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T EADERBEDRE . AIREFRGVET . iR LRE BESER) (FRBShELA,

¥ EEIF2023F 1T ARBEFERAINTNSLDTY , ESRESNIGEEFICE, LEDABHAERITLLGEELHYFE
9. FLEIHBBEMR GBEES SV EhETESL,
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FEERA R

UTD277 0 REFERERRELET,

DIPEILH Y- D70 X —USTHYS —k-RUR-D7UR
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EFERENRELET .
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CGE) LEEBICHTHLEE, RFTRBEOREATT,
G¥) TGIM USa7EHIY—T7UR (BEBEAYILEL) GERMERERERM) JIETUSa7EETY —T7UR (BBAYIRHL) IFLETTS—T7UR 1LV SERBYET .
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201946 H10H 10, 000 — 10, 000 — — 55

1 #1 (20194211 H151) 10, 298 3.0 10, 358 3.6 98.8 808
2 H1 (2020411 H 16 H) 10, 648 3.4 10, 682 3.1 98.9 2,157
3HA (2021411 H15H) 11, 535 8.3 11,524 7.9 98.7 1,627
4 HA (2022411 H 15H) 12, 275 6.4 12,194 5.8 98. 8 1,553
5H#1 (2023411 H15H) 13,315 8.5 13, 342 9.4 98.7 2,367
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ZIFLHETHEERM UT . BIHLTIIL—LN—T N DOY—ERT—ITHY JPELHY  TEIM IR DAVMILBHED B TOEAOLHIERFHEShTVES . T

W—LN—=TFIPELAY -
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12H K 11,778 A4.0 11, 766 N3.5 99. 4
202341 AR 11, 849 N3.5 11, 794 N3.3 99.5
2 AR 12,091 A1.5 12,034 AL1.3 99.1
3HRK 12,022 N2, 1 11,986 AN 99. 4
4 AR 12, 265 AO. 1 12,174 NO0. 2 99.5
5 K 12,594 2.6 12,575 3.1 99. 4
6 AR 13,075 6.5 12,970 6.4 99.5
7THREK 12, 626 2.9 12,597 3.3 99.5
8 AR 13, 036 6.2 13, 005 6.7 99. 6
9 AR 12,999 5.9 13,012 6.7 99.5
10H R 12, 850 4.7 12,779 4.8 99. 4

RS

20234F11H15H 13, 315 8.5 13, 342 9.4 98.7
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S KEEEMHSTE. KE10FEEEMEYNAS LR (BEHMEIETE) LELz, BIDORTHETIX, FRB CREFE[HH
EEEL)DBEBHNGSREIEHORENEHIN-CLLEEICLIFEVERRESE. THFEL TELAER
BEZESLLERETFR—XDFEESANOEMUATARRGEEZZ T THEY TEBEOKEE T, —#—
BOEELHYEL BIOBRENSI0ARICHNF T, BRAGEEIBIZEOFRBE ELIZLSBMF LIFERE
TEOREGEEZZTTHLFEHALNEZELL, £RIE LEERATHBLEL,

O KEHERBICOWTIE, Hih, 2R RATLARENSIERARTLYRA KT 2RELH -0 D, BIFLE
FRIEEEEELEVINSUTAV T AQHEBRMSIERARTLYRMHENL, VE—IE TSR ELYELE=,

* RERERIHEOBRIE, TIL—LN—TRKEREAVTYIREFERALTVES .

OA&BMR

AEHSTH. PEEHEFEZ TR ABFIEEEZEXZITTRRNLAEERELGIEELHYELZL. ZD
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FL1=,
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OSHRDERAH
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KREFRMIZFAME
202346 A30AR%E
AR WEEIC
aHsd aHsd
BERR BE RE/EESE BE CRFL) EE(%) BENR BE  BE/EERE BE CKFL) B8 (%)
£ - Fie S VAR H 3 N = 27 i i i
?i:g;ﬁlr'ﬁl-tiﬁ FRDINTVIEEMEMIHS L VEHLRHIEER gogﬁngggézsz@%nal International 4 |\ 2,555, 000 L83L34 0,04
F—=ANZ7 VT 5,183,228 0.11
BHP Billiton Finance USA Ltd. 6.42%
Yoy UsD 695, 000 3,171 0.01 .
713,171 0.01  Deutsche Bank AG 3.7% 30/05/2024  USD 400,000 388,272 0.01
388,272 0.01
Vot 4
Bank of Vontreal 3.7 07/06/2025  USD 3,000, 000 2,802,480  0.06 sk
Barrick Gold Corp. 6.45% 15/10/2035  USD 709, 000 749,178 0.02  AIAGrowpltd., 14443.2416/09/2040  USD 1,475, 000 1,123,913 0.02
Brookfield Finance, Inc. 4.85% 1,123,913 0.02
2/03/2029 USD 1,089, 000 1,042,156 0.02 — L1239
erCap Ireland Capita . 5%
Canadian Pacific Railway Co. 5.75% 15/09/2023 Ush 5,870, 000 5,849,922 0.12
15/03/2033 e 90,000 e ool AerCap Treland Capital DAC 2. 875%
Enbridge, Inc. 5.7% 08/03/2033  USD 2,120, 000 2,142,685 0.04  14/08/2004 o Usb 1, 385, 000 1,330,381 0.03
Fortis, Inc. 3.05% 04/10/202%6  USD 1, 406, 000 1,295,346 0.03  horCap Ireland Capital DAC 1. 65%
Nutrien Ltd. 4.9% 27/03/2028  USD 2,000, 000 1,960,603 0.04  99/10/2024 UsD 210,000 197,288 0.00
Nutrien Ltd. 4.2% 01/04/2029  USD 275, 000 259,515 0.00 AerCap Treland Capital DAC 6. 5%
Nutrien Ltd. 5% 01/04/2049  USD 400,000 358,373 0.01  15/07/2025 usb 743,000 6,516 0.02
Suncor Energy, Inc. 7156 01/02/2032  USD 150, 000 161,261 0.0 yorcap Treland Capital DAC 4, 45%
Suncor Energy, Inc. 6.8 15/05/2038  USD 550,000 581,343 0.01  1/10/20 UsD 958, 000 9,77 0.02
TransCanada PipeLines Ltd. 6.2% NerCap Treland Capital DAC 1.75%
15/10/2037 USD 540, 000 557, 443 0.01 30/01/20%6 USD 997, 000 893, 768 0.02
TransCanada Pipel.ines Ltd. 4.T5h AerCap Treland Capital DAC 4. 45%
15/05,/2038 USDh 1, 150, 000 1,022, 578 0.02 03/04/20% UsD 735, 000 701,911 0.01
13,667,222 0.28 i x
—_— ;;;EE‘;Q(I)EZW Capftal IC 2458 yq), 790, 000 704,696 0.01
TA = Uik AerCap Ireland Capital DAC 5.75%
(k Hutchison International 16 Ltd., 06/06/2028 UsD 2,800,000 2,772,038  0.06
v ra i UsD 1,050, 000 969,838 .02 )
1444 2.75% 03/10/2026 AerCap Ireland Capital DAC 3% USD 975, 000 812 621 0.02
969,838 0.02  29/10/2028 ’ ’ '
AerCap Ireland Capital DAC 3. 3%
$y 30/01/2032 UsD 920, 000 748,795  0.02
Chile Government Bond 2. 55% Bank of Ireland Group ple, FRN, 144A
21/01/2032 USD 1,272, 000 1,085,629 0.02 ) e ooroe UsD 1,132, 000 976,285  0.02
1,085, 629 0.02  Shire Acquisitions Investments Ireland
— DKC 28756 23/0903 Ush 177,000 175,840 0.00
==V Shire Acgu15}t1?ns Investments Ireland UsD 3,120, 000 9,927,020 0.06
Ecopetrol SA 5.375% 26/06/2026  USD 464,000 442,957 0.01  DAC 3.26 23/09/2026
442,957 0.01 19, 786, 828 0.41
TIURA HA
Credit Agricole SA, 144A 4. 375% Mitsubishi HC Capital, Inc., 144A
17/03/2025 USD 2,320,000 2,235,905 0.05 4 g scm UsD 700, 000 637,812 0.01
olersis Gptal el S0y ) s 000 Lus e 0.0 ot DRI ey o0 gms e 005

3.461% 12/07/2049

2.048% 17/07/2030



3

JPEILAY - T7UX—USTHYS—r - RUR- 7R

JPMorgan Funds — US Aggregate Bond Fund

RERMIFAEME ()

