior/Lgage Trust, PO D", 1444 UsD 26,898, 624 24,123, 330 0.14
FNVA, FRY, Series 2018-C06 '1BI 0% 25/12/2049
Con) USD 13,861, 000 13,436, 312 0.08 von?
9.202% 25/03/2031 FREMF Mortgage Trust, 10 "X2B , UsD 26, 898, 625 187 0.00
FNMA, FRN “1M2C”  7.852% ) 9 075. 000 8320 007 0.05 1447 0. 1% 25/12/2049 Y :
25/05/2030 B T ' Fremont Home Loan Trust, FRY,
FNVA, FRY, Series 2017-C02 2B1 USD 7,870, 000 7,953, 988 0.05 Series 2004-C ‘M1’ 6.445%  USD 705, 568 587, 842 0.00

10.952% 25/09/2029

25/08/2034
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Fremont Home Loan Trust, FRN, Global Net Lease, Inc., REIT, 144A
Series 2004-D ‘NI’ 6.34%  USD 1,266, 385 1,007,361 0.01  3.75% 15/12/2027 USD 939, 000 708,105 0.00
25/11/2034 GLP Capital LP, REIT 5. 25%
Fremont Home Loan Trust, FRN, 01/06/2025 USD 1, 339, 000 1,204, 680 0.01
Series 2004-B ‘M2’ 6.415% USD 55,092 48, 066 0.00  GMACM Mortgage Loan Trust, FRY,
25/05/2034 Series 2005-AR6 ‘241" 3.644%  USD 2,200,815 1,661,439 0.01
Fremont Home Loafl Tl:ust, FRN, 19/11/2035
Series 2004-D ‘M2" 6.37% USD 172,971 149, 676 0.00 GMACM Mortgage Loan Trust, FRY,
25/11/2034 Series 2004-AR2 ‘31’ 4.504%  USD 337,735 273,467 0.00
Fremont Home Loan Trust, FRN, 19/08/2034
Series 2005-A ‘N3’ 6.205%  USD 1,388, 296 1,219,987 0.01 .
» 995, »ald GNMA, 10, FRY, Series 2012-89
25/01/2035 0.101% 16/12 /20;3 o UsD 8,613, 927 4638 0.00
Frontier Communications Holdings \ ' . _
LLC, 1444 5.875% 15/10/2027 UsD 699, 000 609,953 0.00 gwgi% 112'/02%’0559””5 IS gy 2, 062, 765 51,724 0.00
Frontier Communications Holdings . . .
LLC, 1444 5% 01/05/2028 Ush 21,710,000 18,186,702 0.10 SN%LWIOI’G/F('}?)ZEZ?QS 0192 g 11, 567, 171 466,428 0.00
Frontier Communications Holdings e . .
LLC. 1464 6. T5% 01/05/2029 i) 6,051, 000 4,886,361 0.03 fgmgzlzﬂﬁ OFRN, Series 01967 0.9 6, 089, 641 203,813 0,00
Frontier Communications Holdings ool .
LI, 1414 6% 15/01/2030 UsD 3,084, 000 2,380, 890 0.01  GNMA, 10, FRN, Series 2020-14 USD 30,893, 256 1,212,528 0.01
Frontier Communications Holdings UsD 6. 981, 000 5 861, 353 0.03 0.592% 16/02/2062_
LLC, 1441 8. 5% 15/05/2030 o e 0 GNIA IO, RN, Series 202023 g g9 451 5o 988,557 0.01
Frontier Communications Holdings 0.658% 16/04/2062
LLC 5.875% 01/11/2029 Usb 3,457,796 2,650, 113 0.02 GNMA, 10, FRN, Series 2020-54 USD 36, 203, 584 1902474 0.01
Gannett Holdings LLC, 1444 6% 0.919% 16/04/2062 Y T '
’ USD 3,284,000 2,627,58  0.02 : _
01/11/2026 GNWA, 10, FRY, Series 202072 | 13, 088, 570 BLOSE  0.00
Gap, Inc. (The), 144A 3.625% 1.035% 16/05/2062 o0 ' :
01/10/2029 usb 6,390,000 4,928,456 0.03 ooy 1o RN, Series 2021-10 D R el 00
Gartner, Inc., 1444 4.5% 01/07/2028  USD 5, 267, 000 4,521,378 0.03  0.986% 16/05/2063 e ’ :
Gartner, Inc., 144A 3.625% GNMA, 10, FRN 0. 985% 16/06/2061  USD 12,439, 494 779,648 0.00
15/06/2029 UsD 2,474, 000 202125 0.0 GNMA, 10, FRN 0. 759% 16/07/2064  USD 12,059, 067 704,454 0.00
Gartner, Inc., 144A 3.75% o 1,521, 000 L5340 0.1 OWIA 10, FR0.696% 16/07/2061  USD 14,811, 396 888,015 0.01
01/10/2030 GNMA, 10, FRN 0. 771% 16/06/2064  USD 31,629, 681 1,608,519 0.0l
GCT LLC, 144A 4.75% 15/10/2028  USD 19,153, 000 15,874, 844 0.09  GNMA 7% 20/09/2053 USD 2,134, 825 1,984,972 0.01
GEO Group, Inc. (The) 10.5% o 5,420, 000 LO73,800 003 ONMMA 7% ‘20{10/2053 USsD 1,592, 608 1,481,286 0.01
30/06/2028 GNMA, FRN “AB” 4% 16/08/2063  USD 2,572, 805 2,212,615 0.01
g’éié%ﬁg%;l/z%rz?p Ld, 14 yop 1,693, 000 1,531,087 0.01 OUA PRV ‘AT 2.99%16/03/2055  USD 3,204,510 2,556,074 0.01
. ) / v i
Clattelter Corp.. 144 4. 75% Go Paddy Operating Co. LLC, 144A USD 9,150, 000 1,769, 021 0.01
15/11/2029 o ’ USD 4,679,000 2,912,878 0.02  3.5% 01/03/2029
. . Goldman Sachs Group, Inc. (The), FRN
g}%g?;g;)undmg LLC, 144A2.5% ) 955, 000 198, 18 0,00 5.839% 10/09/2024 usDh 10, 040, 000 9,056, 037 0.05
Glencore Funding LLC, 1444 2 6254 Golduan Schs Group, Ine. (Thel, BN, 8, 410,000 7,583,923 0.04
2353;(;5331”“ gL, LS00 usp 96,000 73,660 0.00  5.830% 21/10/2024 S PR :
Global Infrestructure Solutions, Inc. Golduan Sachs Group, L. (The), FRY— 5, 060, 000 4,143,801 0.02
1448 5 6754 01/06/%099 N ) 7,168, 000 5,923,977 0.03 15124 10/09/2027 Y Y '
R Goldman Sachs Group, Inc. (The), FRN
Global Infrastructure Solutions, Inc., ‘ i ' )
Mj;? 51;] 1135501411201131; olutions, Inc USD 5, 975, 000 4,419, 074 0.03 LSk 21/10/2027 UsD 105, 000 86, 748 0.00
N ) Goldnan Sachs Group, Inc. (The), FRY
(lobal Medical Response, Inc., 1444 UsD 4,990, 000 3521, 038 0.02 9 5 24/02/08 [IN)] 140, 000 117, 094 0.00

6.5% 01/10/2025
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Goldman Sachs Group, Inc. (The), FRN GS Nortgage Securities Trust, Series
3.615% 15/03/2028 Ush 8,550, 000 7, 408, 55T 0.04 07656 D", 1444 3. 243% usb 1, 750, 000 762, 750 0.00
Goliil?an Sgch/s Group, Inc. (The), FRN USD 85,000 64,030 0.00 10/05/2050 ‘
2.65% 21/10/2032 GSAMP Trust, FRN, Series 2007-SEAL UsD 1992 159 L 145,774 0.01
Goldman Sachs Group, Inc. (The), FRN ‘A, 144 5.7T% 25/12/2036 i P .
Ly UsD 6, 456, 000 5,191, 622 0.03 . . g
3.65% Perpetual GSAMP Trust, FRY, Series 2006-FM1 UsD 9 181. %1 1. 936, 448 0.01
Goldman Sachs Group, Inc. (The), FRN A2C7 5.79% 25/04/2036 P e :
) USsD 6,681, 000 5,381,778 0.03 . g
3.8% Perpetual GSAMP Trust, FRN, Series 2006-NC2 UsD 3 765, 323 1794030 0.01
Goldnan Sachs Group, Inc. (The), FRN ‘A2D” 5.95% 25/06/2036 Y T ’
) USsD 1, 487, 000 1,256,168 0.0l X g
4. 4% Perpetual GSAMP Trust, FRN, Series 2003-HE1 UsD 303911 977 406 0.00
Goldman Sachs Group, Inc. (The), FRN USD 4034000 5496, 944 0.02 M 6.717% 20/06/2033 ’ ’ ’
4,95% Perpetual H i ’ GSMSC Pass-Through Trust, FRN,
Goldman Sachs Group, Inc. (The), FRN Series 2008-2R “2A1" , 144A7.5%  USD 1,076, 446 153, 669 0.00
5,34 Perpetual Ush 3,186,000 2,818,028 0.02 959903
Goldman Sachs Group, Inc. (The), FRN GSR Mortgage Loan Trust, Series
7.5 Perpetual USD 12,526,000 11,834,049 0.07 s < 55k 05/12/03 LoD 81,665 54,870 0.00
Goodyear Tire & Rubber Co. (The) 5% GSR Mortgage Loan Trust, Series
31/05/2006 USD 2, 664, 000 2,312,523 0.01 gqer U5 505 25/07/2035 oD 335,163 295,024 0.00
Goodyear Tire & Rubber Co. (The) 5% 6SR Nortgage Loan Trust, Series
15072009 IS)] 8,204, 000 6,992,929 0.04  goap ‘o1’ 6% 25/02/203 oD 275,539 123,336 0.00
Goodyear Tire & Rubber Co. (The) GSR Mortgage Loan Trust, Series
5.95% 30/04/2031 Usp 3,979, 000 3,080,412 0.02 p0051F ‘on3 6% 25/02/2035 LoD 72,075 4,79 0.00
Goodyear Tire & Rubber Co. (The) GSR Mortgage Loan Trust, Series
5,95 15/07/2031 Usb 7,794, 000 6,396,818 0.04 0061 ‘9h9’ 6% 25/02/20% 0 181,871 218,380 0.00
Graham Packaging Co., Inc., 1444 GSR Mortgage Loan Trust, Series
7. 1954 15/08/208 UsD LEIZ OO0 L2091 0.01 gopgr I 6.25% 25/10/2086 o 918,812 908,763 0.00
a0y GSR Mortgage Loan Trust, Series
Gray Escrow I1, Inc., 144A 5.375%
L1 USD 515,000 3,520,097  0.02 2007-IF ‘A1 6425/01/2087 0 109,525 oLeT - 0.00
. / GSR Mortgage Loan Trust, FRN,
Gray Television, Inc., 144A Th
15/05/2027 Usb 18,430, 000 15,718,331 0.09  Series 2005-AR4 305" 4.496%  USD 900, 871 571,248 0.00
o - 25/07/2035
Gray Television, Inc., 144A 4.75%
15/10/2030 UsD 6,302, 000 4,293, 629 0.02  GSR Mortgage Loan Trust, FRY,
. Series 2005-AR3  ‘6A1’ 3.966%  USD 45,993 34,097 0.00
Great Lalfes Dredge & Dock Corp. , USD 684, 000 531, 930 0.00  25/05/2035
1444 5.25% 01/06/2029
Griffon Corp. 5.75% 01/03/2028  USD 11,600,000 10,282,173 0,06 oK Vortsage Loan Trust, FRY,
6 Vortgege Securities Trust, R\ Series 2005-AR7 ‘6A1" 4.511%  USD 438,853 350,281 0.00
Series 2012609 D', 1444 46015 USD 6,176,056 5,038,002 003 2o/11/20% ,
10/11/2015 Gulfport Enerey Corp., A e, 8,939, 004 8,171,356  0.05
GS’ ,\Ioir[gage Securities Trust, FRY, (1;7/102/2025 B ¢ % o Y .
Series 2015628 ‘D', 1444 4.3065  USD 2,500, 000 1,999,203 0.01 o TPOTT LNOTEYLOTP. Oh yyqp 9,920, 000 33,649 0.00
10/02/2018 15/10/2024 8
e . . Gulfport Energy Corp. 8%
S A—iortgage‘S?Curltleg Tru‘sE,‘ Series USD 1, 250, 000 786, 951 0.00  17/05/2026 UsDh 3,553, 399 3,248, 246 0.02
2015-6630 D™ 3. 384% 10/05/2050 Gulfport Enerey Operating Corp
S h-lortgageks?numies“ Tru’st,’ Series ) 9,200, 243 928, 885 0.01  6.375% 15/05/2025 § usDh 3, 358, 000 11, 391 0.00
N15-6634 D 2.979% 10/10/2048 Colfoort. Enerer Oooratine Cor
6S Vortgage Securities Trust, FAY, ] 372% 501 /;y)gep§ ) 11, 755, 000 39,874 0.00
Series 2017-655 ‘D", 1444 3.509%  USD 5, 156, 000 2,063, 630 0.01 Gi’P Ho‘lldin o 111 Corn. . 1444 4. 6254
10/03/2050 ¢ L ) 716, 000 589,161 0.00

01/05/2029
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Hanesbrands, Inc., 144A 4.875% HLF Financing SARL LLC, 144A
15/05,/2026 USD 5, 406, 000 4,720,519 0.03 4, 875% 01/06/2029 Ush 2,929, 000 2,087,012 0.01
Hanesbrands, Inc., 144A 9% Hologic, Inc., 144A 4.625%
15/02/2031 USD 2, 869, 000 2,552, 650 0.01 01/02/2028 Uush 1,746, 000 1,514, 490 0.01
HarborView Nortgage Loan Trust, Hologic, Inc., 144A 3.25% 15/02/2029 [IN)] 14, 726, 000 12, 084, 491 0.07
FRY, Series 2006-14 ‘IAIA" 5.83%  USD 6, 499, 382 5,555, 110 0.03  Home Equity Loan Trust, FRY, Series
25/01/2047 2007-FREL ‘2AV8™ 5. 7% 25/04/2037 USD 7,261,519 6,342,916 0.04
HarborView Nortgage Loan Trust, Home Equity Mortgage Loan
FRY, Series 2005-11 ‘241A° 6.09%  USD 145, 186 119, 842 0.00  Asset-Backed Trust, FRN, Series  USD 191, 008 155,678 0.00
19/08/2045 2004-C ‘M2 4.652% 25/03/2035
HarborView Mortgage Loan Trust, Home Equity Mortgage Loan
FRN “201A" 5. 67% 19/05/2036 UsD 7,834, 541 4,218,591 0.02 Asset-Backed Trust, FRN, Series ~ USD 332,699 261,027 0.00
HéETC Holdings, Inc., 144A 5.5% ) 19, 378, 000 17,299,959 0.10 2004-C ‘M3 4.652% 25/03/2035
15/07/2027 Howard Midstream Energy Partners USD 7.190. 000 6,823, 993 0.04
Hertz Corp. (The), 144A 4.625% LLC, 144A 8.875% 15/07/2028 e B ’
[IN)) 9,910, 000 8,034, 213 0. 05 .
01/12/2026 Hughes Satellite Systems Corp.
o UsD 7,516, 000 5,359, 342 0.03
Hertz Corp. (The), 144A 6% 6.625% 01/08/2026
UsD 10, 825, 000 880, 081 0.01 . .
15/01/2028 § Huntington Bancshares, Inc., FRN
Uush 8,816, 000 7,482, 545 0.04
Hertz Corp. (The), 144A 5% 8.535% Perpetual
USD 19,739, 000 14, 660, 954 0.08 . .
01/12/2029 Huntington National Bank (The), FRN USD 9 065, 000 9 648, 604 0.0
Hertz Corp. (The) 6.25% 15/10/2022 § ~ USD 2,690, 000 60, 750 0.00  5.699% 18/11/2025 T T ’
Hertz Corp. (The) 5.5% Hyundai Capital America, 144A 1.65%
15/10/2024 § USD 25,677, 000 579, 878 0.00 17/08/20%6 Ush 95, 000 77,985 0.00
Hertz Corp. (The) 7.125% Hyundai Capital America, 144A 2.1%
01/08/2026 § USD 12,215, 000 1, 048, 261 0.01 15,/08/2028 UsD 115,000 90, 831 0.00
Hess Midstream Operations LP, 144A Tcahn Enterprises LP 6.25%
5. 625 15/02/2026 USD 8, 440, 000 7,581,514 0. 04 15/05/2026 UsD 2,974, 000 2, 566, 456 0.01
Hess Midstream Operations LP, 144A iHeartCommunications, Inc., 144A
4,954 15,/02/20%0 UsD 5,607, 000 4,653, 833 0.03 5.95% 15/08/202 Ush 12,679, 000 9,112, 445 0.05
HF Sinclair Corp., 144A 6.375% iHeartCommunications, Inc. 6.375%
15/04/2027 USD 3,512,000 3,201, 830 0.02 0L/05/2026 Uush 28,133,078 21,744,429 0.12
HF Sinclair Corp., 144A 5% illeartCommunications, Inc. 8.375%
01/02/2028 USD 3, 185, 000 2,772,641 0.02 0L/05/207 Ush 10,002, 573 5,957, 946 0.03
Hilcorp Energy I LP, 144A 6.25% ILFC E-Capital Trust I, FRN, 144A
01/11/2028 USD 2,230, 000 2,008, 022 0.01 7.186% 21/12/2065 Ush 13,899, 000 9,351,823 0.05
Hilcorp Energy I LP, 144A 5. 75% ILFC E-Capital Trust 11, FRN, 144A
01/02/2029 USD 2,925, 000 2,556, 764 0.01 7.436% 21/12/2065 UsD 8,077, 000 5,679, 746 0.03
Hilcorp Energy I LP, 144A 6% Imola Merger Corp., 144A 4.75%
15/04/2030 USD 3,076, 000 2,699, 572 0.02 15/05/2029 Ush 26, 265, 000 22,481,219 0.13
Hilcorp Energy I LP, 144A 6. 25% Impac CMB Trust, FRN, Series 2004-5
15/04/2032 USD 2,562, 000 2,228,571 0.01 UL 619 25/10/203 UsD 45,518 40,174 0.00
Hilton Domestic Operating Co., Inc., Impac CMB Trust, FRN, Series 2005-1
1484 5,750 01052028 USD 3,458, 000 3,127,628 0.02 U 599 25/04/20% Ush 205, 300 170, 224 0.00
Hilton Domestic Operating Co., Inc., Impac CMB Trust, FRN, Series 2004-7
140 3,754 01/05/2009 USD 3,523, 000 2,955, 242 0.02 U 6.39% 25/11/203 Ush 211, 256 246,074 0.00
Hilton Domestic Operating Co., Inc., Impac CMB Trust, FRN, Series 2005-1
14 45 0L/05/ 2091 USD 2, 118, 000 1,753, 648 0.01 QT 609 25/04/20% Ush 224,781 185, 696 0.00
Hilton Domestic Operating Co., Inc. UsD 3,394, 000 9,914, 299 0.02 Impac CMB Trust, FRN, Series 2005-2 UsD 197,989 168, 558 0.00

4.875% 15/01/2030

1A 6.09% 25/04/2035
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%mpﬁyﬂ (i TT‘US'E,/FM’, Series 2004-5 ) 93, 986 82,310 0.00 J.P. Norgan Chi.iS&.} Commercial
12" 6. 34% 25/10/2034 Mortgage Securities Trust, FRN,
. . o ~USD 5,500, 000 3,106,159 0.02
Impac CMB Trust, FRN, Series ) 708, 879 582763 0.00 Series 2016-JP3 D", 1444 3.425%
2004-10 ‘21 6.11% 25/03/2035 ' ' ’ 15/08/2049
Impac Secured Assets CMN Owner J.P. Morgan Chase Commercial
Trust, Series 2003-2 ‘M’ 3.75%  USD 259,402 158,651 0.00  Jiortgage Securities Trust, FRL,
25/08/2033 Series WI3-C16 T, 1444 5,748 U0 6,000,000 3,105,991  0.02
Impac Secured Assets Trust, FRY, 15/12/2046
Series 20073 ‘AIB’ 5.95% UsD 1,375,935 1,065,211 0.01  Jp. orgen Chase Comercial
25/09/2037 Mortgage Securities Trust, FRN
Impac Secured Assets Trust, FRN, Series 2015’]}71 ‘E’ , 1444 4. 923% USD 3' 320’ 000 2’ 095’ 317 0.01
Series 20073 ‘AIC’ 6.19% USD 2,305, 622 1,765,832 0.01  y5/01/2019
25/09/203? J.P. Morgan Mortgage Trust, FRN,
Indyllac INDE Vortgage Loan Trust, ) 840,250 1,520,631 0,01 Series 200-06 ‘IAI' 3.8 USD 16,326 36,922 0.00
FRY ‘241" 3.437% 25/05/2036 25/12/20%4
IndyMac INDX Mortgage Loan Trust, 1.P. Morgan Yortgage Trust, FRY
FRY, Series 2005-MRI4 ‘214" 6.0%  USD 238,497 172,632 0.00 ¢ Coree 48T USD 16773 o4 0.0
?o,éoz{'zoslom Vortgage Loan Trust 2/11/20%
ndyMac INDX Mortgage Loan Trust,
. (o110 ) J.P. Morgan Mortgage Trust, FRY,
— U
g”o 459231;; H0E-ARS 31" 3.6626  USD 142,181 120,263 0.00 g ios o060 A1 44365 USD 1, 536, 086 970,045 0.01
oA 25/06/2036
IndyMac INDX Mortgage Loan Trust, 1.P. Norgan Yortgage Trust, FRY
EEVOQS%SS WAL G 5,96 USD 8,060,955 495,382 003 g o sae Uy sass USD 143,821 120,858 0.00
- 25/09/2035
Ingles Markets, Inc., 144A 4% .
USD 108, 000 86,411 0.00 J.P. Vorgan )
15/06/2031 I Morgan lortgege Trust, Series e, 2,436, 942 1,586,559 0.01
Installed Building Products, Inc., 200552 "2015° 6 25/09/203
1444 5. T5% 01/02/2028 UsD 987, 000 871,233 0.00 . P. organ Nortgage Trust, FRY,
IQVIA, Tnc., 1440 5% 15/10/2026  USD 16,261,000 14,564,384 0,08 Series 20071 "AIT 5.8 Usb 3, 665, 293 993,785 0.01
IQVIA, Inc., 1444 5% 15/05/2027  USD 6,543, 000 5,806,472 0.03  25/03/2097
IOVIA, Inc., 14446.5% 15/05/2030  USD 1,594,000 1,481,815  0.01 g P. MO;EZE Mf;“%aggi YTYT;MF%W . . -
Iron ountain, Inc., REIT, 1444 eries 2006-AT "2 4. 3621 : : -
L8758 15/08/2027 USD 9,253, 000 8,161,981 0.05  o5/01/2037
Tron Nountain, Inc., REIT, 1444 5.25% J.P. Morgan Nortgage Trust, FRN,
15/03/20%8 Usb 4, 361, 000 3,830,170 0.02 gories 200645 345" 4.473%  USD 902, 617 656,643 0.00
Tron Mountain, Inc., REIT, 1444 5% 25/08/2036
15/07/2028 Usb 6,718, 000 5, 831, 692 0.03 J.P. Morgan Mortgage Trust, FRN,
TronMountain, Inc., REIT, 144A 4.5% Series 2005-A8 ‘4A1" 4.814% [IN))] 981, 251 754, 607 0.00
5/0/081 USD 4,775,000 LULM3 .02 g o
17C Holdings Corp., 144A 2.95% J.P. Morgan Mortgage Trust, FRY,
14/05/2030 Ush 205,000 163,028 0.0 g ios g00r-41 ‘B 5.04%  USD 69,947 61,923 0.00
J.P. Norgan Alternative Loan Trust, 25/07/2035
FRY, Series 2006-A2 ‘1AL 5.83% USD 2,142,036 1,518, 801 0.01  J.P. Morgan Nortgage Trust, FRN,
25/05/2036 Series 2005-A3 ‘GAG" 4. 458% Ush 68, 609 61,200 0.00
J.P. Morgan Alternative Loan Trust, 25/06/2035
Series 200653 ‘A4’ 6.81% USD 4,467, 562 3,809,707 0.02  JELD-WEN, Inc., 144A 4.625%
5 082036 15/12/2095 UsD 3,399, 000 2,977,58  0.02
J.P. Norgan Alternative Loan Trust UsD 9,333,024 1,799, 105 0.01 JELD-WEN, Inc., 144A 4.875% USD 8,546, 000 7,351,815 0.04

45" 6.88% 25/05/2036

15/12/2027
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JPUBB Commercial Mortgage KFC Holding Co., 144A 4.75%
Securities Trust, FRY, Series 2015-C31  USD 980, 000 736,077 0.00  01/06/2027 USD 370,000 328,6%  0.00
B 4,624 15/08/2048 Kinetik Holdings LP, 1444 6.625%
JPBB Comnercial Vortgage 15/12/2028 Usb L7, 000 1,641,612 0.01
Securities Trust, FRY ‘C’ 4.37%  USD 3,000, 000 2,450,696 0.01  FKinetik Holdings LP, 1444 5.875%
15/01/2048 150672030 USD 4,676, 000 4,150,976 0.02
JPMBB Commercial Mortgage Knife River Corp., 144A 7.75%
Securities Trust, FRY, Series  USD 3,000, 000 2,002,756 0.0 g1/05/2031 Usb 3,337, 000 3,208,186 0.02
2015-C30 ‘C’ 4.229% 15/07/2048 Kontoor Brands, Inc., 144A 4.125%
JPBB Commercial Mortgage 15/11/2029 usb 1,092,000 892,964 0.01
Securities Trust, FRk ‘46368 USD 6,370,000 4,842,490 0.03 gory Ferry, 1444 4.625% 15/12/207  USD 1,093, 000 954,730 0.01
16/12/2048 LABL, Inc., 144 6.75% 15/07/20%6  USD 16,464,000 14,479,351 0.08
JPUBE Comercdl Yortgage = LABL, Tnc., 1444 10.5% 15/07/2027  USD 5,015,000 4,350,544 0.03
Securitos Trust, PV 0 47028 USD 5,000, 000 4,057,562 0.02 iator Caital Finance Holdings . 7 000 yo s 00
};{IB‘);”CZO“ .. LLLP, REIT, 1444 4.75% 15/06/2029 0% % :
b0 Lomnercial Hortgage Lamb Weston Holdings, Inc., 144A
S.;f”“ﬁ:i T;”(SB‘?% Flﬂgofe;(;j; WECT USD 1, 415, 000 990,755 0.01 4 eree' 105 08 ¢ UsD 820,000 723,168 0.00
1444 4,732 15/01/2 Lanb Weston Holdings, Inc., 1444
JPYB Comercil Vortgage 43'1“25%921%1 /;O;ongs e Usb 16,266,000 13,583,811  0.08
Securities Trust, AV D, 1443.87%  USD 1, 500, 000 L1202 001 Q,em bl T 1414
15/01/2048 N 1)) 1,076, 000 888,196 0.0l
. 4.375% 31/01/2032
JPMBB Commercial Mortgage R
Securities Trust. FRY. Series LB-UBS Commercial Mortgage Trust,
05 D 14 b g USD 2,997, 000 2,142,232 0.01  TRY, Series 2006-C6 ‘AT 5.452%  USD 4,014, 572 1,439,338 0.01
15/12/2048 i5/h 05/ 2<§9t -
JPIBB Comercial Uortgage ehman florigage 'TUSL, SET1ES gy 1,738, 388 810,936 0.00
Securities Trust, TR, Series 2016-C1  USD 1, 464, 500 1,018,512 0.01 5036'3 ; 1:‘2 6T% 25t/ og/ 2036
D144 402 17/03/2049 ehman Jlortgage ITust, SEries gy 7,811, 603 3,576,312 0.02
JPUBB Commercial Yortgage 2007-T “5AT" 6.5 25/08/2037
Securities Trust, Sevies 01015 F . USD 2,000, 000 1,369,655 0,01 Lchnan S Trust, Y, Series Ush 517, 395 133,396 0.00
44) 354 15/11/04 200575 “1A1A" 6.01%25/12/2035 ’ g
i J, J / 11] 2l « il v
JPUCC Commercial Mortgage Le}}mm} 18 Trust, FRY "IAIA™ 5.67h UsD 9,584, 322 2, 085, 988 0.01
Securities Trust, FRY, Series 2017-J%5  USD 5,000, 000 3,107,647 0,02 2/02/203
D, 1444 4.504% 15/03/2050 Lehman XS Trust, FRN, Series UsD 139195 389 913 0.00
JPUDB Commercial Nortgage 2005-5N ‘3AIA’ 5.7T%25/11/2035 ’ ! ’
Securities Trust, FRN ‘D’ , 1444  USD 2,500, 000 873,051 0.01 Leman XS Trust, FRY, Series
o 0458 15 2/5040 2006168 ‘Mt 5.85025/112016 USP 3,725,633 2,899,095 0.02
JPMorgan Chase & Co. 5. 5% LGI Homes, Inc., 1448 4% o 1,483,000 1,157,090 0.01
26/08/2042 USD 1,905 L33 0.00 15070009 483, 157, .
Kaiser Aluminum Corp., 144A 4.5% Liberty Interactive LLC 8. 25%
’ USD 5,280, 000 2,015,869 0.0l
01/06/2031 UsD 4,220,000 3,289,961 0.02 1 09/9030
FBR, ., T4 4754 30/09/2028  USD 597,000 502,081 0.00  Lions Gate Capital Holdings LLC, 1\ 4382, 000 Lo 0.02
Kennedy-Wilson, Inc. 4.75% 1444 5.5% 15/04/2029
USD 3,305, 000 2,495,932 0.0 . .
01/03/2029 Lithia Motors, Inc., 144A 4.375%
- USD 3,642,000 2,995,856 0.02
Kennedy-Wilson, Inc. 4.75% 15/01/2031
USD 1, 150, 000 827,221 0.00
01/02/2030 Live Nation Entertaimment, Inc., 1444 USD 7704000 6921 978 0.04
Fennedy-Wilson, Inc. 5% 01/03/2031  USD 6,972, 000 5,009,763 0.03 4,873 01/11/2024 e e :
0 . . .
KeyBank NA, FRN 5.722% UsD 9, 540, 000 8,522, 850 0.05 Live Nation Entertainment, Inc., 1444 UsD 8, 892, 000 7,985,902 0.05