20236 A30H
HEEIC HEEI
a9 a%Hd
BEMR BE HBE/EESE BE CKEL) EE (%) BERNR BE BE/EESE Kl CREL) EE %)
Mitsubishi UF] Financial Group, Inc. Mexico Government Bond 2. 659%
37514 18/07/2080 UsD 1, 280, 000 1,076, 764 0.02 24/05/2031 [IN))] 2,763, 000 2,291, 868 0.05
Mitsubishi UF] Financial Group, Inc., Mexico Government Bond 4. 75%
FRY L 538% 90/07/201 UsD 2,020, 000 1,780, 128 0.04 08/03/2044 USh 648, 000 553, 653 0.01
Mizuho Financial Group, Inc., FRN Mexico Government Bond 4. 35%
19345 22/05,/2027 UsD 2,291, 000 2,010, 989 0.04 15/01/2047 UsD 36, 000 28,587 0.00
Mizuho Financial Group, Inc., FRN Mexico Government Bond 4. 6%
5. 4145 13/00/2028 UsD 1, 640, 000 1, 626, 255 0.03 10/02/2048 UsD 1, 282, 000 1,048, 153 0.02
Nomura Holdings, Inc. 2.648% Mexico Government Bond 4. 4%
. UsD 3,900, 000 3,056, 572 0. 06
16/01/2025 tsb 2,012,000 1,962,000 0.00 5 09 9059
Nomura Holdings, Inc. 2.679% Mexico Government Bond 6. 338%
’ UsD 389, 000 393, 613 0.01
16/07/2030 UsD 1, 640, 000 1, 336, 877 0.03 04/05/2053
Sunitomo Mitsui Financial Group, Inc. Mexico Government Bond 3. 771%
ro UsD 1,811, 000 1,228, 108 0.03
1444 4. 436% 02/04/2024 UsD 1, 200, 000 L, 180, 836 0.03 24/05/2061
Sunitomo Mitsui Financial Group, Inc. Mexico Government Bond 5. 75%
’ UsD 566, 000 501, 481 0.
3,014 19/10/206 tsb 297, 000 2,48 000 y910/9110 o
Sunitomo Mitsui Financial Group, Inc. 16, 854,997 0.35
5 520 13/0L/20%8 UsD 3,105, 000 3,120,774 0.06
Sumitomo Mitsui Financial Group, Inc. FT K
3.04% 16/07/2029 UsD 2,290, 000 2,000, 742 0.04 ING Groep NV 3.95% 29/03/2027 ~ USD 650, 000 615,697 0.01
Sumitomo Mitsui Financial Group, Inc. ING Groep NV, FRN 1.726% 01/04/2027  USD 695, 000 618,948 0.01
5714 1/01/209 S 000 s s eT 007 123065 0.02
22,722, 395 0.47
=a2—Y—F K
Vi 12/_7/1/7 ) A‘IZ’ he’w Tealand Int” 1 Ltd,, 1444 3.4% USD 1, 000, 000 982, 440 0.02
DH Europe Finance 1T SARL 3. 25% 19/03/2024
N UsD 2,600, 000 2,110, 869 0.04 )
15/11/2039 o ANZNewZealand Int’ 1 Ltd., 144 USD 3946, 000 9 750 442 0.06
2,110, 869 0.04  2.55% 13/02/2030 T T
3,741, 882 0.08
AFxa

; ’ ; o
America Movil SAB de CV 3. 625% USD 1, 405, 000 1,284, 369 0.03 N~ /

22/04/2029 Panama Government Bond 4. 5%

. ) UsD 425,000 327, 491 0.01
America Movil SAB de OV 4. 375% | o 966,000 G507 0.02 16/04/2050 o
22/04/2049 ’ ’ ' 327, 491 0.01
Coca-Cola Femsa SAB de CV 2. 75%

92/01/2030 UsD 673,000 592,135 0.01 R s
Coca-Cola Femsa SAB de CV 1. 85% Saudi Arabian 0il Co., 1444 1.25%
01/09/2032 USD 1,500, 000 1, 165, 210 0.02 94/11/2023 [IN)] 348, 000 341, 628 0.01
Grupo Televisa SAB 8.5% 11/03/2032  USD 263, 000 309, 757 0.01  Saudi Arabian0il Co., 144A 1. 625% UsD 691, 000 631,747 0.01
Grupo Televisa SAB 6. 125% USD 204000 900,794 0.00 24/11/2025
31/01/2046 ’ ’ ' 973, 375 0.02
Wexico City Airport Trust, 144A 5. 5%
3L/07/2047 UsD 210,000 182,843 0.00 AL
Mexico Government Bond 4. 15% BOC Aviation Ltd., 144A 3.5%

UsD 1,000, 000 979,014 0.02 ’
98/03/2027 10/10/2024 UsD 790, 000 764,815 0.01
Mexico Government Bond 3. 75% ) 2,317, 000 9,903,533 0.05 Pfizer Investment Enterprises Pte. Ltd. UsD 2,305, 000 2,290, 698 0.05

11/01/2028

4.75% 19/05/2033
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Pfizer Investnent Enterprises Pre. Ltd. Lloyds Banking Group plc 4. 5%
5.9 19/05/2053 USD 4,270, 000 4,405,073 0.09 04/11/2024 usb 2, 550, 000 2,471,073 0.05
7, 460, 586 0.15  Lloyds Banking Group plc 4. 582%
10/12/2025 [IN)] 600, 000 574, 162 0.01
ARA Lloyds Banking Group ple 4. 375% UsD 633, 000 600, 328 0.01
Banco Santander SA 2. 746% 22/03/2028
Ush 3,400, 000 3,193, 240 0. 06 . ,
28/05/2025 Lloyds Banking Group ple, FRN 1. 627%
. usb 2,085, 000 1,844, 685 0.04
Banco Santander SA 5. 147% 11/05/2027
USD 600, 000 589, 308 0.01 . oy
18/08/2025 Lloyds Banking Group plc, FRN 5. 871%
o [IN)] 5,000, 000 4,953,719 0.10
Banco Santander SA 1.849% 06/03/2029
UsD 2,000, 000 1,789, 210 0.04 . .
25/03/2026 LSEGA Financing ple, 144A 2%
‘ [IN)] 3,975, 000 3,415, 187 0.07
Banco Santander SA, FRN 1.722% 06/04/2028
USD 800, 000 694, 717 0.01 . e .
14/09/2027 Nationwide Building Society, FRY,
. .. y , usb 3,300, 000 3,293, 401 0.07
Telefonica Emisiones SA 4. 665% USD 980, 000 825, 943 0.02 144A 4. 363% 01/08/2024
06/03/2038 ’ ’ ) NatWest Group ple 4. 8% 05/04/2026  USD 1,275, 000 1,239, 195 0.02
17,001,718 0.14  NatWest Group plc, FRN 4. 269%
29/03/2025 usb 640, 000 628, 749 0.01
AA A NatWest Group ple, FRN 7. 472%
Credit Suisse AG 0.52% 09/08/2023  USD 1,500, 000 1,489, 043 0.03  10/11/2026 USD 2,510,000 2,565, 026 0.05
Credit Suisse AG 7.95% 09/01/2025  USD 3,490, 000 3,556, 961 0.07  NatWest Group ple, FRN 5. 847%
Credit Suisse AG 3.T% 21/02/2025  USD 5,951, 000 5,687,613 0.12  02/03/2027 USD 1, 265, 000 1,249,389 0.03
it Suisse AG 1. 25% 07/ : ) ) i ., FRY 3.
?rcdlt Suisse AG 1.25% 07/08/2026  USD 713,000 612, 886 0.01  NatWest Group ple, FRN 3.073% USD 9,53, 000 9,276, 421 0.05
UBS Group AG, FRN, 1444 2.593% 22/05/2028
UsD 2,057, 000 1,957,107 0.04
11/09/2025 NatWest Group ple, FRN 4.892% USD 667 000 §34. 533 0.01
UBS Group AG 3. 75% 26/03/2025 ~ USD 1,778, 000 1,699, 722 0.04  18/05/2029 : ! !
15,003, 332 0.31  NatWest Group plc, FRN 3. 754%
01/11/2029 [IN)] 1, 500, 000 1,408, 109 0.03
AFY A NatWest Group ple, FRN 4. 445%
Barclays ple, FRN 1.007% 10/12/2024  USD 3,467, 000 3, 385, 460 0.07  08/05/2030 USD 678, 000 622,100 0.01
Barclays plec, FRN 5. 829% 09/05/2027  USD 1,500, 000 1,480, 049 0.03  NatWest Group plc, FRN 6. 016%
Barclays plc, FRN 2.894% 24/11/2082  USD 1,171, 000 915,518 0.02  02/03/2034 Usb 1, 760, 000 1,763,484 0.04
; ; 44 09/05,/2034 . ) . "
Barclay? ple, FRN 6.224% 09/05/2034  USD 3,000, 000 2,971,442 0.06  NatWest Markets plc, 144A 1.6% USD 1,420, 000 1,245, 235 0.03
BP Capital Markets ple 3.279% 29/09/2026
UsD 461, 000 434,059 0.01 .
19/09/2027 Santander UK Group Holdings plc, FRN USD 3 771 000 3778, 791 0.08
Diageo Capital plc 1.375% 29/09/2025 Uush 1, 780, 000 1,637, 036 0.03  6.833% 21/11/2026 o . :
HSBC Holdings ple 6. 5% 15/09/2037  USD 3, 140, 000 3,117, 145 0.06  Santander UK Group Holdings ple, FRY
HSBC Holdings ple 6. 14 14/01/2042  USD 3,155,000 3,314,412 0.07 LT3 14/06/%027 USD 1, 485, 000 1,280,13¢  0.03
HSBC Holdings plc, FRN 3.803% Santander UK Group Holdings ple, FRN
UsD 6, 930, 000 6, 795, 561 0.14 ) ’ , 200, , 221, 3
11/03/2025 6.534% 10/01/2029 [IN)] 4, 200, 000 4,221, 306 0.09
HSBC Holdings ple, FRN 7.39% Standard Chartered ple, FRN, 144A
USD 2,460, 000 2,595, 246 0. 05 R X
03/11/2028 3.785% 21/05/2025 usb 2,000, 000 1,950, 031 0.04
HSBC Holdings ple, FRN 2.206% Standard Chartered ple, FRY, 144A
UsD 1,605, 000 1, 342, 220 0.03 P
17/08/2029 9.819% 30/01/2026 [IN)] 1, 770, 000 1, 669, 853 0.03
HSBC Holdings ple, FRN2.357% Standard Chartered ple, FRN, 144A
USD 2,870, 000 2,280, 257 0. 05 v
18/08/2031 L4564 14/01/2027 [IN)] 3,601, 000 3,191, 858 0.07
HSBC Holdings plc, FRN 6. 254% UsD 1,300, 000 1,324, 530 0.03 Standard Chartered ple, FRN, 144A 0% USD 9,895, 000 9,896, 371 0.06

09/03/2034

06/07/2027
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Standard Chartered ple, FRY, 144A American Tower Corp., REIT 3. 1%
4 8568 15/03,2033 i) 700, 000 633,657 0.01 15/06/2050 Ush 1,231, 000 795,166 0.02
Vodafone Group ple 5.625% American Tower Corp., REIT 2.95%
10/02/2053 UsD 345,000 334,218 0.01 15/01/2051 usD 804, 000 502, 961 0.01
82,323, 950 1.70 Anerican Vi i . 3.45%
—_— éTe,g;fzgzgm Capital Corp. 3458 iy 365, 000 338,990 0,01
TAUD Anerican Water Capital Corp. 6.593%
AbbVie, Inc. 3.2% 21/11/2029  USD 4,396, 000 3,974,294 0.08  15/10/2037 UsD 125,000 140,420 0.00
AbbVie, Inc. 4.5% 14/05/2035  USD 1,624, 000 1,530,256 0.03  Anerican Water Capital Corp. 4%
AbbVie, Inc. 4.05%21/11/2039  USD 1,929, 000 4,961,498 0.00  1/12/2046 USD 375,000 29,412 0.01
AbbVie, Inc. 4.4% 06/11/2042  USD 1,200, 000 1,061,643 0.02  Anerican Vater Capital Corp. 3,450
AbbVie, Inc. 4.25%21/11/2049  USD 1,560, 000 1,330,477 003 g1/05/2050 Usb 2,181, 000 1,616,768 0.03
Aetna, Inc. 6.75% 15/12/2037  USD 300, 000 328,819 0.0l Apheuser-Busch Cos. LLC 3. 65%
Aetna, Inc. 4.5% 15/05/2042  USD 147,000 125,006 0.00  q1/02/2026 Usb 1,500, 000 1,452,067 0.03
Air Lease Corp. 3.375%01/07/2025  USD 3,021,000 2,862,963 0.06  gnneuser—Busch Cos. LLC 4. 7%
Air Lease Corp. 2.875%15/01/20%6  USD 2,500, 000 231,913 0.05 g /09/2036 USD 3,903, 000 3,774,400 0.08
Air Lease Corp. 3.75% 01/06/2026  USD 958, 000 904,821 0.02  ypoicor-Busch Tuber Finance. Inc.
Air Lease Corp. 1.875%15/08/2026  USD 3,125, 000 2,768,825 0.06 4 pomy 01 /022044 ’ Usb 150,000 136,697 0.00
Air Lease Corp. 5.85% 15/12/2027  USD 1,120, 000 LG AIZ 002 o bt Taber orldnide. Tnc
Air Lease Corp. 3.23% 01/10/2029  USD 4,540, 000 3,914,044 0.08 a0 Cush 1,000, 000 922,569 0.02
Air Products and Chemicals, Inc. 1.85% g o]
051000 UsD 3,000, 000 2,698, 132 0.06 inlé;uigoiﬁzzglm Worldwide, Inc. UsD 1,314, 000 1,905, 518 0.02
Alabama Pover Co. 5. 7% 15/02/2033  USD 150, 000 153, 276 0.00 «ﬁhéusefﬁﬁ%h e Vorldvide. Tnc
A ‘ ‘  Inc.
Alabama Pover Co. 6.125% 179,000 LIS 0.00 448 061008 Ush 1,280, 000 1,143,664 0.02
15/05/2038 Arizona Public Service Co. 5.05%
Alcxandrl‘a Rc’al Fstatc Equities, Inc., ) 214,000 204, 466 0.00  01/09/2041 usb 210, 000 190, 582 0.00
REIT 3,84 15/04/2026 Arrow Electronics, Inc. 3.25%
gé;ar;d;;:; Rliatlﬁs;g;; Equities, Inc., ) 1, 347, 000 1,955,874 0.03 08/09/2024 USD 469, 000 452, 660 0.01
P . Arrow Electronics, Inc. 3.875%
ﬁi?ajd;;l?all::g;om Equities, Inc., UsD 2,000,000 1,932,043 0.0 12/01/2028 ush 761, 000 701, 777 0.01
Mexandria Real Betate Buities, T AT&T, Inc. 2.3% 01/06/2027  USD 5, 180, 000 4,657,393 0.10
Rm 18750 01/02/2033 ' UsD 2,690, 000 1,961, 480 0.04  AT&T, Inc. 1.65%01/02/2028  USD 485,000 416, 167 0.01
. . AT&T, Inc. 2.25%01/02/2032  USD 3,220, 000 2,546,132 0.05
Mexandria Real Estate Equities, Inc., ) el i
REIT 46 01/02/2050 UsD 1,016, 000 752,616 0.02 ATET, Tne. 5.4% 15/02/2034  USD 1,840,000 1,833,354 0.04
Mlstate Corp. (The) 5.36% 01/06/2033  USD 805,000 800,494 0.02 fgg 11“0' 33'65;_)“(; glf gg; ;ggl Egg é 3§§ 838 ; ggé 27(7) 8 gg
American Tower Corp., REIT 5% » Inc. 3.65h 01 1 168, 298, 01 .
15/02/2004 Usb 367,000 364,853 0.01 a1, Inc. 3.55% 15/09/2055  USD 1,332, 000 921,150 0.02
Anerican Tover Corp., REIT 3, 3754 ATRT, Inc. 3.8% 01/12/2057  USD 246,000 175,802 0.00
15/10/20% Usp 437,000 07,497 0.0 ponos Bnergy Corp. 4.15% 15/01/2043  USD 690, 000 592,652 0.01
American Tower Corp., REIT 1. 5% Atmos Energy Corp. 4.125% o) 780, 000 654258 0.01
31/01/2028 USD 2,820, 000 2,362,806 0.05 15/03/9049 ) ) .
American Tower Corp. , REIT 2. 1% AutoZone, Inc. 1.65% 15/01/2031  USD 1,740, 000 1,355,049 0.03
15/06/2030 usb L440, 000 LI6L 120 002 by op arerics NA 6% 15/10/2036  USD 1,800,000 1,913,087  0.04
American Tower Corp., REIT 1.875% Berkshire Hathaway Energy Co. 6.125%
15/10/20%0 i) 2,740, 000 2150705 0.04 e UsD 1,437,000 1,495,432 0.03
American Tower Corp., REIT 3. 7% UsD 1, 995, 000 1,492, 034 0.03 Berkshire Hathaway Finance Corp. UsD 312, 000 982, 536 0.01