14/06/2024

5. 625% 15/03/2026
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Live Nation Entertainment, Inc., 1444 Mastr Asset-Backed Securities Trust,
6.5% 15/05/2027 Ush 24,213,000 22, 303, 466 0.13 FRY, Series 2003-0PT1 ‘U3’ 9.595% [IN)] 1,124, 129 967,472 0.01
Llr?c.‘la‘flyon’Entertalnmem, Inc., 144 UsD 91,320, 000 18, 553, 696 0.11 25/12/2032 .
4.75% 15/10/2027 Mastr Asset-Backed Securities Trust,
Llfg‘.‘lap’on’Entertammem, Inc., 1444 ) 4,388, 000 3, 697, 290 0.02 RN Series 2005-NC1 ‘W4’ 6.61% UsD 469, 967 422,188 0.00
3.75% 15/01/2028 25/12/2034
Long Beach Nortgage Loan Trust, Vatador Resources Co. 5.875%
FRY, Series2003-4 I’ 6.49%  USD 150, 962 135,773 0.0 15/00/2026 UsD 2,769, 000 2,482,804 0.01
25/08/2033 Mattel, Inc., 144A 3.375%
Long Beach Mortgage Loan Trust, 61/04/‘2026 ’ USD 2,803, 000 2,410,810 0.01
FRY, Series 2004-3 “N2" 6.37%  USD 648, 447 570,006 0.0 yyye) Ty, 1444 5878 151920 USD 2,517,000 2,328,453  0.01
50/ 07/ 20§4,f‘ A Vattel, Tnc., 1444 3.75% 01/04/2020  USD 2,855,000 2,336,823 0.01
oulsiana-raciric Lorp., L 040 ' . . .
15/03/209 Ush 5, 564, 000 4,506, 878 0.03  Mauser Packagln% S(:l/utl‘ons Holding UsD 33,955,000 31,316,908 0.18
LPL Holdings, Inc., 1444 4. 625% Co-, LA T.8T5% 15105 2028
15/11/2027 USD 2,393, 000 2,092, 288 0.01  Mauser Packagin’g Sglut/lons Holding UsD 5,825, 000 5,185, 900 0.03
Lumen Technologies, Inc., 144A UsD 41, 085. 000 95937 398 0.14 510'(;’ M};ﬁﬁ“ 15{94'/20127 m
5. 125% 15/12/2026 e b ' corawliL L LAUCation, dnc., B yep 8, 465, 000 7,309,756 0.04
. " 5. 75% 01/08/2028
Lumen Technologies, Inc., 144A 4% UsD 14.990. 000 8 751 750 0.05 Yedline B or 1P, 1444 3, 8754
15/02/2027 o o ' oi /012202‘;""“” B I 28,506,000 23,346,437 0.13
Lumen Technologies, Inc., 144A 4.5%
e i1 / ! ! UsD 3, 835, 000 1,042, 535 0.0 pedli
10f01/2029h 1 g?%é;;&m"m I HASI0 sy om0 90,3751 0.05
Lumen Technologies, Inc., 144A
5.375% 15/06/2029 Usb 8,726,000 2,501, 690 0.01 i Lynch Alternative Note Asset
W/T Homes, Inc. 4.95% 01/02/2028  USD 4,340, 000 3,783,955 0.02  Trust, FRY, Series 2007-0AR3 ‘AL’ Ush 3,803,923 3,074, 900 0.02
Vacy’ s Retail Holdings LLC, 144A 5.66% 25/07/2047
5.875% 15/03/2030 USD 203,000 172,549 0.00 Merrill Lynch Mortgage Investors
Madison TAQ LLC, 144A 4.125% Trust, FRY, Series 2005-1 ‘242 [IN)] 147,617 118, 260 0.00
30/06/2028 USD 13,805,000 IL3T, 915 007wy o504 /9035
Madison TAQ LLC, 144A 5.875% Merrill Lynch Mortgage Investors
30/06/2029 UsD 9791, 000 7,815,411 0.04 Trust, Series 2006-AF2 ‘AF2’ 6.23% UsD 36, 335 13, 966 0.00
Magnolia 0il & Gas Operating LLC, 25/10/2036
, UsD 900, 000 793,528 0.00 =
1444 6% 01/08/2026 Verrill Lynch Mortgage Investors
Vallinckrodt International Finance 4 ~ USD 9, 926, 990 9,674, 825 0.06  Trust, FRY, Series 2003-0PTI Y1’ Ush 78, 085 61,228 0.00
Varriott Ownership Resorts, Inc., 6. 445% 95/07/2034
- Ush 1, 337, 000 1, 065, 681 0.01 » o L9 i
144A'4< 5 lb/06/2029 Merrill Lynch Mortgage Investors
Yarriott Omership Resorts, Inc. ) 936, 000 194,440 0,00 Trust, FRY, Series 20042 W' USD 7,177 41,342 0.00
4,754 16/01/2028 6671 25/08/20%
VasTec, Inc., 144A 4.5% 15/08/2028  USD 11, 879, 000 10, 091, 039 0. 06 : . -~
g ’ / ) S0 V9L VetLife Capital Trust IV, 1444 7.875%
ativ . [IN)] 6, 302, 000 6, 138, 932 0.04
;LSEWBM?T?;?“‘_EE;";T %23;55559““ USD 39, 640 32,86 0.00 /122067
\IAS?R m‘ 10 L OJT ! g Vetlife Securitization Trust, FRN,
BT Atemative Loan Trust, Series o) 182,512 111,093 0.00  Series 2017-14 ‘A", 1444 3% UsD 1,876, 250 1,592,934  0.01
2005-6 ‘142" 5.5% 25/12/2035 95/04/205
%ﬂ{;“?EKTWZ%LEZZSESEQ Sries ygp 521,651 57,812 0.00  Vetlife, Inc., FRY 3.85% Perpetual ~ USD 15,429,000 13,228,611 0.08
e . VetLife, Inc., FRN 5.875% Perpetual ~ USD 5,437,000 4, 836, 689 0.03
MASTR Alternative Loan Trust, Series UsD 5799 2 512 0.00 ieaels Cos.. Tnc, (The). 1444 5,254
M5 W 5754 55108055 : : 00 Michels (., . (The), WS ;) 711, 000 512,690 0.00
Vastr Asset-Backed Securities Trust, 01"/05’/20?8 o
T, Series 004001 W' 64455 USD 249,512 207,434 0.00 Mideontinent Comumications, 1A\ 5,610,000 4,933,303 0.03

25/09/2034

5. 375% 15/08/2027
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Mll@;age /Plu/s Holdings LLC, 144A UsD 6, 846, 000 6, 998, 450 0.04 Morgan Stanley .ABS Capltval I, (Inf.
6. 5% 20/06/2027 Trust, FRY, Series 2004-1C2 4"  USD 204, 465 185,867 0.00
Vi1l City Mortgage Loan Trust, FRY, 6.385% 25/07/2034
Series 162 AU, 1444 354 USD 611,803 503,943 0.00  yogan Stenley 43S Capital I, Tnc.
20/’05/’12003h 1 “ Trust, FRY, Series 2004-HE6 02" USD 608, 229 520,556 0.00
v\hn’efay s Technologies, Inc., 144A 5% UsD 760,000 657, 362 0.00 6.7 25/08/2034
3111‘2;)2}?2; TTLLC, 1444 5. 56 Morgan Stanley ABS Capital I, Inc.
0'(co ' : UsD 2,492, 000 1,998,417 0.01 Trust, FRY, Series 2004-HE7 02" USD 67,732 59,186 0.00
01/02/2030 6.415% 25/08/20%
\ohegan Tribal Gaming Authority, USD 5 951 000 4438, 399 0.03 Ml K S’ 1/ ABS Canital L 1
A 81 01/02/2006 o o ' Torgan F;in gy i zzgit:m ,‘\1121?' USD 191, 067 171,605 0.00
R , rust, FRN, Series - ) , , A
Nfg{ég%gig“h”’e’ fres, AT gy 5, 096, 000 4,360,568 0.03 494 25/09/20%
- MR Morgan Stanley ABS Capital I, Inc.
?gnggghhm e WS s 2,735,000 2,236,400 0.0 pqy pRy Series2000MC2 W2 USD 155,612 128,042 0.00
Nolina Healtheare, Inc., 1444 3.875% 7.27% 25/07/2034
15/05/20%0 UsD 50,000 39,488 000y Stanley 485 Capital 1, Inc.
Moog, Inc., 1444 4.25% 15/12/2027  USD 5,113, 000 4,365,887 0.03  Trust, FRY, Series 2000-1C3 42" USD 1,821,971 1,461,483 0.0l
Morgan Stanley, FRN 0.791% 3.938% 25/01/2035
USD 5,685, 000 5,120,460 0.03
22/01/2025 Morgan Stanley ABS Capital I, Inc.
Morgan Stanley, FRN 3.626 o) 11,216,000 10,072,207  0.06 Trust, FRY Series 2005-1EL 2’ USD 308, 674 258,100 0.00
17/04/2025 6. 175% 25/12/2034
Worgan Stanley, FRN 2.72% UsD 8, 345, 000 7,414, 563 0.04 Vorgan Stanley ABS Capital I, Inc.
52/ 07/ 250251 — Trust, FRY, Series 2004-1E6 93" USD 264,196 225,817 0.00
zil);fg‘;zogg“ o : UsD 5,850, 000 5,085,888 0.03  6.445% 25/08/2034
Vorgan Stanley, FRN 2. 63% Morgan Stanley ABS Capital I, Inc.
180206 : USDh 8,450, 000 7,388,798 0.04  Trust, FRY, Series 2000-1E8 ‘W' USD 714,411 643,914 0.00
6.595% 25/09/2034
Morgan Stanley, FRN 1.512% !
20/37/2027 y - e e ﬁorgan sﬁinlgy " gzgitiégl\léc USD 69,918 60,911 0.00
Morgan Stanley, FRN 4.21% rust, FRY, oeries cU04- ! ) i :
207047208 USD 120, 000 105,974 0.00 g 0 95/00/2031
Morgan Stanley, FRN 2.511% Morgan Stanley ABS Capital I, Inc.
20/10/2032 usb 150, 000 112,326 0.0 pgr BRY, Series 200501 ‘W USD 12,311 62,9% 0.0
5 95/01/
Morgan Stanley, FRN 5.948% USD 10, 360, 000 9,502, 108 0.05 6.235% 25/01/2035
19/01/2038 Morgan Stanley Bank NA 4. 754% USD 9. 080. 000 L 877, 822 0.01
Morgan Stanley, FRN 5.875% UsD 6, 983, 000 6, 061,932 0.03 21/04/2026 '
Perpetual Morgan Stanley Bank of America
Yorgan Stanley ABS Capital I, Inc. Merrill Lynch Trust, FRY, Series ~ USD 2, 675, 000 1,994,785 0.01
TIUSE, FK/N, ’Series 2003-HE3 ‘Mly USDh 30, 773 27, 655 0.00 2014-C16 ‘C’ 4' 785% 15/06/2047
6.4% 25/10/2033 . Morgan Stanley Bank of America
¥°Yga“ s&;nlsey _ABSZ%%?_;?OI"ITE~ D _— wog6s g.p Merrill Loneh Trust, FRY, Series  USD 2,000, 000 1,668,865 0.01
st FRY, Series 2005-4C10 ’ ’ 00 a7 o 4408 15/08/2007
6.49% 25/10/2033 .
Vorgan Stanley ABS Capital I, Inc Norgan Stanley Bank of Anerica
Trust, PR, Series 200-KC3 UL’ USD 1, 156, 226 Loas,765 001 Jeill LchTrust, RN C' 451 USD 4,522,000 3,430,642 0.02
£.268% 25/03/2034 15/10/2048 ,
Norgan Stanley ABS Capital I, Inc. lorgan Stanley Bark of Ameu?a
Verrill Lynch Trust, Y ‘C’ 4.271%  USD 6,870, 000 5,192,250  0.03

Trust, FRN, Series 2004-NC5 ‘1 USD 1,188, 115 1,017,011 0.01
6.37% 25/05/2034

1/12/2049
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Morgan Stanley Bank of America \PH Acquisition Holdings LLC, 1444
Merrill Lynch Trust, FRYN, Series 5.75% 01/11/2028 USD 4,377, 000 3,268, 476 0.02

o i USD 3,850, 000 3,259, 347 0.02 .
2014-C14 D", 144A 5.037% Mueller Water Products, Inc., 144A UsD 5 510. 000 4 566, 456 0.03
15/02/2047 4% 15/06/2029 R R .
Morgan Stanley Bank of America Nabors Industries, Inc. 5.75% UsD 3.930. 000 3551, 171 0.02
Merrill Lynch Trust, FRY, Series USD £80. 000 517 586 0.00 01/02/2025 T T !
2014-C15 D", 144A 5.011% ’ ’ ) Nationstar Mortgage Holdings, Inc.,
o e USD 9,571, 000 2,307,467 0.01
Morgan Stanley Bank of Anerica Natlonstgr ,\Iolrtgage Holdings, Inc., UsD 9 165,000 7 986,838 0.05
Verrill Lynch Trust, Series 2014C19  USD 7,000, 000 5,242,863 0,03 1444550 15/0872028
DA 3,25 15/12/2047 Namor:sta{ }Iorrtgag? Holdings, Inc., UsD 1,906, 000 1,023, 975 0.02
Norgan Stanley Bank of America 144’} 5.125% 16/12/2030 }
errill Lyneh Trust D’ , 1444 3.071%  USD 5,000,000 3,858,033  0.02 [Nationsterlorteage loldings, Inc., ) 8,240,000 6,939,085  0.04
- 1444 5. 5% 15/11/2031 e P
Vorgan Stanley Bank of America NCR Atleos Corp., 1444 9. 5% Ush 9,209, 000 8,846, 089 0.05
Verri 11 Ly Trust, PR, Series 000 L6 0ol 01/04/2029
015023 D, 1444 4.138% o o (b NCR Voyix Corp., 1444 5% gy 9,290, 000 7,940,906 0.05
15/07/2050 01/10/2028 o s
organ Stanley Bank of Anerica Tg'}o‘%;’;;m” VAR 125% gy 8, 395, 000 7,221,513 0.04
Verrill Lynch Trust, Series 2015-C24 USD 5,000, 000 3,795,371 0.02 NESCO floldings 11, 1 LA, 54
U, 1444 32575 15/06/2048 501 /200291%5 e RS g 7,446,000 6,271,220  0.04
Norgan Stanley Bank of Anerica New Albertsons LP 7. 75%
Verrill Lynch Trust, Series 2015-C26  USD 1, 000, 000 658,910 0.00 15/06/2026 S0 usp 4,930, 000 4,536, 958 0.03
7, L4043, 060 15/10/208 New Albertsons LP 6. 625%
Vorgan Stanley Bank of America 01/06/2028 : usb 1,005, 000 917,428 0.01
Werrill Lynch Trust, Series 2012-C5  USD 2,000, 000 1, 468, 203 0.01
. e o s i New Albertsons LP 7. 45%
6, 1440 4.5% 1?,/08,2043 ‘ 01/08/2029 [IN))] 1,469, 000 1,371, 631 0.01
Yorgan Stanley Capital T Trust, FRN, New Albertsons LP 8% 01/05/2031  USD 787,000 7,622,115 0.04
Series 2018-MP D", 1444 4.276% Ush 1, 160, 000 700, 332 0.00 New Century Home Equity Loan
L/07/2040 . Trust, FRY, Series 2004-1 ‘NI USD 2,019,118 1,821,431 0.01
Norgan “Stimyley’ Capital T Trust °E', USD 5, 200, 000 9,645,873 0.0z 6.355% 25/05/2034
144 3% 15/10/2051 New Century Home Equity Loan
Yorgan Stanley Yortgage Loan Trust, Trust, FRY, Series 2004-4 W USD 2,130, 344 1,859,580 0.01
FR, Series 20049 ‘1A’ 5.203%  USD 97, 688 88,962 0.00 g 935 25/02/2035
25/11/2034 New Century Home Equity Loan
Yorgan Stanley Mortgage Loan Trust, Trust, FRY, Series 20042 ‘W2" 6.4%  USD 23,966 21,511 0.00
Series 2005-4 ‘14" 5% 25/08/2035 UsD 5,201 4,456 0.00 95/08/2034
Nlorgan Stanley Mortgage Loan Trust, New Century Home Equity Loan
Series 2006-2 ‘1A 5.25% 25/02/2021 usb 328,419 261,179 0.00 Trust, FRY, Series 2004-3 ‘M2’ [IN)] 165, 755 143, 105 0.00
Vorgan Stanley Mortgage Loan Trust, 6. 445% 25/11/2034
FRN, Series 2007-5A ‘242" 5.77%  USD 2,732,354 530, 266 0.00  New Century Home Equity Loan
25/02/2037 Trust, FRY, Series 2004-4 ‘W2’ [IN)] 35, 205 32,054 0.00
VortgageIT Mortgage Loan Trust, 6. 265% 25/02/2035
FRY, Series 2006-1 ‘1A2" 5.87%  USD 3,291, 759 2,183,217 0.01  New Residential Mortgage Loan
25/04/2036 Trust, FRY, Series 2018-24 ‘A", 1444 USD 2,523, 866 2,215,712 0.01
Noss Creek Resources Holdings, Inc., 4.5% 25/02/2058
1447 7.5% 15/01/2026 UsD 4,029, 000 3,633, 584 0.02 New Residential Nortgage Loan

i Trust, FRY, Series 2018-14 ‘A1A’,  USD 2,118,126 1,826, 030 0.01

Noss Creek Resources Holdings, Inc., USD 1, 152, 000 1, 068, 889 0.01 s eries

1444 10.5% 15/05/2027

1440 4% 25/12/2057



JPEIHUAVRARAUR T X = A—N)L- A H L TR

| 54

JPMorgan Investment Funds — Global Income Fund

RERMIFAEME ()