15/10/2049

4.3% 15/05/2043
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Berkshire Hathaway Finance Corp. (leveland Electric I1luminating Co.
3.85% 15/03/2052 USD 2,640, 000 2,154, 384 0.04 (The) 5.95% 15/12/2036 [IN)] 425,000 419, 170 0.01
Boardwalk Pipelines LP 3. 4% (NS Energy Corp. 3.875% 01/03/2024  USD 1, 200, 000 1, 183,099 0.02
15/02/2031 UsD 1, 610, 000 1, 383, 063 0.03 CMS Energy Corp. 3% 15/05/2026  USD 219, 000 205, 050 0.00
Boston Scientific Corp. 4.55% CNS Energy Corp. 2.95% 15/02/2027  USD 387,000 355, 706 0.01
01/03/2039 UsD 721,000 667, 192 0.01 (VA Finencial Corp. 3.95% 15/05/204  USD 173,000 170, 110 0.00
BP Capital Markets America, Inc. Columbia Pipeline Group, Inc. 5.8%
3.017% 16/01/2027 USD 1,500, 000 1,410, 805 0.03 01/06/2045 [IN)] 1, 550, 000 1,516, 286 0.03
BP Capital Markets America, Inc. Conagra Brands, Inc. 5.3% 01/11/2038 [IN)] 330, 000 315, 567 0.01
4.893% 11/09/2033 UsD 1, 565, 000 1,542,143 0.03 ConocoPhillips Co. 5.3% 15/05/2053  USD 1,470, 000 1,481, 135 0.03
BP Capital Markets America, Inc. Consolidated Edison Co. of New York,
9. 779% 10/11/2050 UsD 2,000, 000 1,310, 608 0.03 Tnc, 5,75 15/06/2040 UsD 173,000 172,904 0.00
BP Capital Markets America, Inc. Constellation Brands, Inc. 4.4%
9.93%% 04/06/2051 USD 2,200, 000 1,488, 995 0.03 15/11/20%5 [IN)] 475,000 465, 161 0.01
Brixmor Operating Partnership LP, Constellation Brands, Inc. 4.75%
REIT 3.85% 01/02/20%5 USD 900, 000 861,015 0.02 09/05/2032 [IN)] 390, 000 377,274 0.01
Brookfield Finance LLC 3. 45% Constellation Brands, Inc. 4.5%
15/04/2030 UsD 1,080, 000 710, 760 0.01 09/05/2047 UsD 490, 000 421,393 0.01
Brown & Brown, Inc. 2.375% Constellation Brands, Inc. 5.25%
15,/03/2031 USD 4,620, 000 3,713,008 0.08 15/11/2048 [IN)] 260, 000 247, 117 0.00
Bunge Ltd. Finance Corp. 2.75% Consumers Energy Co. 3.25%
14/05/2031 USD 3,310, 000 2,762,379 0. 06 15/08/2046 [IN)] 190, 000 139, 138 0.00
Bur%lngton kort}}ern Santa Fe LLC USD 560,000 512, 818 0.01 Corning, Ipc. 3.9% 1.5/11/2049 ush 2,044, 000 1,524, 195 0.03
3.65% 01/09/2025 Corporate Office Properties LP, REIT
) e UsD 660, 000 503, 158 0.01
Burlington Northern Santa Fe LLC 2 15/01/2029
- USD 250, 000 290, 658 0.01 .
7.95% 15/08/2030 Corporate Office Properties LP, REIT
. R USh 3,203, 000 2,402,977 0.05
Burlington Northern Santa Fe LLC 2.75% 15/04/2031
- _ USD 870, 000 957, 443 0.02
6. 15% 01/05/2037 Crown Castle, Inc., REIT 4%
. g UsD 228,000 216, 852 0.00
Burlington Northern Santa Fe LLC USD 700, 000 736, 263 0.02 01/03/2027
5.75% 01/05/2040 ’ ’ ' (VS Health Corp. 4.3% 25/03/2028  USD 285, 000 274, 845 0.01
Burlington Northern Santa Fe LLC (VS Heal th Corp. 5.25% 30/01/2031  USD 720, 000 714, 795 0.01
3.55% 15/02/2050 Ush 1, 397, 000 1, 100, 842 0.02 CVS Health Corp. 5.25% 21/02/2033  USD 2,600, 000 2,575, 880 0.05
Campbell Soup Co. 2.375% CVS Health Corp. 5.05% 25/03/2048  USD 4, 205, 000 3,842, 629 0.08
24/04/2030 UsD 965,000 803,645 0.02 Danaher Corp. 2.6%01/10/2050 ~ USD 932, 000 622,677 0.01
Campbell Soup Co. 3.125% Dell International LLC 6.02%
24/04/2050 UsD 470,000 320,972 0.01 15/06/2026 UsD 3,730, 000 3,787, 987 0.08
Capital One Financial Corp. 3.9% Dell International LLC 5.25%
20/01/2024 USD 810, 000 800, 148 0.02 01/02/2028 [IN)] 4,661, 000 4,644, 140 0.10
Capital One Financial Corp. 4.2% Dominion Energy, Inc. 2.85%
90/10/2025 USD 350, 000 334,278 0.01 15/08/2026 [IN)] 183,000 169, 203 0.00
Caterpluar, Inc. 6.05% 15/08/2036  USD 355,000 389, 260 0.01  Dominion Energy, Inc. 4.9% UsD 111, 000 98, 850 0.00
CenterPoint Energy Resources Corp. 01/08/2041
) UsD 250,000 255, 634 0.01 L
5.85% 15/01/2041 Dominion Energy, Inc. 5.25% USD 785. 000 771, 498 0.02
Chevron Corp. 1.995% 11/05/2027 USD 1, 390, 000 1, 260, 550 0.03  01/08/2033 ! ! !
Citigroup, Inc. 3.2% 21/10/2026 USD 1,293, 000 1,209, 595 0.02  DIE Electric Co. 3.7% 15/03/2045  USD 308, 000 244,512 0.00
Citigroup, Inc. 6 625% l'b/0'1/2028 UsD 500, 000 527,544 0.01  Duke Energy Carolinas LLC 6. 45% USD 100, 000 107,891 0.00
(leveland Blectric I11uminating Co. USD 400, 000 399, 165 0.01 15/10/2032
(The) 5. 5% 15/08/2024 ’ ’ ' Duke Energy Corp. 2.65% 01/09/2026  USD 810, 000 747,986 0.02
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Duke Energy Indiana LLC 6. 12% Entergy Louisiana LLC 3. 05%
15/10/2035 UsD 150, 000 156, 241 0.00 01/06/2031 UsD 314, 000 271,290 0.01
Duke Energy Indiana LLC 3. 75% UsD 350,000 269,708 0.01 Entergy Lou131a?a FLC 1% 15/03/2033/ [IN)] 330, 000 298, 663 0.01
15/05/2046 Entergy Louisiana LLC 2. 9%
. UsD 1, 040, 000 680, 452 0.01
Duke Energy Ohio, Inc. 3.7% 15/03/2051
USD 265, 000 199, 896 0.00 L
15/06/2046 Entergy Mississippi LLC 3. 85%
UsD 1, 640, 000 1,262, 044 0.03
Duke Energy Progress LLC 4. 1% 01/06/2049
UsD 189, 000 158,103 0.00 : )
15/05/2042 Enterprise Products Operating LLC
- [IN))] 847,000 971, 450 0.02
Duke Energy Progress LLC 3. 7% 7.55% 15/04/2038
UsD 431,000 333, 594 0.01 ) )
15/10/2046 Enterprise Products Operating LLC
. . UsD 3,000, 000 2,093, 743 0.04
Duke Energy Progress LLC 2. 9% 3. 2% 15/02/2052
USD 1, 255, 000 828, 996 0.02 . .
15/08/2051 Enterprise Products Operating LLC
' ) UsD 1,245,000 1,233,927 0.03
DuPont de Nemours, Inc. 4.493% 5.75% 01/03/2035
_ USD 2,000, 000 1,957, 834 0.04 . "
15/11/2025 EQM Midstream Partners LP 5.5%
- ‘ [IN)] 1, 250, 000 1,182,011 0.02
DuPont de Nemours, Inc. 5.319% 15/07/2028
Sy ) UsD 2,230, 000 2,193,714 0.05 ) . ,
15/11/2038 Essex Portfolio LP, REIT 2.65% UsD 4000, 000 3 910,994 0.07
Eaton Corp. 7.625%01/04/2024  USD 400, 000 405, 113 0.01  15/03/2032 Y T !
Eaton Corp. 4.15% 15/03/2033  USD 146, 000 138,317 0.00  Evergy Metro, Inc. 4.2% 15/03/2048  USD 670, 000 555, 265 0.01
Eaton Corp. 5. 8% 15/03/2037  USD 100, 000 101,075 0.00 Evergy, Inc. 2.9% 15/09/2029  USD 1, 775, 000 1,547,774 0.03
Edison International 3.55% 15/11/2024 ~ USD 2,880, 000 2,784,163 0.06  Exxon Mobil Corp. 2.995% 16/08/2039 ~ USD 1,615,000 1,273, 245 0.03
Edison International 5.25% 15/11/2028  USD 2,225,000 2,163, 443 0.04  Exxon Mobil Corp. 3.095% 16/08/2049 ~ USD 2,010, 000 1,458, 936 0.03
EIDP, Inc. 4.5% 15/05/2026  USD 2,684, 000 2,631,991 0. 05 Fldeht)}’ﬂ\au‘ona‘l Infornation Services, UsD 9,360, 000 1,872, 125 0.04
Elevance Health, Inc. 3.35% USD 1355, 000 1310, 498 0.03 Inc. 4.5% 15/08/2046
01/12/2024 T T ’ Fiserv, Inc. 3.2% 01/07/2026  USD 690, 000 647, 145 0.01
Elevance Health, Inc. 4.101% UsD 885, 000 849,360 0.02 Flserv, Inc. 4,4% 01/07/2049  USD 660, 000 552,333 0.01
01/03/2028 Florida Power & Light Co. 5. 4%
UsD 700, 000 700, 601 0.01
Elevance Health, Inc. 4.625% 01/09/2035
USD 344, 000 307,379 0.01 .
15/05/2042 Florida Power & Light Co. 5. 3%
UsD 1, 540, 000 1,582, 008 0.03
Elevance Health, Inc. 4.375% 01/04/2053
USD 201, 000 173, 345 0. 00 .
01/12/2047 General Votors Financial Co., Inc. 1.2% USD 960. 000 909, 929 0.02
Eli Lilly & Co. 4.95% 27/02/2063  USD 1,720, 000 1,738, 694 0.04  15/10/2024 ’ ’ ’
Energy Transfer LP 3.9% 15/05/2024  USD 3,997, 000 3,930, 080 0.08  General Yotors Financial Co., Inc. 3.8%
Energy Transfer LP 4.75% 15/01/2026  USD 1,821, 000 1,779, 262 0.04  07/04/2025 Usb 565,000 544,880 0.01
Energy Transfer LP 3.9% 15/07/2026  USD 122,000 115,904 0.00  General Motors Financial Co., Inc.
Energy Transfer LP 4.4% 15/03/2027  USD 850, 000 813, 156 0.02  1.25% 08/01/2026 Usb 4,269, 000 3, 808, 668 0.08
Energy Transfer LP 4.95% 15/05/2028  USD 430, 000 415,739 0.01  General Yotors Financial Co., Inc. 3%
Energy Transfer LP 4. 15% 15/09/2029  USD 1,068, 000 982,016 0.02  09/04/2027 UsD 1, 900,000 1, 847, 489 0.01
Energy Transfer LP 6.1% 15/02/2042  USD 800, 000 752,429 0.02  General Yotors Financial Co., Inc. 5.8%
Energy Transfer LP 6% 15/06/2048  USD 650, 000 609, 576 0.01  23/06/2028 USD 7,850, 000 1,796, 642 0.16
Eni USA, Inc. 7.3%15/11/2027  USD 1,030, 000 1,101, 477 0.02  General Motors Financial Co., Inc.
Entergy Corp. 2.95% 01/09/2026  USD 220, 000 203, 124 0.00  2.35% 08/01/2031 Usb 1, 197, 000 935,071 0.02
Entergy Louisiana LLC 4. 05% General Notors Financial Co., Inc. 2.7%
01/09/2023 UsD 239, 000 238,251 0.00 10/06/2031 UsD 2,615, 000 2,078, 849 0.04
Entergy Louisiana LLC 2. 4% Global Payments, Inc. 4.8%
01/10/2026 UsD 532,000 486, 983 0.01 01/04/2026 UsD 1,880, 000 1,835,197 0.04
Entergy Louisiana LLC 3. 12% Global Payments, Inc. 3.2%
01/09/2027 USD 320, 000 295,215 0.01 15/08/2029 [IN)] 4,145, 000 3,600, 303 0.07
Entergy Louisiana LLC 3. 25% USD 188, 000 179,856 0.00 Global Payments, Inc. 5.3% USD 710,000 690, 950 0.01

01/04/2028

15/08/2029
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Global Payments, Inc. 2.9% Kroger Co. (The) 4.45% 01/02/2047  USD 1,220, 000 1,049, 634 0.02
15/05/2030 Ush 488,000 412,61 0.01 Lear Corp. 2.6% 15/01/2032  USD 865, 000 670, 872 0.01
Global Payments, Inc. 2.9% 15/11/2031  USD 937, 000 760, 755 0.02  Lennar Corp. 4.5% 30/04/2024  USD 1, 220, 000 1,209, 798 0.02
Goldnan Sachs Group, Inc. (The) 4.23% Life Storage LP, REIT 4% 15/06/2029  USD 1,373,000 1,246, 118 0.03
21/10/2025 UsD 467,000 440,189 0.01 Life Storage LP, REIT 2.2% 15/10/2030  USD 2,940, 000 2,351, 366 0.05
Goldnan Sachs Group, Inc. (The) 3.85% Lowe’ s Cos., Inc. 1.7% 15/10/2030  USD 3,000, 000 2,394, 040 0.05
26/01/2027 Ush 1, 830, 000 1,738, 769 0.04 Lowe” s Cos., Inc. 5.75% 01/07/2053  USD 745,000 753,724 0.02
Gulf Power Co. _3, 3% 30/05/2027  USD 670, 000 632, 159 0.01 L\‘B’In’ternanonal Finance ITT LLC 1. 25% UsD 766,000 692, 670 0.01
Haleon US Capital LLC 3.375% 01/10/2025
USD 1,970, 000 1,788, 788 0.04 . . .
24/03/2029 LYB International Finance T1T LLC USD 5 705, 000 . 855, 036 0.04
Halliburton Co. 4.75% 01/08/2043  USD 430, 000 374,149 0.01  3.625% 01/04/2051 Y Y ’
Hanover Insurance Group, Inc. (The) Magellan Midstream Partners LP 3. 2%
2,54 01/09/2030 UsD 1, 420, 000 1, 116, 960 0.02 15,/03/20%5 UsD 171,000 162, 648 0.00
Hartford Financial Services Group, Inc. Marathon 0il Corp. 6.8% 15/03/2082  USD 241,000 248, 705 0.00
(The) 6. 1% 01/10/2041 UsD 600, 000 599,725 0.01 Markel Group, Inc. 5% 05/04/2046  USD 1, 000, 000 867, 340 0.02
Hartford Financial Services Group, Inc. Nartin Marietta Materials, Inc. 3.45%
(T 434 15/042083 UsD 500, 000 406, 725 0.01 0L/06 2007 UsD 666, 000 626, 563 0.01
HCA, TInc. 5.375% 01/02/2025  USD 1, 880, 000 1, 862, 637 0.04 Masco Corp. 2% 01/10/2030  USD 840, 000 662, 209 0.01
HCA, TInc. 5.25% 15/06/2026 ~ USD 3,300, 000 3,259, 856 0.07  Masco Corp. 6. 5% 15/08/2032  USD 1, 000, 000 1,029, 348 0.02
HCA, Inc. 5.625% 01/09/2028  USD 7,000, 000 6, 984, 584 0.14  McDonald’ s Corp. 4.7%09/12/2035  USD 547,000 527, 381 0.01
HCA, Inc. 4.125% 15/06/2029  USD 380, 000 350,515 0.01  McDonald” s Corp. 6.3%15/10/2037  USD 179,000 196, 340 0.00
HCA, Tnc. 5.5% 01/06/2033  USD 2,000, 000 1,986, 069 0.04  McKesson Corp. 5.1% 15/07/2033  USD 1, 540, 000 1,542, 621 0.03
HCA, TInc. 5.125% 15/06/2039  USD 3,095, 000 2,853, 878 0.06  MDC Holdings, Inc. 2.5% 15/01/2031  USD 2,210, 000 1,735, 346 0.04
HCA, TInc. 5.5% 15/06/2047  USD 190, 000 176, 044 0.00  Merck & Co., Inc. 5% 17/05/2053  USD 1,760, 000 1,763, 183 0.04
HCA, Inc. 3.5% 15/07/2051  USD 170, 000 115,930 0.00  Merck&Co., Inc. 5.15%17/05/2063  USD 1, 370, 000 1,383, 217 0.03
Heallthca/re Kealty Holdings LP, REIT USD 1, 161, 000 092, 823 0.02 M?tLlfg, Inc. 6.5% 15/12/203% USD 616, 000 672, 357 0.01
3. 1% 15/02/2030 \lid-Anerica Apartments LP, REIT 4%
, 119000 UsD 930,000 899,815 0.02
Healthcare Realty Holdings LP, REIT 15/11/2025
o UsD 1, 540, 000 1, 180, 158 0.02 . ;
2% 15/03/2031 \id-Anerica Apartments LP, REIT 1.T%
o UsD 1,470, 000 1,158, 888 0. 02
Healthpeak OP, LLC, REIT 3.4% 15/02/2031
Usb 14, 000 13, 455 0.00
01/02/2025 Molson Coors Beverage Co. 4.2%
[IN)] 930, 000 757, 680 0.02
Healthpeak OP, LLC, REIT 3.5% ) 1334000 1196, 210 0.02 15/07/2046
15/07/2029 Y T ’ Morgan Stanley 3.875% 29/04/2024  USD 2,697, 000 2,657,578 0.05
HF Sinclair Corp. 2.625% 01/10/2023  USD 2, 365, 000 2, 345, 601 0.05  Morgan Stanley 3.875% 27/01/2026  USD 270, 000 260, 307 0.01
HF Sinclair Corp. 5.875% 01/04/2026  USD 1,960, 000 1,961, 405 0.04  Morgan Stanley 3.625% 20/01/2027  USD 681, 000 646, 109 0.01
Home Depot, Inc. (The) 4.95% USD 1, 639, 000 1,614, 194 0.03 Morgan Stanley 4. 3% 27/01/2045 Ush 1, 125, 000 971, 392 0.02
15/09/2052 Morgan Stanley, FRN 1.794%
L ) - USD 2,080, 000 1,608, 767 0.03
[11inois Tool Works, Inc. 2.65% USD 900,000 849, 678 0.02 13/02/2032
15/11/2026 ! ’ ’ MPLX LP 4.875% 01/12/2024  USD 1, 284, 000 1, 265, 740 0.03
International Flavors & Fragrances, MPLX LP 4. 8% 15/02/2029  USD 362, 000 348, 691 0.01
Tnc. 5% 26/09/2048 UsD 462,000 379,019 0.01 Nevada Power Co. 3.7% 01/05/2029  USD 1,600, 000 1,482, 049 0.03
Jersey Central Power & Light Co. 6. 15% Nevada Power Co. 6.65%01/04/2036  USD 200, 000 216, 223 0.00
01/06/2037 Ush 320,000 330, 063 0.01 Nevada Power Co. 5.375% 15/09/2040  USD 365, 000 348, 006 0.01