2023F12R31BRTE
HEEIC HEEI
a9 a%Hd
BEMR BE HKE/EESE Bl (a-—n) 8% BERNR BE HBE/EELE Kl (a—0) 8 %)
New Residential Mortgage Loan NRG Energy, Inc., 144A 3.375%
Trust, FRN ‘AIC’ , 144A 3%  USD 8,281, 575 6, 887, 265 0.04  15/02/2029 USD 1,260,000 5,709, 347 0.03
25/05/2058 NRG Energy, Inc., 144A 5.25%
New Residential Mortgage Loan 15/06/2029 UsD 14, 624,000 12,809, 3% 0.07
Trust, 10, FRY, Series 201834 ‘AIIC’,  USD 2, 865, 425 90, 788 0.00  NRG Energy, Inc., 144A 3.625%
41 .58 5/05/2058 15/02/2031 UsD 3,527, 000 2,744, 323 0.02
" 59%01/04/
Newell Brands, Inc. 5.2% 01/04/2026  USD 20, 819, 000 18, 520, 223 0.11  NRG Energy, Inc., 144A 3.875% UsD 776,000 600, 909 0.00
Newell Brands, Inc. 6.375% 15/02/2032
USD 1,515, 000 1, 365, 261 0.01
15/09/2027 NRG Energy, Inc., 144A 7%
UsD 4,414, 000 4,221,510 0.02
Newell Brands, Inc. 6.625% USD L 515. 000 1 365. 280 0.01 15/03/2033
15/09/2029 B B ' NRZ Excess Spread-Collateralized
Newell Brands, Inc. 6.375% Notes, Series 2021-FHT1 ‘A", 1444 USD 627,013 526, 456 0.00
01/04/2036 USD 9,581, 000 7,927, 067 0.05 31048 25/07/2026
News Corp., 144A 3.875% NRZ Excess Spread-Collateralized
15/05/2029 UsD 13, 684, 000 11, 383, 680 0.07 Notes, Series 2021-FNT2 ‘A", 1444 USD 3,129,673 2,626, 314 0.02
News Corp., 144A 5.125% 15/02/202  USD 4,493, 000 3,860, 195 0.02  3.228% 25/05/2026
Nexstar Media, Inc., 144A 5.625% ON Semiconductor Corp., 144A
15/07/2027 UsD 32,999, 000 28,945, 682 0.17 3. 875% 01/09/2028 UsD 15,779, 000 13,233,218 0.08
Nexstar Media, Inc., 144A 4. 75% OneMain Finance Corp. 6.875%
01/11/2028 USD 17,179, 000 14,322, 399 0.08 15/03/9025 UsD 2, 265, 000 2,057,947 0.01
NextEra Energy Capital Holdings, Inc. OneMain Finance Corp. 7.125%
6. 0514 01/03/20% USD 3,700, 000 3,373, 046 0.02 15/03/9026 UsD 9,651, 000 8,890, 001 0.05
NextEra Energy Capital Holdings, Inc., Opteun Mortgage Acceptance Corp.
FRY 5. 65% 01/05/2079 UsD 7,816, 000 6,654, 3% 0.04 Trust, FRY, Series 2006-1 ‘1ACl’ Ush 1,272,761 1,052, 830 0.01
NextEra ﬁne—rg)' Capltal Holdings, Inc., ) 9,379, 000 1,835,231 0.01 6. 07.% 25/04/2036
FRY 3.8% 15/03/2082 Option Care Health, Inc., 144A
. - P UsD 245,000 202, 201 0.00
NextEra Energy Operating Partners USD 3770000 3360, 565 0.02 4,375% 31/10/2029
LP, 144A 4.25% 15/07/2024 B B ' Option One Mortgage Acceptance
NextEra Energy Operating Partners Corp., FRY, Series 2003-5 ‘A2 6.11%  USD 149,072 132,237 0.00
1P, 144A 4.25% 15/09/2024 UsD 137,000 120, 090 0.00 25/08/2033
NextEra Energy Operating Partners Option One Mortgage Acceptance
LP, 144A 4.5% 15/09/2027 UsD 2,196,000 1, 914, 060 0.01 Corp., FRY, Series 2003-5 ‘M1’ Ush 258, 840 262,927 0.00
NGL Energy Operating LLC, 144A 6. 445% 25/08/2033
7.5% 01/02/2026 Ush 4,942,000 4,510,832 0.03 Option One Mortgage Acceptance
NG Holding Co., Inc., 144A7.125% Corp., FRY, Series 2003-5 ‘M2’ Ush 2,582 3,837 0.00
01/04/2026 UsD 19,935, 000 17,332, 691 0.10 7.795% 25/08/2033
NMI Holdings, Inc., 144A7.375% Option One Mortgage Loan Trust
01/06/2025 UsD 1, 098, 000 996,802 0.01 FRY, Series 2004-3 ‘M2’ 6.325%  USD 335, 787 294,172 0.00
Nomura Asset Acceptance Corp. 25/11/2034
Alternative Loan Trust, Series USD 373 332 0.00 Organon & Co., 144A 4.125%
2005-WF1 ‘245" 5.659% 25/03/2035 30/04/2028 USD 16, 569, 000 13,767, 3% 0.08
Northern 0il and Gas, Inc., 144A Organon & Co., 144A 5.125%
8, 195% 01/03/2028 USD 4,767, 000 4, 364, 488 0.03 30/04/2031 Ush 10, 400, 000 8,021, 505 0.05
Novelis Corp., 144A 3.25% Outfront Media Capital LLC, 144A 5%
15/11/2026 USD 5, 286, 000 4,493, 450 0.03 15/08/2027 Ush 2,591, 000 2,268, 379 0.01
Novelis Corp., 144A 4.75% Outfront Media Capital LLC, 144A
30/01/2030 USD 8, 255, 000 6,994, 379 0.04 1,95% 15/01/2029 Ush 2,717,000 2,205, 363 0.01
Novelis Corp., 144A 3.875% UsD 2,615, 000 2,108, 206 0.01 Outfront Media Capital LLC, 144A UsD 1, 260, 000 1,016, 840 0.01

15/08/2031

4.625% 15/03/2030
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Outfront Media Capital LLC, 144A Pike Corp., 144A 5.5% 01/09/2028  USD 5, 143, 000 4,476, 425 0.03
7. 375% 15/02/2031 UsD 3,756,000 3,572, 370 0.02 Pike Corp., 144A 8.625% 31/01/2031  USD 2,318,000 2,209, 789 0.01
Owens & Minor, Inc., 144A4.5% Pitney Bowes, Inc., 144A 6.875%
31/03/2029 USD 10, 208, 000 8,071, 063 0. 05 15/03/2027 Ush 4,494, 000 3,821, 179 0.02
Owens & Minor, Inc., 144A 6.625% Pitney Bowes, Inc., 144A 7.25%
01L/04/2030 USD 6, 208, 000 5, 364, 088 0.03 15/03/2029 Ush 1,130, 000 875, 117 0.01
Owens-Brockway Glass Container, Playtika Holding Corp., 1444 4.25%
Tnc., 1443 6.625% 13/05/2027 USD 5,299, 000 4,798, 533 0.03 15,/03/2029 Ush 5, 648, 000 4, 456, 566 0.03
Pactiv Evergreen Group Issuer, Inc., PM General Purchaser LLC, 144A
141 1510/ USD 10,617, 000 8,960, 020 0. 05 9. 5% 01/10/2028 UsD 5, 141, 000 4,715,044 0.03
Papa John' s International, Inc., 1444 PNC Financial Services Group, Inc.
3§75 15/09/2009 USD 970, 000 775, 867 0.00 (The), FRY 5. 3545 02/12/2028 UsD 1,475,000 1,348,519 0.01
Par Pharmaceutical, Inc., 1444 8.5% PNC Financial Services Group, Inc.
01/04/2027 § USD 15, 641, 000 9,057,015 0. 05 (The), FRY 3.4% Perpetual UsD 20, 985, 000 15,232, 851 0.09
Paramount Global 4.2% 19(05/2032 USD 205, 000 165,615 0.00  PNC Financial S’ervlces Group, Inc. UsD 4,615, 000 4,057, 407 0.02
Paramount Global, FRN 6.25% (The), FRN 6.2% Perpetual
USD 14, 030, 000 11, 115, 429 0.06 e )
28/02/2057 PNC Financial Services Group, Inc.
) Ush 1,729, 000 1,562, 312 0.01
Paramount Global, FRN 6.375% USD 7. 460, 000 6. 068, 467 0.03 (The), FRN 8.679% Perpetual
30/03/2062 T B ’ PNVAC FNSR Issuer Trust, FRN,
Park-Ohio Industries, Inc. 6.625% Series 2018612 ‘A’ , 1444 8.857%  USD 286, 538 259, 177 0.00
15/04/2097 USD 442,000 371,105 0.00 95/08/20%5
Patrick Industries, Inc., 1444 7.5% PNMAC FMSR Issuer Trust, FRN,
15/10/2027 Ush 4,205, 000 3,812, 364 0.02 Series 2022-GT1 ‘A’ , 1444 9.587%  USD 1,500, 000 1,357,678 0.01
Pa‘gr};k Industries, Inc., 144A 4.75% ) 774, 000 640,072 0.00 25/00,’2027l /
01/05/2029 Post Holdings, Inc., 144A 5. 75%
. - UsD 2, 160, 000 1,939,911 0.01
PBF Holding Co. LLC, 144A 7.875% 01/03/2027
i USD 100, 000 92,103 0.00 . R
15/09/2030 Post Holdings, Inc., 144 5.625%
L . Uush 10, 121, 000 9,068, 514 0.05
PennyMac Financial Services, Inc., 15/01/2028
I USD 1, 794, 000 1,500, 018 0.01 . ,
144A 5. 75% 15/09/2031 Post Holdings, Inc., 144A 5.5% UsD 14625, 000 12.781. 813 0.07
People” s Choice Home Loan 15/12/2029 e S :
Securities Trust, FRY, Series 2004-2 USDh 1, 050, 705 834,044 0.01  Post Holdings, Inc., 1444 4.625%
W3 7.195% 26/10/2034 15/04/2030 USD 8, 480,000 7,079, 544 0.04
Performance Food Group, Inc., 144A Presidio Holdings, Inc., 144A 4.875%
6,875 01/05/2025 UsD 875,000 795, 314 0.00 0L/t Ush 5,058, 000 4,476, 320 0.03
Performance Food Group, Inc., 144A Prestige Brands, Inc., 144A 5.125%
5.5 15/10/2027 UsD 10, 306, 000 9, 184,076 0. 05 15/01/20%8 Ush 1,985, 000 1,743, 052 0.01
Performance Food Group, Inc., 1444 Prestige Brands, Inc., 144A 3.75%
1,955 01/08/2029 USD 14, 222, 000 11,777,178 0.07 01/04/2031 UsD 3,601, 000 2,865, 430 0.02
Permian Resources Operating LLC, Prime Security Services Borrower
1444 8% 15/04/2027 USD 50, 000 46, 822 0.00 LLC, 1441 5. T5% 15/04/2026 Uush 20, 959, 000 18,979, 065 0.11
Permian Resources Operating LLC, Prime Security Services Borrower
144 T 15/01/2032 USD 6,501, 000 6,073, 421 0.03 LLC, 1441 3. 375% 31/08/2027 Ush 9, 089, 000 7,608, 801 0.04
PetSmart, Inc., 144A 4.75% PROG Holdings, Inc., 144A 6%
15/02/2098 USD 19, 746, 000 16, 741, 383 0.10 15/11/2029 Ush 4,226, 000 3,522,793 0.02
PetSmart, Inc., 144A 7.75% Progressive Corp. (The), FRN 8. 185%
15/02/2029 USD 8, 445, 000 7,459, 162 0. 04 Perpetual Ush 7, 346, 000 6,594, 478 0.04
PGT Innovations, Inc., 1444 4.375% Prudential Financial, Inc., FRY 5. 125%
01/10/2029 USD 4,242, 000 3,836, 347 0.02 01032052 UsD 3,395, 000 2,885,974 0.02
Physicians Realty LP, REIT 2.625% UsD 30,000 29,311 0.00 Prudential Financial, Inc., FRN 6.75% UsD 10, 214, 000 9,632, 851 0.06