Kellogg Co. 5.25% 01/03/2033  USD 2,219,000 2,223,293 0.05  NiSource, Inc. 2.95% 01/09/2029 [IN)] 615, 000 537,985 0.01
Kinder Morgan Energy Partners LP NiSource, Inc. 1.7% 15/02/2031  USD 1, 830, 000 1,426, 902 0.03
4.3% 01/05/2024 UsD 5,000, 000 4,933, 328 0.10 NiSource, Inc. 5.8%01/02/2042  USD 628, 000 604, 228 0.01
Kroger Co. (The) 2.2% 01/05/2030  USD 3,500, 000 2,887,109 0.06  NNNREIT, Inc., REIT4%15/11/2025 ~ USD 583, 000 554, 039 0.01
Kroger Co. (The) 5.4% 15/07/2040  USD 114, 000 109, 357 0.00  NNREIT, Inc., REIT 3.6%15/12/2026  USD 1,000, 000 929, 992 0.02
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Occidental Petroleum Corp. 3% Realty Income Corp., REIT 3.875%
UsD 255, 000 247,429 0.00
16/02/2027 USD 2, 000, 000 1,800,826 0.04 oo , ,
Ohio Edison Co. 6.875% 15/07/2036  USD 350, 000 384,896 0.01  Realty Income Corp., REIT4.85% 5 160,000 0 087406 0.04
ONE Gas, Inc. 2% 15/05/2030  USD 2, 060, 000 1,705,084 0.03  15/03/2030 . e '
ONEOK Partners LP 6.65% 01/10/2036  USD 910, 000 932, 653 0.02  Realty Income Corp., REIT 3. 25% UsD 1 480,000 1991 433 0.03
ONEOK, Inc. 2.2%15/09/2025  USD 2, 750, 000 2,544,686 0.05  15/01/2031 T R '
Oracle Corp. 4.9% 06/02/2033  USD 2, 450,000 2,364,023 0.05 Reliance Steel & Mluninun Co. 215 o) 3 330 000 9708327 0.06
Oracle Corp. 3.6% 01/04/2040  USD 1,800, 000 1,383,105 0.03  15/08/2030
Oracle Corp. 4% 15/07/2046  USD 1,070, 000 813,105 0.02 RepublifISer\flces,. Inc. 5% 01,:"04,‘"2034 [IN)] 980, 000 973, 085 0.02
Oracle Corp. 5.55%06/02/2053  USD 1,730, 000 1,657,514 0,03 Resolution Funding Corp Discomnt oy 200,000 18,461 0.00
Oracle Corp. 4.375% 15/05/2055  USD 940, 000 745,308 0,02 Votes Zero Cpn 0% 15/04/2030 .
cps ; y Resolution Funding Corp. 0%
ig;ﬁ};&s and Blectric Co. LTh o) 1, 390, 000 136,168 0.03 15012030 USD 4,000, 000 3,008,825 0.06
e . - Safehold GL Holdings LLC, REIT 2.8%
g?%;;gg and Electric Co. 2.95% o 4,765, 000 4,365,555 0.09  15/06/2031 UsD 5, 000, 000 3,876,287 0.08
. . - San Diego Gas & Electric Co. 6,125%
1132;;(1);;064625 and Electric Co. 3. 75% USD 451,000 300,977 0.0 15/00/287 USD 150, 000 153,177 0.00
coe . ) San Diego Gas & Electric Co. 3.95%
Pacific Gas and Electric Co. 4.3% USD 770. 000 545,541 0.01  15/11/2011 ush 218, 000 172, 309 0.00
;Zi ﬁsf/ff‘éis and Electric Co. 4% Sempra Energy 5. 4% 01/08/2026  USD 2,220, 000 2,208,100  0.05
01/12/2016 [IN))] 1, 500, 000 1,000, 234 0.02 g}fjgg}%zélhams Co. (The) 4.55% USD 1,821, 000 1,536,612 0.03
Pacific Gas and Electric Co. 6. 75% . -
16/01/2063 USD 1,000, 000 977,304 0.02 T;mgg};zzgem Group LP, REIT3.25% o 1,518, 000 LO268T  0.02
PacifiCorp 4.15% 15/02/2050  USD 1,600, 000 1,225,965 0.03 e o Corp., RELT3. 625%
PacifiCorp 5.5% 15/05/2054  USD 98,000 90,98 0.0 10 nnps - ) UsD 345,000 324,754 0.01
Packaging Corp. of America 4.05% . -
15/19/2049 USD 1,565, 000 1,238,054 0.03 St;ljél;igzgahforma Bdison Co. 3.65% o 800, 000 16,50 0.02
Parker-Hannifin Corp. 4. 1% Southern California Edison G, 6%
01/03/2047 UsD 416,000 BLA00.0n iy usb 150, 000 154,980 0.0
Phillips 66 4. 875% 15/11/2044  USD 85,000 7,330 0.0 goutemn California Edison Co. 5.55%
Pioneer Natural Resources Co. 1.9% 15/01/2036 USD 530, 000 524,838 0.01
15/08/20% USD 2, 580, 000 2,087,551 0.04 10U
U0/ Southern California Edison Co. 4.05%
PNC Bank NA 3.25% 01/06/2025  USD 750, 000 4,917 0.00 500 UsD 900, 000 722,980 0.01
PPL Electric Utilities Corp. 5.25h Southern California Edison Co. 5.875%
15/05/2053 Usb 1,785,000 1792453 0.04 01/19/2063 usp 2,797,000 2,823,027 0.06
Precision Castparts Corp. 4.2k Southern California Gas Co. 2. 55%
15/06/20% UsD 250, 000 227,982 0.00 01/02/2030 USD 2, 260, 000 1,939,807 0.04
Precision Castparts Corp. 4.375% Southern Co. Gas Capital Corp. 2. 45%
15/06,/2045 USD 250,000 222,073 0.00 01/10/2023 UsD 153, 000 151,731 0.00
Progress Energy, Inc. T%30/10/2031  USD 300, 000 327,969 0.01  Southern Co. Gas Capital Corp. 5.875%
Prologis LP, REIT 2. 125% 15/10/2050  USD 525, 000 292,292 0.01  15/03/2041 UsD 550,000 50,924 0.01
Public Storage, REIT 1.95% 09/11/208  USD 1,264, 000 1,084,527 0.02  Southern Co. Gas Capital Corp. 4. 4%
Public Storage, REIT 2.25% 09/11/2031  USD 1,062, 000 865,803 0.02  01/06/2043 USD 167,000 137,426 0.00
Quanta Services, Inc. 2.35% Southern Co. Gas Capital Corp. 3.95%
o UsD 188,000 144,150 0.00
15/01/2032 tsb 2,205,000 LBOLO0O .00 )05 ' '
Quest Diagnostics, Tnc. 3.5% . 4,000, 000 3,856, 846 0.08 Southern Natural Gas Co. LLC 8% UsD 624, 000 715, 664 0.01