01/11/2031

01/03/203
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PIC, Tnc., 1444 3.625% 15/02/2025  USD 1,771, 000 1,565,433 0.01  Regal Rexnord Corp., 1444 6. 05%
PIC, Inc., 1444 4% 15/02/2028  USD 100, 000 85,688 0.00 15/04/2028 USD 9,735, 000 8,901,907 0.05
QVC, Inc. 5.45% 15/08/2034  USD 3,910, 000 2,125,917 0.01  Regal Rexnord Corp., 144A 6.3%
RALI Series 2003-0520 Trust, Series 15/02/2030 UsD 4,127, 000 3,827,001 0.02
e USD 118 0 0.00
2003-0520 5% 25/11/2042 Regal Rexnord Corp., 144A 6.4% UsD 5. 777, 000 5. 447 938 0.03
RALT Trust, FRN, Series 2007-QHT UsD 9 042386 1677, 956 0.01 15/04/2033 D P :
‘1A 5.97% 25/08/2037 ) T Y ' Renaissance Home Equity Loan Trust,
RAI Trust, Sevies 2008483 ‘0" 796,183 611662 0.00 PRV Series 2003-1 ‘W’ 697  USD 241, 591 201,669 0.00
6% 25/03/2036 ’ ’ ' 95/06/2033
RALT Trust ‘1897 5.5% 25/02/2036  USD 2,254, 184 L67,420  0.01  Boaissance flone Bouity Loan Trust,
RALT Trust, FR, Series 2006-004 FRY, Series 2003-4 ‘U’ 6.745%  USD 665, 871 537,271 0.00
EIRRE I USD 1, 383, 659 1,098,583 0.01 o
M:E Frl{s}, ERN,_SEHES 2005001 AL UsD 1,947,533 1,321,822 0.01 Renaissance Home Equity Loan Trust,
QAH%TZNO&’ZUS? - Series 20034 WP 62444 UsD 342, 284 275,740 0.00
S I ysp 4,044,183 2,787,965 0.02  25/03/2034
ot i . Residential Asset Securitization Trust,
'fi%;,T“;s;T{Rgé /225;3362006’9510 USD 1, 945, 087 830,786 0.01 Series M6 0 BB U 6,496,575 3,035,047 0.02
o o Residential Asset Securitization Trust,
?E“Ia Ef‘fﬁﬂ,ozggm MBI A s 2,880,190 2,133,989 0.0 Series WS W' 6 50AH D 2 559, 206 L4067 0.01
K.kLi }0" 'tJNS WS N 6 Residential Asset Securitization Trust,
o5f04f;;;6' enes " usp 198, 362 141,515 0.00  Series 2054 A1’ 3.5 UsD 41,771 18,653 0.00
s 5/12/20%
E“;;%Tg%ffgﬁse““200' S usp 1,218, 683 800,442 0.00 Hesidentiel dsset Secritization Tns,
RALL Trust, FRY ‘422 5.06% o Lsos Lsmom .01 Usb 521, 588 315,066 0.00
25/07/2035 PO » 0% '
2;:%5%1?2’035;““ T 1,919, 435 1,384,204 0.01 g 25/10/20% USD 2,631,859 1,790,890  0.01
T g et G RANS Trust, FRY, Series 2006-544
RALT Trust, Series 2005-Q517 “A3" 6% i
i UsD 9,007 T66L 000w’ 555 25/11/2096 Ush 89, 112 G240 0.00
RALI Trust ‘A3’ 6%25/06/2036  USD 2,322, 610 1,619,319 0.01 g{:”é}%?”;gg:mes 20656 AL ) 1,179,993 84703 0.01
RALT Trust, Series 2006-0517 “A5" 6% h 25/01/
5 19/005% UsD 1,435, 152 1,057,768 001 ppyST Trust, Series 2005-57 ‘A6’ 1sD %0076 212 0.0
RALL Trust ‘45" 6.25% 25/02/2037  USD 3,819, 255 2,674,371 0,02 0.5% 235/11/203 ' ' ’
RALL Trust, Series 2006-QS1 ‘AT’ RHP Hotel Properties LP, REIT, 144A
5750 25/01/20% usp 2,284,315 1,680,805 0.01 1 9s4 15/07/2008 UsD 2,511,000 2,359,731 0.01
ies 2007 ‘AT 6 RHP Hotel Properties LP, REIT, 144A
o Seies TS AT g 2005105 LAL25 001 g ot USD 13,464,000 11,315,271 0.0
o Seies TS 00 g 1 Lssse  oor e PP ETEEE Cuey g o wanssm o
RAMP Trust, FRN, Series 2002-RS2 RingCentral, Inc., 144A 8.5%
SIS’ 4,518 25/03/2052 UsD 83, 641 B0 0.00 | eci USD 7,090, 000 6,555,752 0.04
Range Resources Corp., 144A 4. 75% Ritchie Bros Holdings, Inc., 144A
157072030 USD 2,533, 000 2124808 001 Lt e USD 2,831, 000 2,635,284 0.02
Range Resources Corp. 8.25% Ritchie Bros Holdings, Inc., 144A
15/01/20% UsD 9,127, 000 855,62 0.05 USD 4,718, 000 4,564,580 0,03
Realogy Group LLC, 144A 5. 25% Rite Aid Corp., 144A 7. 5%
15/04/2030 USD 13, 253, 000 BIEH0 0.0 e USD 7,910, 000 5,061,860 0.03
fifg; /l;%};%“d Corp., HIA6.05% ;1) 4,780,000 4,365,505  0.03 ‘l‘é‘;“;gzgg" 144 8 USD 17,296,000 10,970,665 0.0
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Rithm Capital Corp., REIT, 144A Seasoned Credit Risk Transfer Trust,
6. 25% 15/10/2025 UsD 272,000 242,139 0.00 10, FRY, Series 2017-3 ‘AI0" 0% UsD 182, 726, 163 103, 330 0.00
_— 10 Jone
R?cket Mortgage LLC, 144A 2.875% ) 5,820, 000 4,873,737 0.03 25/07/2056 ‘
15/10/2026 Seallorld Parks & Entertainment, USD 9939 000 L 884 609 0.01
Rocket Nortgage LLC, 144A 3.625% USD 7 951000 6. 504, 386 0.04 Inc., 144A 5.25% 15/08/2029 B U ’
01/03/2029 T Y ' Securitized Asset-Backed Receivables
Rocket Mortgage LLC, 144A 4% LLC Trust, FRY, Series 2005-0P1 ‘J2" [IN))] 777, 161 614, 027 0.00
15/10/2033 Ush 1,005, 000 775,171 0.00 6. 145% 25/01/2035
Rockies Express Pipeline LLC, 144A Sempra Energy, FRN 4.125%
4.8% 15/05/20%0 UsD 2, 385, 000 1,984, 887 0.01 01/04/2052 UsD 8,774, 000 6,841, 412 0.04
. o oony 0/
P Escron Tssuer LLG THIAS. 250 gy 4,230, 000 3,000,314 0.0p Sempra Energy, FRVA.8THh g, 9,669, 000 8,571,388  0.05
15/12/2025 Perpetual
RX0, Inc., 144A7.5%15/11/2027  USD 5,980, 000 5,579, 335 0.03 Sm@{MMmeIm,MA UsD 1,996, 000 1,588,945 0.01
Sabre GLBL, Inc., 144A 8.625% 3.75% 15/02/2031
UsD 1,926, 000 1, 581, 669 0.01 ) .
01/06/2027 Sequoia Mortgage Trust, FRY, Series USD 519,975 403, 129 0.00
Sabre GLBL, Inc., 144A 11.25% 2007-3 “1A1" 5.872% 20/07/2036 ’ ! ’
UsD 1,101, 000 977,895 0.01
15/12/2027 Shutterfly Finance LLC, 1444 8.5%
o UsD 26, 244, 299 17,078, 647 0.10
Santander Bank Auto Credit-Linked 01/10/2027
o o USD 289, 313 261,721 0.00 . '
Notes ‘B, 144A 6. 451% 15/12/2032 Shutterfly Finance LLC, 1444 9.75%
o Y Ush 3,411, 333 3,068, 844 0.02
Santander Bank Auto Credit-Linked 01/10/2027
: (w V 1E (10 f UsD 259,693 235,405 0.00 R .
Notes "C, 1444 6.986% 15/12/2032 Sinclair Television Group, Inc., 1444
o £ 1950 15/00 /o007 Ush 5, 465, 000 4,410, 655 0.03
Santander Bank Auto Credit-Linked 5, 125% 15/02/202
. o = vatl 15 /10 USD 1,875, 000 1,700, 804 0.01 P .
Notes 'C", 1444 5.933% 15/12/2033 Sinclair Television Group, Inc., 1444
o R USh 4,089, 000 2,728,549 0.02
Santander Bank Auto Credit-Linked 5.5% 01/03/2030
; o L 1E 110 UsD 239, 717 219, 322 0.00 .. .. .
Notes ‘D", 144A 8.197% 15/12/2032 Sinclair Television Group, Inc., 1444
e o) [IN))] 3,415, 000 2,163, 281 0.01
Santander Bank Auto Credit-Linked 4.125% 01/12/2030
o / 1F 1/ USD 134, 324 122,932 0.00 . )
Notes ‘E', 1444 11.366% 15/12/2032 Sirius XM Radio, Inc., 1444 3. 125% USD 1. 150. 000 977,076 0.01
Saxon Asset Securities Trust, FRN, 01/09/2026 T ’
Series 2003-3 WI' 4.188% Ush 1,171, 889 1,023, 216 0.01  Sirius XMRadio, Inc., 144A 5%
95/19/20% 01/08/2027 UsD 19, 186, 000 16, 737, 587 0.10
Saxon Asset Securities Trust, FRY, Sirius XMRadio, Inc., 144A 4%
Series 2004-2 WV2' 4.129% Ush 82,442 75,935 0.00 15/07/2028 Usb 45,201,000 37,992, 673 0.22
25/08/2035 o Sirius XM Radio, Inc., 144A 5.5% UsD 16, 568, 000 14, 496, 531 0.08
SBA Communications Corp., REIT 01/07/2029
. USD 2,150, 000 1,864, 141 0.01 e .
3.875% 15/02/2027 Sirius XM Radio, Inc., 1444 4. 125%
L USh 100, 000 80,514 0.00
SBA Communications Corp., REIT 01/07/2030
, UsD 3,018, 000 2,449, 982 0.01 e 1
3.125% 01/02/2029 Sirius XM Radio, Inc., 1444 3.875%
. [IN))] 2,449, 000 1,899, 437 0.01
SBA Small Business Investment Cos. 01/09/2031
o L e USD 1,931, 495 1, 750, 885 0.01 .
1" 5.168% 10/03/2033 Six Flags Entertainment Corp., 144A
. - Sty te g g [IN))] 2,900, 000 2,562, 814 0.01
Scotts Miracle-Gro Co. (The) 4.5% 5. 5% 15/04/2027
. UsD 12, 301, 000 9,903, 416 0.06 . )
15/10/2029 Six Flags Entertainment Corp., 144A
. , e UsD 4, 665, 000 4,219, 205 0.02
Scotts Miracle=Gro Co. (The) 4% 7.25% 15/05/2031
USD 9,692, 000 7,432, 649 0.04 . )
01/04/2031 Six Flags Theme Parks, Inc., 144A T
A . . UsD 1,534, 000 1,393, 058 0.01
Scotts Miracle-Gro Co. (The) 4. 375% 01/07/2025
o UsD 6,633, 000 5,070, 775 0.03 . . Ly
01/02/2032 Sonic Automotive, Inc., 1444 4.625%
) J L Ush 5,691, 000 4,687, 985 0.03
Scripps Escrow [T, Inc., 1444 5. 375% ) 2 832000 1861328 0.01 15/11/2029
15/01/2031 T T ’ Soundview Home Loan Trust, FRY,
) ) _— . 0 a0’ 0
Scripps Escrow, Inc., 144A 5. 875% UsD 6, 995, 000 5, 057, 410 0.03 Series 2004-WMC1 “M2" 6.265%  USD 111, 382 86, 812 0.00

15/07/2027

25/01/2035
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Southern California Edison Co., FRN Structured Asset Mortgage
9.838% Perpetual Ush 3,168, 000 2,880,332 0.02 Investments 11 Trust, FRY, Series  USD 2,373,372 1,501, 942 0.01
gll)é/zi(t);;lrggmnds, Inc., 144A 5% ) 4,578, 000 3,958, 088 0.02 2206-;\% dZAAI t5}.48&)“,16 25/07/2046
ructure SSe’ ortgage
S;:e/ctr/um Brands, Inc., 144A 3.875% UsD 5, 631, 000 4,641, 048 0.03 Im‘estm?nt‘s H) Trust, FRY, Serief UsD 334, 650 273,820 0.00
15/03/2031 2005-AR5  “A3” 5.97% 19/07/2035
Spirit AeroSystems, Inc., 144A Structured Asset Securities Cor]
. USD 5,512, 000 5,454, 037 0.03 P
9. 375% 30/11/2029 Series 2002-AL1 ‘A3’ 3.45% USsD 560, 579 216,643 0.00
Sprint LLC 7.625% 15/02/2025  USD 69, 651, 000 64, 043, 685 0.37 95/02/2032
Sprl.nt LLC .7. 625% 01/03/202§ UsD 25,513, 000 24, 080, 285 0.14 Structured Asset Securities Corp.
3‘1‘50]37152;2 g”“““v Tne,, MINL625% o 16,314,000 13,989,999 0,08 Mortgage Loan Trust, FRY, Series  USD 3,434,996 2,540,824 0.01
o . ) 2006-BC3  “A3" 5. 79% 25/10/2036
ggﬁiggxggggdoglesy Tne., HWAS8h hop 26,007,000 23,229,687  0.13  Structured Asset Securities Corp.
ST:\CR/Trust FRY. Series 2018-fp1 Mortgage Loan Trust, FRN, Series ~ USD 370,619 331,037 0.00
STACR Trust, FRN “BI” , 1444 9.652% . S
25/02/213;57 § USD 16, 995, 000 16, 829, 666 0.10  Mortgage Loan Trust, FRN, Series  USD 758, 588 658, 443 0.00
- ry 2006-BC4  ‘A4” 5.81% 25/12/2036
Stagwell Global LLC, 144A 5.625%
_ USD 12, 514, 000 10,412, 171 0. 06 i ’
15/08/2029 g?‘;‘l“gjziczgld”“m' WSS gp 1,335,000 3,671,651  0.02
Standard Industries, Inc., 1444 5%
E g/ ’ ! UsD 4,763, 000 4,195, 742 0.02 it Vlaterials
B B ?2“/1232232;””“ UCIMASS0 ysp pieso00 1802 0.01
f?;f?;ﬁoé“d”“““' e AT ygp 24,108,000 20,989,407 0.12  umit Yaterials LLC, 144 7.25%
e e L /0Lt : "ousp 9,730,000 2,616,388  0.02
tandard Industries, Inc., f
3.975% 15/01/2031 USD BATH000 - LABE6 000 gy idstrean Holdings LLC, |\ Lao 0 B sL0s 0.0
Staples, Inc., 1444 7.5% 15/04/2026  USD 34, 818, 000 29, 393, 170 0.17  144A 9% 15/10/2026 T T '
Staples, Inc., 144A 10.75% SunCoke Energy, Inc., 144A 4.875%
15/04/2027 UsD 16, 599, 000 10, 906, 596 0. 06 30/06/2029 USh 519, 000 422,979 0.00
State Street Corp., FRN 2.203% Sunoco LP 5.875% 15/03/2028  USD 1, 059, 000 955, 300 0.01
07/02/2028 UsD 445,000 373,413 0.00 Sunoco LP 4. 5% 15/05/2029  USD 5,837, 000 4,900, 296 0.03
State Street Corp., FRN 8.185% UsD 1,614, 000 1,441, 592 0.01 Sunoc.o LP 4.5% 30/04/2/030 usb 8, 825, 000 7,374, 608 0.04
Perpetual Synaptics, Inc., 144A 4% 15/06/2029  USD 5,040, 000 4,090, 008 0.02
fg%}%gég fne., THAS.T5 3,896,000 3,194,150 0.02 Eking;&?acu\e Sftware, Ine. o0 2,000 s 0.0
Structured Adjustable Rate Nortgage T;ngasg Energy Partners LP, 1444
Loen Trust, FRY, Serfes 2005-1 ‘L’ USD 385, 430 329,410 0.00 7.5 01/10/2025 Usb 13,171,000 11,984,718 0.07
1,734 25/09/203 Tallevess Ereras D
grass Energy Partners LP, 1444
Structured Adjustable Rate Mortgage 6% 01/03/2027 USD 1, 130, 000 999, 228 0.01
¥§2T'TIES§%1;R2L ’S?ZS;’ZW—ZO o o A I s gy arvers L1 1L 4,375,000 3,738,920 0.02
AL 43514 25/01/2035 5.3 15/01/2028 e T '
Structured Adjustable Rate Nortgage ;aTlﬂ rass ]éner v Partners Lp. 1444
Loan Trust, FRY, Series 2005-1 ‘GAL’ USD 148, 390 126, 584 0.00 & 35,12’,2030 8 ' usb 4,451, 000 3,742,612 0.02
5. 1764 25/02/20%5 ol ' brorer Partners L1 1441
Structured Asset Vortgage 62 Ofﬁggs,mg?gy artmers L UsD 8,724, 000 7,281,463 0.04
Investnents 11 Trust, FRY ‘1AL 6.01%  USD 1,525, 823 1,215, 057 0.01 o R
95/08/20% Targa Resources Partners LP 6, 5% USD 12, 703. 000 11.633. 802 0.07
Structured Asset Mortgage 15/07/2027 )
Tnvestrents I1 Trust, FRY, Series  USD 9,368, 151 6,828,714 0,04 Terea Resources Partners LP 56 o 710,000 3,317,407 0.02

2007-ART “1AL" 6. 32% 25/05/2047

15/01/2028
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Télr’ga ’Rcsourccs Partners LP 6.875% UsD 5, 351, 000 4,972,720 0.03 Trmity Industries, Inc., 1444 7.75% USD 6,803, 000 6,395, 352 0.04
15/01/2029 16/07/2028
Targa Resources Partners LP 4% Triton Water Holdings, Inc., 144A
15/01/2032 USD 5,871, 000 4,857,974 0.03 6.95% 01/04/2029 [IN)] 7,983, 000 6, 289, 551 0.04
Taylor Norrison Communities, Inc., Triumph Group, Inc., 144A 9%
1444 5. 195% 01/08/2030 UsD 4,501, 000 3,938, 253 0.02 15/03/2028 UsD 3, 565, 000 3,427,720 0.02
TEGNA, Inc., 144A 4.75% 15/03/2026  USD 1,900, 000 1,671, 111 0.01  Truist Financial Corp., FRN 5. 1%
TEGNA, Inc. 4.625% 15/03/2028  USD 2,811, 000 2,364, 220 0.01  Perpetual Usb 11,863, 000 9,764, 789 0.06
0 : : : 05 19R0
TEGNA, Tnc. 5% 15/09/2029  USD 3,720, 000 3,083,299 0.02  Truist Financial Corp., FRN 5.125% USD 3,401, 000 9,592, 813 0.02
Teleflex, Inc., 144A 4.25% Perpetual
USD 2, 148, 000 1, 846, 276 0.01 . -
01/06/2028 Uber Technologies, Inc., 144A 7.5%
Tempur Sealy International, Inc 15/09/2027 UsD 6,545, 000 6,111,126 0.04
- B IN)] 17, 688, 000 14, 444, 136 0.08 ) -
144A 4% 15/04/2029 ‘ ch’r chhnologlcs, Inc., 1444 4.5% UsD 7,799, 000 6,742,794 0.04
Tempur Sealy International, Inc., USD 6923, 000 4772, 664 0.03 15/08/2029
1444 3.875% 15/10/2031 T T ’ UMBS 2% 01/08/2051 [IN))] 2,191, 447 1,619,971 0.01
Tenet Healthcare Corp., 144A 6.75% UMBS 2% 01/11/2051 UsD 48,533 35,819 0.00
15/05/2031 Ush 10,102, 000 9,342,297 0.05 UMBS 2. 5% 01/02/2052 [IN)] 17,797 13,698 0.00
Tenet Heal theare Corp. 4.875% UMBS 2. 5% 01/03/2052 UsD 56, 455 43,451 0.00
01/01/2026 Ush 54, 316, 000 18, 486, 391 0.28 UMBS 3% 01/03/2052 [IN)] 123, 335 98, 759 0.00
Tenet Healthcare Corp. 6.25% UMBS 4. 5% 01/08/2052 [IN)] 91, 350 80, 109 0.00
01/02/2027 UsD 14,226,000 12,911,217 0.07 UMBS 4. 5% 01/09/2052 UsD 193, 761 169,917 0.00
Tenet Healthcare Corp. 5. 125% Unisys Corp., 144A 6.875%
01/11/2027 USD 34,510, 000 30,587,419 0.17 01/11/2027 [IN)] 6,133, 000 4,978, 616 0.03
Tenet Healthcare Corp. 4.25% United Airlines, Inc., 144A 4.375%
01/06/2029 UsD 2,086, 000 1, 755, 880 0.01 15/01/20% UsD 9,843, 000 8,632, 961 0.05
Tenet Heal thcare Corp. 6.125% Uniti Group LP, REIT, 144A 6.5%
15/06/2030 UsD 8,394, 000 7,662, 873 0.04 15/02/2029 UsD 4,295, 000 2,798, 295 0.02
Y /OR/ e s
Terex Corp. , .144A 5% 15/00/2029/ UsD 14, 742, 000 12, 683, 780 0.07  Uniti Group LP, REIT, 144A 6% USD 3,346, 000 9,088, 757 0.01
Thor Industries, Inc., 144A 4% 15/01/2030
R UsD 5,860, 000 4,717,909 0.03 L o
15/10/2029 Univision Communications, Inc., 144A
. . v 01 /06 /o007 USh 3,233, 000 2,919, 810 0.02
Titan International, Inc. 7% 6.625% 01/06/2027
UsD 3,853, 000 3,483,371 0.02 .
30/04/2028 Univision Communications, Inc., 144A
. o) USh 10, 296, 000 9,618, 715 0. 06
T-Mobile USA, Tnc. 2.625% 8% 15/08/2028
UsD 32,000 26, 042 0.00 .
15/02/2029 Univision Communications, Inc., 1444
I IR [IN))] 3,192,000 2,588, 695 0.02
Topaz Solar Farms LLC, 144A 5.75% 4.5 01/05/2029
USD 2,238, 140 1,983, 898 0.01 .
30/09/2039 Univision Communications, Inc., 144A
. ot o e UsD 8,528, 000 7,697, 477 0.04
TopBuild Corp., 144A 3.625% 7.375% 30/06/2030
USD 3,169, 000 2,610, 807 0.02
15/03/2029 Upbound Group, Inc., 144A 6.375%
; , UsD 5, 305, 000 4,512, 437 0.03
TopBuild Corp., 144A 4.125% 15/02/2029
USD 2,581, 000 2,072, 336 0.01 o0
15/02/2032 Upstart Pass-Through Trust, FRY ‘A", USD 9. 605. 076 9. 376, 635 0.01
Towd Point Mortgage Trust, FRY, 1441 17.69% 20/04/2030 e e )
Series 2018-5 ‘AIA", 144A3.25%  USD 2,115, 759 1,854, 188 0.01  Upstart Pass-Through Trust, FRY ‘A",
25/07/2058 1447 17, 151% 20/05/2030 Usb 2,744, 9% 2,479,671 0.01
TriMas Corp., 144A 4.125% Urban One, Inc., 144A 7.375%
15/04/2029 USD 9,419, 000 7,689, 335 0.04 01/02/2028 [IN)] 588, 000 451,995 0.00
TriNet Group, Inc., 144A 3.5% US Bancorp, FRN 4.548%
01/03/2029 USD 5,592, 000 4,538, 853 0.03 99/07/2028 [IN))] 45, 000 40, 046 0.00
TriNet Group, Inc., 144A 7. 125% US Bancorp, FRN 3.7% Perpetual ~ USD 14, 837, 000 10, 583, 890 0. 06
15/08/2031 UsD 5,579, 000 5,181,540 0.05 US Bancorp, FRN 5. 3% Perpetual ~ USD 1,194, 000 964, 410 0.01
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US Foods, Inc., 144A 6.875% VICI Properties LP, REIT, 144A
15/09/2028 USD 2,726,000 2,527,890 0.01 4,625% 01/12/2029 usb 10, 179, 000 8, 668, 010 0.05
US Foods, Inc., 144A 4.625% VICI Properties LP, REIT, 144A
01/06/2030 USD 4,072, 000 3,424, 147 0.02 1.125% 15/08/2030 [IN))] 3,525, 000 2,901, 551 0.02
Vail Resorts, Inc., 144A 6.25% Victoria’ s Secret & Co., 1444 4. 625%
15/05/20%5 UsDb 2,511, 000 2,259,151 0.0l g USD 3,272, 000 9,474,028 0.01
Valvoline, Inc., 144A 4.25% Vista Outdoor, Inc., 144A 4.5%

’ ’ [IN)] 19, 873, 000 17, 545, 148 0.10
15/02/2030 UsD 3,100, 000 2,783,107 0.02 15/03/2029 , 009, ,
v i Vistra Corp., FRN, 144A T Perpetual ~ USD 2,232,000 1,988, 779 0.01
Valvoline, Inc., 144A 3.625% USD 500, 000 387,570 0.00 (g o L s s
15/06/2031 potre erations Lo Lk B9 ugp 588, 000 525,898 0.00
Varex Inaging Corp., 1444 7.875% o/og/0z
15/10/2021 e o I 000 VistraGperations . LG WA pep 1o g gy gemsecs 0,06
Velocity Comercial Capital Loan ) 9 027,506 1732, 846 0.01 5"_ 625h 10/02_/2027
Trust ‘K, 444 3.59% 25/04/2048 , Vet » 194, . Vistra Operations Co. LLC, 144A 5% Ush 3, 125, 000 2,743, 848 0.02
Velocity Comercial Capital Loan %1/07/2027 .
Trust, Y, Series 0082 “4°, 444 USD 1,994,803 1,727,799 0.01 VistraOperations Co. LLC, 1A iy 4178,000 3,503,202 0.02
L 058 26/10/208 4.375% 01/05/2029
Yelocity Comercial Capital Loan ;1;2;; 10_"/9503/21003“15 C-UGIA ysp 1000 13,530,288 0.08
Trust, FRY, Series 20182 ‘N2, 144 USD 213, 445 169, 124 0.00 VMC al'd ted 1 mer
4.51% 26/10/2048 e /oir;;?)z; ared, e 2% UsD 4,047,000 3,462,388 0.02
Velocity Comnercial Capital Loan

. . i ) VMware LLC 4.7% 15/05/2030  USD 240, 000 214,215 0.00
zrﬁjt’ FRN’OS?%ZIBGS Az W, WA USD 306, 322 2L 0.0 pyare LLC 2.2% 15/08/2031  USD 400, 000 299,730 0.00
e Wabash National Corp., 144A 4.5%
I A [IN)] 6,704, 000 5,507,515 0.03
Venture Global LNG, ‘Ine., 148 ;o) 10, 327, 000 9,421,992 0.05  15/10/2028
8.125% 01/06/2028 : -
i Clobal LYG. 1 05 WaMu Mortgage Pass-Through
en/tur/e obal LNG, Inc., 14449, 5% UsD 4,500,000 4,324, 532 0.02 Certificates Trust, FRY, Series USD 265, 308 213, 960 0.00
0’1,/02,/2029 2005-AR16 ‘1AL 4.926% 25/12/2035
Venture Global LNG, Inc., 144A USD 4,500, 000 4,250,947 0,02 Vallu Nortgage Pass-Through
9.875% 01/02/2032 y Certificates Trust, FRY, Series  USD 2,600, 771 1,961,574 0.01
Viavi Solutions, Inc., WAATHE )y 544,000 21,793 0.00 2006-4RI0 ‘AL’ 4.469%25/09/2036
3121043029 e P REIT. 1441 WaMu Mortgage Pass-Through
/ roperties LP, ) 13k Certificates Trust, FRN, Series Ush 220,731 180, 401 0.00
- , USD 4,495, 000 4,055, 826 0.02 » T, g g4 .
5.625% 01/95/2024 ’ 2006-AR2 ‘1A1" 3.864% 25/03/2036
\"EQ P’ropemes LP, REIT, 1444 3.5% UsD 665, 000 585,738 0.00 Vel Mortgage Pass-Throngh
15/02/2025 Certificates Trust, Series 2005-1 ‘143" USD 88, 396 72,525 0.00
VICI Properties LP, REIT, 144A 5.5% 25/03/2035
, - USD 5,270, 000 4,679, 089 0.03

4.625% 15/06/2025 Wallu Mortgage Pass-Through
\‘IC/I P/ropertles LP, REIT, 144A 4.5% UsD 2,148,000 1,879, 512 0.01 Certlflcate(s Tr,ust, FRN, Sgrle]s usb 1,034, 392 848, 136 0.01
01/09/2026 2005-AR14 “1A3" 4.923% 25/12/2035
VICI Properties LP, REIT, 1444 4.25% Wallu Nortgage Pass-Through
01/12/2026 Ush 15, 391, 000 13,394, 195 0.08 Certificates Trust, Series 20074 ‘143’ [IN)] 2,163,592 1,477, 146 0.01
VICI Properties LP, REIT, 144A 5. 75% B 25/06/2037
01/02/2027 usb 8,746, 000 7,906, 403 0.05 WaMu Mortgage Pass-Through
VICI Properties LP, REIT, 1444 3, 75% Certificates Trust, FRN, Series
15/02/2027 USD 6,619, 000 5,646, 300 0.03 9005-AR18 IA3Y 4.59%% usb 55,270 45,238 0.00
VICI Properties LP, REIT, 1444 4.5% 25/01/2036
15/01/2028 UsD 1,200, 000 1,084,275 0.01 Wiallu Nortgage Pass-Through
/ i Certificates Trust, FRN, Seri usb 763, 039 625, 643 0.00
VICI Properties LP, REIT, 144A UsD 8, 070, 000 6,609, 952 0.04 ertificates Trus eries

3.875% 15/02/2029

2005-AR14 ‘1047 4.923% 25/12/2035
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Wallu Mortgage Pass-Through Wells Fargo Commercial Mortgage
Certificates Trust, FRY, Series 2007-1 ~ USD 2,310, 307 1,508, 637 0.01  Trust, FRY, Series 2015-C28 ‘D’ UsD 7,736, 000 5,399, 263 0.03
AT 6% 25/02/2037 4.08% 15/05/2048
WaMlu Mortgage Pass-Through Wells Fargo Commercial Mortgage
Certificates Trust, Series 2005-10  USD 1,516,942 1,209, 608 0.01  Trust, FRY, Series 2015-C29 ‘D’ [IN)} 4,000, 000 3,070,970 0.02
‘205" 5.75% 25/11/2035 4.218% 15/06/2048
WaMu Mortgage Pass-Through Wells Fargo Commercial Mortgage
Certificates Trust, Series 2006-5  USD 34,473 21,730 0.00  Trust, Series 2015-C31 ‘D" 3.852%  USD 1,700, 000 1,039, 739 0.01
‘20B5” 6.5% 25/07/2036 15/11/2048
Wallu Mortgage Pass-Through Wells Fargo Commercial Mortgage
Certificates Trust, Series 2005-10  USD 127,845 99, 559 0.00  Trust, FRY, Series 2015-LC22 ‘D’ UsD 362, 248 276, 036 0.00
UCBLT 5. T3k 25/12/20%5 4.545% 15/09/2058
Wallu Mortgage Pass-Through Wells Fargo Commercial Mortgage
Certificates Trust, FRN, Series ~ USD 248,445 204, 022 0.00  Trust, Series 2015-NXS3 ‘D, 1444  USD 1,000, 000 791, 591 0.00
2004-ARIT ‘A" 5. 966% 25/10/2034 3,153 15/09/2057
WaMlu Mortgage Pass-Through Wells Fargo Commercial Mortgage
Certificates Trust, FRN, Series [IN)) 708, 612 592, 882 0.00  Trust, Series 2016-C35 ‘D", 1444  USD 5, 000, 000 3, 256, 967 0.02
2004-AR10 “AIB’ 6. 31% 25/07/2044 3. 142% 15/07/2048
WaMu Mortgage Pass-Through Wells Fargo Commercial Mortgage
Certificates Trust, FRN, Series ~ USD 1, 887, 064 1,710, 385 0.01  Trust, Series 2017-C38 D", 1444 3%  USD 8,690, 000 5,292, 949 0.03
2005-AR7 ‘A3" 5. 206% 25/08/2035 15/07/2050
WaMu Mortgage Pass-Through Wells Fargo Commercial Mortgage
Certificates Trust, FRN, Series ~ USD 1,037, 968 908, 136 0.01  Trust, Series 2018-C43 ‘D", 1444 3%  USD 1,250, 000 739,779 0.00
2005-AR5 ‘A6” 4. 617% 25/05/2035 15/03/2051
Wallu Mortgage Pass-Through Wells Fargo Commercial Mortgage
Certificates Trust, Series2005-4  USD 91,233 73,578 0.00 Trust ‘D', 144A 3% 15/05/2051 USD 1, 500, 000 846, 184 0.01
,CB/ 5. t?% 25/0@/2035 fells Fa‘r)go Commermal_Mortga%e UsD 6,000, 000 3,302,594 0.02
Warnermedia Holdings, Inc. 3. 755% USD 8. 000 7 514 0,00 Trust ‘D", 144A 3% 15/08/2051
15/03/2027 ! ! ’ Wells Fargo Commercial Mortgage
Warnermedia Holdings, Inc. 4.279% Trust, FRY, Series 2015-NiSI ‘E’,  USD 1,850, 000 1,331, 120 0.01
15/03/2032 UsD 180, 000 148,910 0.00 1440 2.881% 15/05/2048
Uvar’no’r Vet Coal, Inc., 144A 7.875% Usp 919,000 826,439 0.00 Wells Fargo Home E‘qu‘lty
01/12/2028 Asset-Backed Securities Trust, FRN,

. o ) UsD 321,372 290, 352 0.00

Wells Fargo & Co., FRN 0.805% ) 4,310 000 3 817 577 0.02 Series 20042 ‘MI" 6.37%
19/05/2025 B Y ' 25/10/2034
Wells Fargo & Co., FRN 2.164% UsD 11, 420, 000 9,931, 358 0.06 Wells Fargo Home E‘qu‘lty
11/02/2026 Asset-Backed Securities Trust, FRN,
, ) ot , USD 182, 680 168, 630 0.00
Wells Fargo & Co., FRN 3.908% UsD 3 076, 000 3 591 186 0.02 Series 2004-2 “MBA", 144A 9.97h
25/04/2026 B B ’ 25/10/2034
Wells Fargo & Co., FRN 3.526% UsD 8, 550, 000 7,373, 564 0.04 Wells Fargo Home E.qu.lty
24/03/2028 Asset-Backed Securities Trust, FRN,
) . Cion? ) UsD 182, 680 148, 624 0.00
Wells Fargo & Co., FRN 5. 389% ) 150,000 136,931 0.00 Series 2004-2 “MSB™, 144A 5%
24/04/2034 ’ ’ ' 25/10/2034
Wells Fargo & Co., FRN 3.9% Tells Fargo lortgage-Backed
Perpetual USD 11, 039, 000 9,226,419 0.05 Securities Trust, Serfes 2007-15 ‘A" USD 26, 600 20, 148 0.00
Wells Fargo & Co., FRN 7.625% USD 5,945, 000 5,649, 559 0.03 6% /117203
Perpetual Wells Fargo Mortgage-Backed
Wells Fargo & Co., FRN 5.9% UsD 4,077, 000 3,659, 439 0.02 Securities Trust, FRN, Series [IN)] 70, 244 59, 349 0.00