30/03/2025

01/03/2032
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Southern Power Co. 5.15% 15/09/2041  USD 871,000 810, 226 0.02  USTreasury 0. 875%30/06/2026  USD 217, 356, 000 24, 639, 100 0.51
Southvest Gas Corp. 3.8%29/09/2046  USD 442,000 318,481 0.01  USTreasury 0. 875%30/09/2026  USD 1,793, 700 1,603, 960 0.03
Targa Resources Corp. 4.2% US Treasury 1.75% 31/12/2026 ~ USD 18, 861, 000 17, 265, 551 0. 36
01/02/2033 UsD 590,000 520,165 0.01 US Treasury 2.25% 15/02/2027  USD 1,460, 000 1,357,002 0.03
Tennessee Valley Authority 5.88% US Treasury 0. 5% 30/04/2027  USD 42,000, 000 36, 378, 398 0.75
01/04/2036 UsD 2,548, 000 2,887,112 0.06 US Treasury 2.75% 31/07/2027  USD 146, 658, 000 138,167,877 2.85
Tennessee Valley Authority 4. 625% US Treasury 3. 125% 31/08/2027 ~ USD 13, 825, 000 13, 212, 596 0.27
15/09/2060 UsD 433,000 415,687 0.01 US Treasury 2.25% 15/11/2027 ~ USD 40, 000, 000 36, 815, 625 0.76
Tennessee Valley Authority 4.25% US Treasury 3. 875% 30/11/2027  USD 15, 000, 000 14, 777,051 0.30
15/09/2065 UsD 438,000 389,670 0.01 US Treasury 3. 875% 31/12/2027  USD 30, 000, 000 29, 555, 859 0.61
Thermo Fisher Scientific, Inc. 2.8% US Treasury 1.25% 31/03/2028  USD 20, 065, 000 17,542, 375 0. 36
15/10/2041 UsD 805,000 693,45 0.01 US Treasury 1.25% 30/04/2028  USD 67, 170, 000 58, 604, 513 1.21
T-Yobile USA, Inc. 3.75% 15/04/2027  USD 2,000, 000 1,888, 944 0.04  USTreasury 2. 875% 15/05/2028  USD 7, 360, 400 6,938, 183 0.14
T-Yobile USA, Inc. 3.875% 15/04/2030  USD 8, 485, 000 7,807, 954 0.16  US Treasury 1.25% 30/06/2028  USD 24,971, 500 21,714,475 0.45
Toledo Edison Co. (The) 6. 15% US Treasury 2.75% 31/05/2029  USD 775,000 720, 659 0.01
15/05/2037 UsD 600, 000 623, 406 0.01 US Treasury 3.25% 30/06/2029  USD 23,000, 000 21,974, 883 0.45
Truist Financial Corp. 45 01/05/2025  USD 408, 000 394, 115 0.01  USTreasury 2. 625%31/07/2029  USD 12, 035, 000 11,101,817 0.23
UDR, Tnc., REIT 2.95% 01/09/2026  USD 276, 000 252, 490 0.01  USTreasury 3.125%31/08/2029  USD 13, 645, 000 12, 944, 095 0.27
UDR, Inc., REIT 3.5%15/01/2028  USD 1, 380, 000 1,261, 335 0.03  US Treasury 4% 31/10/2029  USD 19, 645, 000 19, 565, 960 0.40
UDR, Inc., REIT 3% 15/08/2031  USD 460, 000 388, 223 0.01  US Treasury 1.75% 15/11/2029  USD 2,410, 000 2,109,974 0.04
UDR, Inc., REIT2.1%01/08/2032  USD 1,520, 000 1,152, 710 0.02  USTreasury 3.875%30/11/2029  USD 20, 000, 000 19, 788, 281 0.41
Union Carbide Corp. 7.75% 01/10/209%  USD 650, 000 765, 047 0.02  US Treasury 1.5% 15/02/2030  USD 27, 330, 000 23, 370, 353 0.48
Union Electric Co. 2.95% 15/06/2027  USD 715,000 665, 419 0.01  USTreasury 0. 625% 15/08/2030  USD 2,715,000 2,158,902 0.04
Union Pacific Corp. 3.95% 15/08/2089  USD 900, 000 723,670 0.01  USTreasury 1. 625% 15/05/2031  USD 12,825, 000 10, 877, 955 0.22
UnitedHealth Group, Inc. 5.25% US Treasury 1.25% 15/08/2031  USD 11, 390, 000 9, 326, 230 0.19
15/02/2028 UsD 2,000, 000 2,038,229 0.04 US Treasury 1. 375% 15/11/2031  USD 11, 322, 000 9,313,230 0.19
UnitedHealth Group, Inc. 4.625% US Treasury 1. 875% 15/02/2032  USD 41,900, 000 35,799,949 0.74
15/07/2035 UsD 396, 000 385,813 0.01 US Treasury 2. 875% 15/05/2032  USD 53,995, 000 49,934, 829 1.03
UnitedHeal th Group, Inc. 3.5% US Treasury 2.75% 15/08/2032  USD 51, 170, 000 46,779, 574 0.96
15/08/2039 UsD 1,495, 000 1, 246,470 0.05 US Treasury 3.5% 15/02/2033  USD 21, 880, 000 21,252,659 0. 44
UnitedHealth Group, Inc. 5.875% US Treasury 4. 375% 15/02/2038 ~ USD 1, 830, 000 1,936, 905 0.04
15/02/2053 UsD 1, 095, 000 1,202,576 0.02 US Treasury 3. 5% 15/02/2039  USD 1,449, 500 1,381,923 0.03
UnitedHeal th Group, Inc. 5.05% US Treasury 4.25% 15/05/2039  USD 6, 800, 000 7,072, 531 0.15
15/04/2053 UsD 2,830, 000 2,844, 006 0.06 US Treasury 4. 375% 15/11/2039  USD 35,000, 000 36, 859, 375 0.76
US Treasury 1. 375% 31/08/2023  USD 4,000, 000 3,975, 088 0.08  USTreasury 1. 125% 15/05/2040  USD 11, 045, 000 7,106, 336 0.15
US Treasury 1. 625% 31/10/2023  USD 5,000, 000 4,939, 923 0.10  USTreasury 3. 875% 15/08/2040  USD 1, 250, 000 1,232, 861 0.03
US Treasury 2. 125% 29/02/2024  USD 17,730, 000 17,351,717 0.36  US Treasury 4.25% 15/11/2040  USD 6, 500, 000 6, 714, 805 0.14
US Treasury 2. 5% 15/05/2024  USD 369, 000 359, 704 0.01  USTreasury 1. 875% 15/02/2041  USD 33,400, 000 24,089, 098 0.50
US Treasury 2% 30/06/2024  USD 1, 068, 000 1,032, 338 0.02  US Treasury 4.75% 15/02/2041  USD 3,000, 000 3,291, 680 0.07
US Treasury 1.75% 31/12/2024  USD 22, 454, 000 21, 342,702 0.44  US Treasury 2.25% 15/05/2041  USD 4,800, 000 3,670, 687 0.08
US Treasury 4.25% 31/12/2024  USD 20, 000, 000 19,718, 359 0.41  US Treasury 1.75% 15/08/2041  USD 54, 895, 000 38, 286, 046 0.79
US Treasury 2. 125% 15/05/2025  USD 50, 695, 000 48,139,457 0.99  US Treasury 2% 15/11/2041  USD 2, 305, 000 1,674, 637 0.03