Perpetual

2006-AR19 ‘A3 6.355% 25/12/2036
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Wesco Aircraft Holdings, Inc., 1444 FEMEVETH AR
.58 1511201 § UsD 1,828, 000 66,02 0.00 NI
Wesco Aircraft Holdings, Inc., 1444 National Australia Bank Ltd. 0%
S S USD  22ETL000 2,095,288 0.01 g EUR 5,000,000  4978,4%  0.03
Wesco Aircraft Holdings, Inc., 1444 4,978, 425 0.03
13,105 15/11/2021 § UsD 956, 000 30,226 0.00 ‘ —_—
WESCO Distribution, Inc., 144 TYN—7
7.195% 16/06/2025 Usb 12,704,000 11,573,711 0.07  papgke Bank A/S 0% 12/08/2024  EUR 4,000, 000 3,908,200 0.02
00 Distri W15 3908200 0.02
l\FS\CO\Dlstrlbunon, Inc., 1444 7.25% UsD 13, 359, 000 12, 441, 609 0.07
15/06/2028 o
WFRBS Commercial Mortgage Trust, 7A4v7 R
FRY, Series 2014-C22 ‘C’ 3.755%  USD 1,000, 000 654,086 0,00 Nordea Bank Abp 0%03/06/2024  EUR 5,500,000 __ 5,409,085 _ 0.03
15/09/2057 _ 5400.085 _ 0.03
WFRBS Commercial Mortgage Trust, s
FRY, Series 201422 ‘D', 1444  USD 10, 100, 000 4,989,020 002 A7 ’
3 8964 15,/00/2057 ABN AMRO Bank NV 0% 19/01/2024  EUR 1,000, 000 % g gg
William Carter Co. (The), 144A LAY -
66258 15/03/2027 UsD 17,203,000 15,355,364  0.09 s
(11: P Vi =
illians Scotsnan, Inc., 1444 7. 3755
oiqéﬁ%nw 1)) 6,609,000 6,275,177  0.04  DNB Bank ASA 0% 03/07/2024  EUR 5,000,000 4,899,725 _ 0.03
Wi‘nniek;ago Industries, Inc., 144A ) 631, 000 562, 569 0.00 74’ 899,725 0.03
6.25% 15/07/2028 ' ' -
e C s - U |
g\ﬁl‘zc/%;l“‘)“ Corp., ST gy 15,945,000 13,131,800  0.08 Keb Hana Bank 0% 18/01/2024  EUR 1,000, 000 997,765 0.01
R esce Holdines LG L4011 5758 Kookmin Bank 0% 15/08/2024  EUR 5,000, 000 4,878,000  0.03
! /”“ Oldings LLE, THAABIN gy 5,980, 000 5,204,298  0.03 Kookmin Bank 0% 30/08/2024  EUR 1,000,000 974,230 0.00
;;GOWO;‘M, . Woori Bank 0% 22/01/2024  EUR 2,000, 000 1,994,605 0.01
race floldings LG, 14440, bzt 8,844,600 0.05
15082029 UsD 5,192, 000 4,149,144 0.02 844,
Wyndham Hotels_& Resorts, Inc., USD 1, 193, 000 1,010,737 0ol AEVR
1447 4. 375% 15/08/2028 .
) ) Bank of America Europe DAC 0% EUR 6. 000. 000 5923, 050 0.04
gi?ggﬁ);;gas W TS5 gy 26,033,000 23,411,319 0.13 39/_04/ ?0“24 I T T '
ational Westminster Bank plc 0%
Wynn Resorts Finance LLC, 144A ) 13.977. 000 11.934. 537 0.07 22/01/2024 EUR 4,000, 000 3,989, 380 0.02
5.125% 01/10/2029 Y T ' 9,912, 430 0.06
10, Inc., 1444 6.25% 01/06/2028  USD 4,945, 000 4,528,083 0.03 -
10, Inc., 1444 7.125% 01/02/2032  USD 4,096, 000 3,841,228 0.2 F AU
Yun! Brands, Inc., 1444 4.75% Citibank NA 0% 17/01/2024  EUR 500, 000 198,965 0.00
UsD 8,558, 000 7,449,987 0.04 ’ ’ :
15/01/2030 P T Citibank NA 0% 12/02/2024  EUR 1,500, 000 1,492,500 0.01
Ziff Davis, Inc., 1444 4. 625% 1,991,555 0.01
UsD 5,598, 000 4,643,195  0.03 _ . . — L999
15/10/2030 FEEMETE AR E AR 40,941,745 0.23
5,569, 952,260  31.80
v —T ¥ )b e N—N—
WSy — DU Vg -
Studio City Finance Ltd., Reg. S 5% Toronto-Dominion Bank (The) 0%
15/01/2029 usD 950, 000 721,721 0.00  g2/04/2024 EUR 5,000, 000 4,947,525 0.03
21,721 0.00 {;r/g?;%gzmmm“ Bank (The) 0%y 3,000,000 2,954,475  0.01
Kbrat 6,765, 161,664  38.61 ' S —
e - 7,902,000  0.04
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4 F7 R . Svenska Handelshanken AB 0% BUR 5, 000, 000 4,893, 950 0.0
0P Corporate Bank plc 0% 19/07/2024
EUR 500, 000 499,067 0.00
15/01/2024 Svenska Handelshanken AB 0% BUR 3500, 000 3495, 625 0.02
0/ y y y y .
(1)5 /%%1;‘;%21“ Bank ple O% b 5,000,000 4,925,175 0.03 25/07/2024 "
__ 17,647,318 0.10
5,424, 242 0.03 —
5% AA A
TTLA . UBS AG 0% 15/01/2024  EUR 500, 000 199,067 0.00
Banque Federative du Credit utuel )
4 0% 17/01/2024 EUR 500, 000 499,227 0.00 UBS AG 0% 18/06/2024 EUR 3,000, 000 2,945,310 0.02
La Bangue Postale 0%23/01/2024  EUR 3,500,000 3,492,913 0.02 _ s 0w
La Banque Postale 0% 22/05/2024  EUR 5,000, 000 4,929,375 0,03 )
8921505 005 TFUZR
T " LloydsBank plc 0% 18/01/2024  EUR 500, 000 498,918 0.00
Rqw LLoyds Bank plc 0%17/05/2024  EUR 5,000, 000 4,926,125 0.03
DZ Bank AG 0% 29/01/2024  EUR 4,500, 000 4,485,038 0.03 Standard Chartered Bank 0% BUR 500, 000 199, 282 0.00
4,485,038 0.03 11/01/2024
Standard Chartered Bank 0%
ok 05/02/2024 EUR 2,000, 000 1,991,540 0.01
Mitsubishi HC Capital, Inc. 0% Standard Chartered Bank 0%
11/10/2024 EUR 1,000, 000 OTLOSS 0.0 g EUR 2,500, 000 2,444,813 0.02
971,088 0.00 Standard Chartered plc 0%
12/01/2024 EUR 500, 000 499,227 0.00
FT K 10, 859, 905 0.06
ABY AURO Bank \V 0% 07/02/2023 EUR 2,000, 000 LOL20 0.0l S g e e 3 T7469.08 0.4
Cooperatieve Rabobank UA 0% EUR 500,000 198,970 0.00
17/01/2024 - e
Cooperatieve Rabobank UA 0% h*ﬁﬁ:\{ﬁ
05,/06,/2024 EUR 5,000, 000 4,916,400  0.03 HFH
ING Bank NV 0% 17/05/2024  EUR 5,000,000 4,925,725 003 Shopify, Tnc. 0.125% 01/11/2025  USD 4,312, 000 72 g:g;lli 8 gz
Toyota Motor Finance Netherlands O -
B 08 15/01/2004 EUR 1,000, 000 998,125 0.01 B
13,330,450  0.08 A~ EEE
Hansoh Pharmaceutical Group Co
s Lid., fog, S 0% 22/01/206 USD 2,400, 000 2,156,748 0.02
Banco Bilbao Vizcaya Argentaria SA Meituan, Reg. S 0%27/04/2028  USD 4,800, 000 3,748,512 0.02
) 20/01/2024 EUR 1,500,000 1,495,620 0.01 o 14 0.25% 15/09/2026  USD 5,172,000 3,854,479 0.02
Banco Bilbao Vizcaya Argentaria SA 9,759, 739 0.06
8 08/02/20%4 EUR 3,000, 000 2,987,745 0.02 AL
4483365 0.03 (x5,
B Wix. com Ltd. 0% 15/08/2025  USD 7,256, 000 5,967,275 0.03
sf Z'I%kTE/k'ld Banken AB 2,907,275 _ 0.08
anainaviska tnskilda banken -
o 17/06/2024 EUR 4,000, 000 3,927,780 0.02 I
Skandinaviska Enskilda Banken AB -
; EUR 5,000, 000 4,901,050  0.03 ¥ jestments Ltd., Reg. S 0%
o 04/07/2024 3;‘;;;5?’"““ Lid, Reg SO0y 6,419,000 5,207,102 0.03
' 0/
Svenska Handelsbanken AB 0% EUR 500,000 198,913 0.00 W X

18/01/2024
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A XU R RWT Holdings, Inc. 5.75% 01/10/2025 ~ USD 1,503, 000 1,279, 475 0.01
Barclays Bank plc 0% 18/02/2025  USD 2,291, 000 2,286, 091 0.01  Shift4 Payments, Inc. 0.5%
72 286,091 001 01/08/2027 [IN))] 3,793,000 3,217,723 0.02
Snap, Inc. 0% 01/05/2027  USD 5, 556, 000 4,036, 070 0.02
TAU T SolarEdge Technologies, Inc. 0%
UsD 2,168, 000 1,791, 678 0.01
Affirn Holdings, Inc. 0% 15/11/2026  USD 5,432, 000 4,051,183 0.02  15/09/2025
Airbnb, Inc. 0% 15/03/2026  USD 5, 084, 000 4,145, 034 0.02 SoL}thcrn C_o. (The), 144A 3. 875% UsD 1,914, 000 1,734, 522 0.01
Alarm. com Holdings, Inc. 0% USD L 481, 000 L 195. 198 0,01 15/12/2025
15/01/2026 Y Y ’ Splunk, Inc. 1.125% 15/06/2027  USD 3,131,000 2,753, 544 0.02
Alteryx, Inc. 1%01/08/2026  USD 5,035, 000 4,440, 464 0.03  Spotify USA, Inc. 0%15/03/2026  USD 4,654, 000 3,715,091 0.02
Anerican Water Capital Corp., 144A Teladoc Health, Inc. 1.25%
3. 625 15/06/2026 USD 2,581, 000 2,343,125 0.01 01/06/2027 UsD 4, 864, 000 3,633, 283 0.02
AMG Capital Trust IT 5.15% UsD 96,948 4,463,812 0.03 T}rlpAdvlsor, Inc. 0..25% 01/04/2026  USD 2,937,000 2,337,532 0.01
00/01/1900 Uber Technologies, Inc. 0% USD 4476, 000 4157 116 0.02
BILL Holdings, Inc. 0% 01/04/2027  USD 2,478, 000 1,861,510 0.01  15/12/2025 Y Y ’
Block, Inc. 0.25% 01/11/2027  USD 5,537, 000 4,138,730 0.02  Unity Software, Inc. 0% 15/11/2026  USD 1,607, 000 1,214, 986 0.01
C?r:terfPo;nt Energy, Inc., 1444 4.25% USD 1, 961, 000 1,785, 165 0.01 - i 123,353,138 0.70
16/08/2006 AL O A 150,264,059 0.8
Cheese/cake Fa/ctory, Inc. (The) USD 3,087, 000 9,429,228 0.01
0.375% 15/06/2026 FRE
Chegg, Inc. 0% 01/09/2026  USD 5,406, 000 4,077, 662 0.02 1 E
Clo'udflare, Inc. 0% 15/08/2026  USD 3,220, 000 2,628, 370 0.02 China Yangtze Pover Co. Ltd, ‘N’ CNH 6,740, 400 19,949, 351 0.11
Coinbase Global, Inc. 0.5% o) 1735, 000 L444.355 001 aier Smart Home Co. Ltd. A" CNH 1,742, 636 4,640,648 0,03
01/06/2026 T Y Huayu Automotive Systems Co. Ltd.
Confluent, Tnc. 0%15/01/2027  USD 6, 564, 000 4,975, 025 0.03 o CNH 4,274,200 8,824,535 0.05
DISH Network Corp. 2.375% ‘ o .
15/03/2024 UsD 10, 595, 000 9,427,827 0.05 égnc;&dlong(?i}a Vili Industrial Group oNH 8,095, 240 97, 458, 949 0.16
DISH Network Corp. 3.375% i) 9,725, 000 4702,95  0.03 Joyoung Co. Ltd. ‘A’  CNH 192,119 679,921 0.00
15/08./2026 Wuliangye Yibin Co. Ltd. ‘A’ CNH 809, 290 14, 395, 493 0.08
DocuSign, Inc. 0% 15/01/2024  USD 2, 380, 000 2,150, 828 0.01 T 5048 897 0.8
Dropbox, Inc. 0% 01/03/2026  USD 4,250, 000 3,801, 281 0.02 e Azl —_— -
Enphase Fnergy, Inc. 0% 01/03/2026  USD 1, 376, 000 1,143,117 0.01 paladt Mﬂ
, Inc. O 01/03/ , 376, , 143, . s —
Etsy, Inc. 0.25% 15/06/2098 USD 4,038,000 29377  0.02 %”?”5*"$*ﬁfﬁy§'éﬁé°f§? 7,109,785,663 40,60
Euronet Worldwide, Inc. 0.75% RIMEES & L VM ERTISERES [ —
15/03/2049 USD 2,818, 000 2,401, 740 0.01
2= Y & N ~1 = B =]
Halozyne Therapeutics, Inc. 0.25% M@aﬁ;ﬁﬁﬁﬁﬁaﬁ#b SV EH SRS R
01/03/2027 USD 2,167,000 1,702, 144 0.01 Ef’: .
Liberty Interactive LLC 4%
USD 817,000 188, 198 0.00 i
15/11/2029 ESC GOBLLACT ENTER 8.78% o0 oo oo 0 0w
Liberty Interactive LLC 3. 75% 15/10/2026
15/02/2030 Usb 1,383, 000 318,577 0.00 LendingClub Loan Certificate Issuer
<ot e g o USD 100, 000 924, 763 0.00
Lyft, Inc. 1.5% 15/05/2025  USD 1,400, 000 1,203,735  0.01 [Trust CERT", 1444 0b 15/04/2037
Vatch Group Financeco 2, Inc., 1444 LendingClub Loan Certificate Issuer
0.875% 15/05/20%8 Ush 6,500, 000 5,313,788 0.03  puc oy 08 5057 o0 100, 000 1,291,555 0.01
Okta, Inc. 0.125% 01/09/2025  USD 4,316,000 3,608,253 0.02  LendingClub Loan Certificate Tssuer ;o) 100, 000 L6359 0.01
Repay Holdings Corp., 144A 0% UsD 5770, 000 5 013531 0.09 Trust “CERT" , 144A 0% 15/06/2037
01/02/2026 e e : LendingClub Loan Certificate Issuer
RingCentral, Inc. 0% 01/03/2025  USD 4,465, 000 3,771, 251 0.02 Trust ‘CERT” , 1444 25. 456% Usb 100, 000 1,724, 948 0.01
RingCentral, Inc. 0% 15/03/2026  USD 4,990, 000 3,927,315 0,02 15/07/2037
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2023F12R31BRTE
HEEIC HEEI
a9 a%Hd
BEMR BE HKE/EESE Bl (a-—n) 8% BERNR BE HBE/EELE Kl (a—0) 8 %)
LendingClub Loan Certificate Issuer Goodman Private Preference” ush 88,935 0 0.00
Trast “CBNT" , 1404 0 15/04/2037° V>0 100,000 $.813 000 T inckrodt plet UsD 137,346 4,745,695 0.02
LendingClub Loan Certificate Issuer MYT Holding LLC* USD 3,324, 083 1,050, 975 0.01
Trast “CBNT" , 1404 8 15/05/2087° V>0 100,000 1053316 000 \vy Yolding LLC Preference’  USD 5,736, 099 3,046,817 0.02
LendingClub Loan Certificate Issuer NMG Holding Co., Inc.”  USD 5719 581, 199 0.00
Trust ‘CERT , 144 0 5/06/2007° > 100,000 LBLIE 00 e e, Ush 31,857 3,237,500 0.02
LendingClub Loan Certificate Issuer Vistra Corp. Rights 12/31/2049" USD 691, 068 827, 159 0.00
Trust ‘CERT’, 144A 12.858% UsD 100, 000 1,810, 524 0.01 13,950, 061 0.07
15/07/2037* HAEGF 33, 850, 034 0.18
Lfvel 3 Fl?:mclng, Inc., 144A 4. 625% ) 6, 808, 000 3,689, 973 0.02
15/09/2027 AN
Lfvel 3 Fln:mclng, Inc., 144A 3. 625% UsD 3,123, 000 1,354, 146 0.01 FEIN3
15/01/2029 Nmg Research Ltd. 24/09/2027*  USD 110,393 1,371,187 0.0
15,614,501 0.09 1,371,181 0.01
fEaat 16,614,501 0.09 -
TAUT
[ IR Windstream Holdings, Inc.
FAY S 31/12/2049" [IN)] 7,696 72,997 0.00
Claire’ s Stores, Inc. 0%°  USD 6, 967 12,272,493 0.07 72,997 0.00
Gulfport Energy Corp. 10%°  USD 688 5,954, 085 0.3 w5y razEk 1,444 184 0.01
i __ 18226578 010 mpmmthmsEss £ CERSRTISEASE 60,135,298 0.38
bRt A 18,226, 578 0.10
- UCITSERObNf-a=y FELIIhOERBEESE
LSV A A % — 4~ UCLTS
A< R NI TN
Telford Offshore Holdings Ltd.” USD 63, 154 0 0.00  Jplorgan USD Liquidity LVNAY Fund
0 0.00 - oy D Liguidicy LW X (dist.) USD  1,323,751,006 1,195,800, 358 6.82
R 1,195, 800, 358 6.82
”7_"3‘/7/1/_7 EMEE A ¥ — 2L - UCITSARF 1,195, 800, 368 6.82
Claires Holdings Sarl®  USD 7, 867 528,51 0.01 yprise@hshta1zy M ERIGMOEBHEEEAH  1,195,000,358  6.82
Intelsat SA* USD 668, 100 17, 552, 261 0.10 BEEMISaE m 9832
AT T PN (473508 080
. TOMDEE . (AR 441,591, 345 2.52
A N MEEST 17,524, 321,463 100.00
Voscow Exchange MICEX-RTS PJSC UsD 6, 325,619 65, 126 0.00 —_—
S stal PJSC, GDR" Usb 296, 798 44, 010 0. 00 - . - — -
everstal bJ % oo O AMAERFEHREOERILY A EMIETFESN TS,
- t MEBRADIZUR
72U % § BfEHFIREBBTRETTY
EP Energy Corp. " UsD 318,758 460,716 0.00
Goodman Private® USDh 74, 750 0 0.00
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RERMIFAEME ()

202341231 HIRE
FEEABZNBAMAR
hyoa— RERER WEEIC
BEREE BErs EREE FRE pEls] R=F1— (a—n) L BEE (%)
AUD 5,983 EUR 3, 643 17/01/2024  Barclays 41 —
AUD 920, 034, 714 EUR 564, 829, 056 17/01/2024  Citibank 1,641,013 0.01
AUD 489, 860 EUR 297, 889 17/01/2024  Goldman Sachs 3,720 —
AUD 20, 390, 110 EUR 12, 494, 281 17/01/2024  HSBC 60,013 —
AUD 6, 583, 541 EUR 4, 045, 569 17/01/2024 RBC 7,951 —
AUD 154,071 EUR 94, 854 17/01/2024 State Street 8 —
BRL 182,493, 119 usDh 37,118, 363 02/01/2024 Citibank 406, 697 —
BRL 1, 667, 846 Uush 337, 569 02/01/2024  HSBC 5,220 —
BRL 187, 051, 213 Ush 37, 489, 344 02/02/2024  Citibank 857, 706 0.01
CAD 373, 897 EUR 254, 727 17/01/2024  Citibank 553 —
CAD 116, 456 EUR 79, 385 17/01/2024 HSBC 126 —
CAD 16, 242, 993 EUR 11,016, 486 17/01/2024 State Street 73,507 —
CHF 20, 627, 217 EUR 21, 768, 806 17/01/2024 Goldman Sachs 485, 088 —
CHF 106, 958 EUR 113, 335 17/01/2024  HSBC 2,058 —
CHF 1,128 EUR 1,192 17/01/2024  Morgan Stanley 25 —
CNH 4,985,415 EUR 627, 863 02/01/2024  HSBC 4, 186 —
CZK 136, 059 EUR 5, 498 17/01/2024 State Street — —
EUR 1,183 AUD 1,922 17/01/2024 Barclays — —
EUR 1, 390, 401 AUD 2, 250, 821 17/01/2024 Morgan Stanley 4, 559 —
EUR 648, 182 AUD 1, 049, 478 17/01/2024  Standard Chartered 2,014 —
EUR 66, 652 AUD 108, 213 17/01/2024  State Street 25 —
EUR 180, 930 CNH 1, 402, 181 17/01/2024  HSBC 3, 100 —
EUR 727,110, 035 GBP 627, 166, 588 17/01/2024 HSBC 6, 029, 686 0.04
EUR 129, 151 GBP 110, 792 17/01/2024 State Street 1,768 —
EUR 334, 986, 433 HKD 2, 855, 276, 289 17/01/2024 Goldman Sachs 5,002, 584 0.03
EUR 207, 476, 732 JPY 32, 026, 362, 052 17/01/2024  HSBC 2,670, 502 0. 02
EUR 1, 468, 858 SGD 2, 126, 247 17/01/2024  Barclays 13, 396 —
EUR 80, 749, 018 SGD 117, 173, 527 17/01/2024  HSBC 541, 200 —
EUR 1,071, 393 SGD 1, 562, 304 17/01/2024 Merrill Lynch 1,961 —
EUR 1, 868, 531 SGD 2,704, 149 17/01/2024 Morgan Stanley 17, 483 —
EUR 235, 723 SGD 343, 817 17/01/2024 Standard Chartered 373 —
EUR 10, 514, 933 SGD 15, 216, 699 17/01/2024  State Street 98, 772 —
EUR 33, 325, 182 ush 36, 404, 755 02/01/2024  Citibank 439, 224 —
EUR 600, 448 Ush 657, 263 02/01/2024  HSBC 6, 714 —
EUR 74, 880, 448 usDh 82, 248, 849 03/01/2024 BNP Paribas 581, 579 —
EUR 320, 472, 435 usDh 347,612, 701 05/01/2024 BNP Paribas 6, 483, 222 0.04
EUR 4, 550, 119, 885 usDh 4,964, 069, 772 05/01/2024 HSBC 66, 209, 026 0.38
EUR 64, 269, 847 ush 70, 610, 742 17/01/2024  Barclays 521, 137 —
EUR 164, 639, 800 Ush 181, 294, 268 17/01/2024  BNP Paribas 963,913 0.01
EUR 152, 350, 760 Ush 166, 219, 396 17/01/2024  HSBC 2,284,753 0.01
EUR 7,232,698, 869 usDh 7,899, 919, 926 17/01/2024 Morgan Stanley 100, 502, 079 0.57
EUR 6, 059, 934 usDh 6, 561, 836 17/01/2024 Standard Chartered 135, 784 —
EUR 4,090, 423 UsDh 4, 468, 726 17/01/2024 State Street 55,973 —
EUR 69, 256, 462 Ush 76, 718, 818 31/01/2024  Standard Chartered 36, 412 —
EUR 759, 000 Uush 830, 679 02/02/2024  HSBC 9, 581 —
GBP 2,995 EUR 3, 444 03/01/2024  BNP Paribas 1 —
GBP 480, 490 EUR 552,419 17/01/2024 Morgan Stanley 20 —
GBP 64, 722 EUR 74, 392 17/01/2024 Standard Chartered 22 —
JPY 1,072,801, 019 EUR 6, 859, 732 17/01/2024 Citibank 751 —
JPY 1, 460, 277, 791 EUR 9, 326, 844 17/01/2024  HSBC 11,525 —
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BEREE BErs EREE FRE pEls] R=F1— (a—n) L BEE (%)
SGD 887, 979 EUR 605, 193 02/01/2024  State Street 2,588 —
SGD 1, 784, 990 EUR 1,221, 478 17/01/2024  BNP Paribas 387 —
USD 4,663,175 EUR 4,201,116 17/01/2024  Morgan Stanley 8, 886 —
USD 1,517,777 EUR 1, 364, 909 17/01/2024  State Street 5, 369 —
USDh 19, 990, 531 EUR 17, 988, 608 31/01/2024 State Street 47,978 —
REABRZNRERMNEESEH - BE 196, 242, 259 1.12
AUD 108, 213 EUR 66, 659 02/01/2024  State Street (26) -
AUD 706, 608 EUR 436, 489 03/01/2024  Morgan Stanley (1, 385) —
AUD 4,843,413 EUR 2,983, 190 17/01/2024  Barclays (1,076) -
CAD 84, 936 EUR 58, 113 17/01/2024 Barclays (123) —
CHF 140, 164 EUR 151, 259 17/01/2024 BNP Paribas (42) —
CNH 6, 741, 037 EUR 864, 987 17/01/2024 BNP Paribas (10, 061) —
CNH 306, 962, 909 EUR 39, 426, 612 17/01/2024  HSBC (496, 333) -
CNH 3, 842, 058 EUR 489, 091 17/01/2024  Merrill Lynch (1, 826) -
CZK 100, 460 EUR 4, 097 17/01/2024  BNP Paribas 37) -
CZK 18, 541, 904 EUR 757,735 17/01/2024 Goldman Sachs (8, 383) —
CZK 449, 346 EUR 18, 348 17/01/2024  Morgan Stanley (188) —
EUR 110, 455, 214 AUD 179, 698, 436 17/01/2024 Barclays (186, 029) —
EUR 643, 912 AUD 1,054, 172 17/01/2024  BNP Paribas (5, 147) -
EUR 1, 391 AUD 2,267 17/01/2024  Goldman Sachs (5) -
EUR 542, 405 AUD 890, 114 17/01/2024  Morgan Stanley (5, 643) -
EUR 1, 608 AUD 2,640 17/01/2024 RBC (18) —
EUR 487, 483 AUD 794, 720 17/01/2024 Standard Chartered (1,831) —
EUR 3, 184, 256 AUD 5,231,943 17/01/2024 State Street (37,078) —
EUR 92, 140, 387 CAD 135, 965, 414 05/01/2024  Standard Chartered (720, 517) (0.01)
EUR 225,719, 994 CAD 332, 550, 243 17/01/2024  HSBC (1, 330,511) (0.01)
EUR 69, 874 CAD 102, 563 17/01/2024  Morgan Stanley (151) -
EUR 215, 725, 049 CHF 204, 333, 086 17/01/2024 Barclays (4,721, 888) (0.03)
EUR 41, 325 CHF 38, 964 17/01/2024 HSBC (712) —
EUR 262, 354 CHF 247, 699 17/01/2024 Morgan Stanley (4, 879) —
EUR 129, 641 CHF 122, 560 17/01/2024  Standard Chartered (2, 584) -
EUR 628, 334 CNH 4,985, 415 17/01/2024  HSBC (3, 936) -
EUR 1, 760 CNH 13, 926 17/01/2024  Merrill Lynch (6) -
EUR 87, 493, 452 DKK 652, 096, 046 17/01/2024 BNP Paribas (18, 788) —
EUR 74,431 GBP 64, 722 02/01/2024 Standard Chartered (20) —
EUR 3, 443 GBP 2,995 17/01/2024 BNP Paribas (1) —
EUR 68, 900, 364 JPY 11, 060, 676, 775 05/01/2024  BNP Paribas (1, 730, 820) (0.01)
EUR 3, 366, 487 JPY 530, 100, 000 17/01/2024  Barclays (23, 464) -
EUR 4,086, 197 JPY 639, 100, 000 17/01/2024  BNP Paribas (801) -
EUR 11, 023, 769 JPY 1, 727, 000, 000 17/01/2024 Morgan Stanley (20, 269) —
EUR 70,741,717 JPY 11, 060, 676, 775 31/01/2024 BNP Paribas (108, 345) —
EUR 61, 402, 134 NOK 706, 862, 476 17/01/2024 BNP Paribas (1, 630, 202) (0.01)
EUR 63,119, 544 SEK 718, 788, 197 05/01/2024  Goldman Sachs (1, 476, 210) (0.01)
EUR 72,035,418 SEK 805, 280, 485 17/01/2024  Citibank (333, 832) -
EUR 1, 221, 361 SGD 1, 784, 990 03/01/2024  BNP Paribas (383) -
EUR 4,976 SGD 7,292 17/01/2024 Merrill Lynch (16) —
EUR 605, 239 SGD 887,979 17/01/2024 State Street (2, 602) —
EUR 1, 365, 707 usDh 1,517,777 02/01/2024 State Street (5, 366) —
EUR 4, 200, 280 Ush 4, 659, 720 03/01/2024  Morgan Stanley (9, 042) -
EUR 3,114 Ush 3, 455 04/01/2024  Morgan Stanley (7) -
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EUR 1, 468 Ush 1,634 17/01/2024  BNP Paribas (7) -
EUR 18, 635 ush 20, 756 17/01/2024  State Street (104) -
EUR 56, 676, 768 Ush 63, 007, 008 31/01/2024  HSBC (171, 712) -
EUR 71,471, 815 Ush 79, 317,276 31/01/2024  Merrill Lynch (92, 711) -
GBP 47,081, 237 EUR 54,610, 299 05/01/2024 Morgan Stanley (455, 558) —
GBP 1, 589, 661 EUR 1, 849, 137 17/01/2024 Barclays (21, 436) —
GBP 350, 486 EUR 403, 834 17/01/2024 Citibank (865) —
GBP 65, 889, 113 EUR 76, 469, 350 17/01/2024  Morgan Stanley (713, 809) -
GBP 2,294 EUR 2,653 17/01/2024  Standard Chartered (14) -
GBP 1, 488 EUR 1,724 17/01/2024  State Street (14) -
HKD 594, 934, 020 usDh 76, 182, 719 05/01/2024 State Street (41, 896) —
JPY 2,711,768, 347 EUR 17, 539, 434 17/01/2024 BNP Paribas (197, 875) —
JPY 999, 778, 379 EUR 6,441, 381 17/01/2024 Goldman Sachs (47, 872) —
JPY 202, 905, 533, 179 EUR 1, 315, 068, 231 17/01/2024  HSBC (17, 502, 267) (0. 10)
SGD 47,478, 670 EUR 32,601, 319 17/01/2024  BNP Paribas (101, 141) -
SGD 2,144, 814, 034 EUR 1,477,981, 703 17/01/2024  HSBC (9, 810, 025) (0. 06)
SGD 10, 026 EUR 6, 930 17/01/2024 Merrill Lynch (67) —
SGD 267, 635 EUR 184, 189 17/01/2024 State Street (986) —
USDh 37,057,770 BRL 184, 160, 966 02/01/2024 Citibank (771, 594) (0.01)
USD 828, 000 BRL 4,106, 193 02/02/2024  Citibank (14, 295) -
USD 339,911 EUR 310, 941 02/01/2024  Citibank (3, 885) -
USD 37, 120, 270 EUR 33,871, 803 02/01/2024  HSBC (339, 491) -
USD 5,530, 031 EUR 5, 050, 435 03/01/2024 Standard Chartered (54, 924) —
USDh 11, 360, 015 EUR 10, 433, 547 05/01/2024 State Street (172, 351) —
USDh 7,550,811 EUR 7,015, 489 17/01/2024 Barclays (198, 475) —
USD 103, 259, 324 EUR 94, 104, 319 17/01/2024  BNP Paribas (879, 853) (0.01)
USD 214,078 EUR 194, 179 17/01/2024  Citibank (905) -
USD 54, 303, 888 EUR 49, 261, 344 17/01/2024  HSBC (234, 770) -
USDh 4, 325, 685, 655 EUR 3, 960, 367, 061 17/01/2024 Morgan Stanley (55, 056, 421) (0.31)
USDh 42, 265, 800 EUR 39, 125, 607 17/01/2024 Standard Chartered (967, 245) (0.01)
USDh 18, 806, 805 EUR 17, 176, 993 17/01/2024 State Street (197, 855) —
USD 36, 597, 449 EUR 33, 457, 854 02/02/2024  Citibank (440, 509) —
USD 900, 141 EUR 821, 706 02/02/2024  HSBC (9, 620) —
EEABZNRERIBASH - A (101, 401, 135) (0.58)
HABRNAERMFIZE - &5 94, 841,124 0. 54
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=] E3] q Pi=3

RESA R BE (1—m) (1—m) s BEIE (%)
NASDAQ 100 Emini Index, 15/03/2024 1,807 Ush 558, 133, 652 27,697, 728 0.16
S&P 500 Emini Index, 15/03/2024 1, 190 Ush 259, 707, 823 10, 242, 495 0.06
US 10 Year Note, 19/03/2024 51,121 UsSh 5,203, 521, 465 151, 009, 900 0.86
US Ultra Bond, 19/03/2024 2,440 Ush 294, 220, 301 27,004, 798 0.16
ERAEYRHRERM S 215,954, 921 1.24
EURO STOXX 50 Index, 15/03/2024 (7, 844) EUR (357, 960, 940) (1, 294, 000) (0.01)
EREYRNREIRIBELEE (1,294, 000) (0.01)

BB RIRKEMFIE 214, 660, 921 1.23
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