US Treasury 2% 15/08/2025  USD 10, 000, 000 9,432,617 0.19  USTreasury 2. 375% 15/02/2042  USD 30, 660, 000 23, 689, 042 0.49
US Treasury 0. 375% 31/01/2026  USD 15, 800, 000 14,179,574 0.29  US Treasury 3.25% 15/05/2042  USD 12, 000, 000 10, 628, 203 0.22
US Treasury 1. 625% 15/02/2026 ~ USD 639, 100 592, 054 0.01  USTreasury 3.375% 15/08/2042  USD 12, 000, 000 10,811,016 0.22
US Treasury 0. 5% 28/02/2026  USD 56, 600, 000 50, 827, 242 1.05  US Treasury 2.75% 15/11/2042  USD 101, 765, 000 83, 057, 731 1L.71
US Treasury 2. 5% 28/02/2026  USD 1, 565, 000 1,482, 990 0.03  USTreasury 3.125% 15/02/2043  USD 7,800, 000 6, 750, 809 0.14
US Treasury 0.75% 30/04/2026  USD 980, 000 882, 134 0.02  USTreasury 3.875% 15/05/2043  USD 695, 000 672,738 0.01
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US Treasury 3. 625% 15/08/2043  USD 22,000, 000 20, 499, 531 0.42  VirginiaElectric and Power Co. 6%
US Treasury 3. 625% 15/02/2044  USD 9, 348, 000 8,680,623 0.18  15/05/2037 USD 200, 000 208,038 0.00
US Treasury 3% 15/11/2044  USD 634, 000 531,916 0.01  VirginiaElectric and Pover Co. 3.8%
US Treasury 2. 875% 15/08/2015  USD 495,000 404,914 0.01  15/09/2007 USD 700, 000 5,522 0.01
US Treasury 2.25% 15/08/2046  USD 2,450, 000 1,773,002 0.04 VMware, Inc. 1.8% 15/08/2028  USD 1,512, 000 1,265,576 0.03
US Treasury 3% 15/02/2047  USD 488,000 407,270 0.01  Vells Fargo & Co. 5.375% 02/11/2043  USD 284,000 266,276 0.01
US Treasury 3% 15/02/2048  USD 1,330, 000 1,111,641 0,02  Wells Fargo & Co. 5.606% 15/01/2044  USD 2, 640, 000 2,519,229 0.05
US Treasury 2. 875% 15/05/2049  USD 22, 296, 000 18,257,463 0.38  Vells Fargo & Co. 4.9% 17/11/2045  USD 359, 000 313,132 0.01
US Treasury 2.25% 15/08/2049  USD 1,880, 000 1,352,645 0.03 Welltover OP LLC, REIT 2.7% 2,462, 000 2,058,326 0.05
US Treasury 2. 375% 15/11/2049  USD 19, 005, 000 14,052,564  0.29  15/02/2027
US Treasury 2% 15/02/2050  USD 12,454, 000 8,450,963 0.17 Velltower OP LLC, REIT 4.95% o 1,372, 000 L26,494  0.02
US Treasury 1.25% 15/05/2050  USD 12, 378, 000 6,883,812 0.14 01/09/2048
US Treasury 1. 375% 15/08/2050 ~ USD 2,615, 000 1,503, 319 0.03 Wll/hams Cos., Inc. (The) 2.6% UsD 1, 140, 000 939, 689 0.02
US Treasury 1. 625% 15/11/2050 ~ USD 14, 815, 000 9,104, 859 0.19  15/03/2031
US Treasury 1. 875% 15/02/2051  USD 30, 489, 000 19, 984, 587 0.41 W Carey, Inc., REIT 4.25% 01/10/2026  USD 4,400, 000 4,226, 677 0.09
US Treasury 2. 375% 15/05/2051  USD 8,990, 000 6,620,643  0.14 TP Carey, Inc., REIT2.4501/02/203L  USD 1,975, 000 1,585,126 0.03
US Treasury 2% 15/08/2051  USD 9,200, 000 6,208, 203 0.13 W Carey, Inc., REIT 2.25% 01/04/2033  USD 3,000, 000 2,243,012 0.05
US Treasury 1. 875% 15/11/2051  USD 16, 095, 000 10,514,562 0,22 WRKCo, Inc. 3.9% 01/06/2028 ~ USD 315,000 293,214 0.01
US Treasury 2.25% 15/02/2052  USD 51,870,000 37,122,508  0.76 Xvlem Inc. 3.25% 01/11/2026 ~ USD 166, 000 195,987 0.00
US Treasury 2. 875% 15/05/2052  USD 4, 445, 000 3, 649, 849 0.08 Zoetis, Inc. 2% 15/05/2030  USD 1, 630, 000 1,357,216 0.03
US Treasury 3% 15/08/2052  USD 24,055,000 20,263,988  0.42 1,848 912,703 38.10
US Treasury 4% 15/11/2052  USD 20, 000, 000 20,359,375 0.42 ) o
US Treasury 3. 625% 15/02/2053  USD 10,000, 000 9,500,375  0.20 KUy —T kR
US Treasury Inflation Indexed, FRN China Southern Pover Grid
LT3 15/01/20%8 Usb 1,500, 000 212,533 0.0 ypotional Finance BVI Co. Ltd.,  USD 1,751, 000 L67L 474 0.04
) i ed 1444 3.5% 08/05/2027
[N T‘re?:s’un’ Inflation Indexed, FRN USD 1, 000, 000 1,451, 801 0.03
9. 5% 15/01/2029 TSMC Global Ltd., 144A 4.625%
/ USD 1,129, 000 1,118,342 0.02
US Treasury STRIP 0% 15/11/2023  USD 3,287,000 3,230,378 0,07 22/07/2032
Valero Energy Corp. 2.15% 15/09/2021  USD 1,277, 000 1,131,006 0.02 2,789,816 0.06
Valero Energy Corp. 7.5% 15/04/2032  USD 251,000 282,280 0.01 fEFAFE 2,054,908,817  42.34
Ventas Realty LP, REIT 3.75% SEEEGIFTIC BB ERRB SN TS EEE
) - - : 2,054,908,817  42.34
01/05/2024 tsb 300, 000 2005001 mmEs s & VERERTIBERAE
Ventas Realty LP, REIT 4. 125%
UsD 43,000 41,083 0.00 . e e s
15/01/2026 ZDORFTIE TSI SN I FERFEISHS LVEHERTIEESR
Ventas Realty LP, REIT 3.25% fE
15/10/2026 USD 108, 000 B9 0.0 LTy
Ventas Realty LP, REIT 3.85% APA Infrastructure Ltd., 144A 4. 25%
’ o UsD ) , .
01/04/27 i) 369, 000 5,39 0.00 5 895, 000 862,759 0.02
Verizon Communications, Inc. 0.85% Australia & New Zealand Banking
20/11/2025 UsD 9,198,000 8,295,123 01T oy 1n g8 19005200 oD 210,000 2,022,726 0.04
Verizon Communications, Inc. 2.1% Commonwealth Bank of Australia,
22/08/20%8 [IN)) 745, 000 652, 360 001 44n 3,305 11/03/2041 USD 765, 000 530,511 0.01
Verizon Communications, Inc. 3.15% GATF Bond Tssuer Pty. Ltd., REIT, 1444
/032030 USD 2,915, 000 2,682,833 0.05 5 w90 00/0006 UsD 826, 000 766,999  0.02
Verizon Communications, Inc. 5.05% Macquarie Bank Ltd., FRN, 144A
09/05/2033 USD 4185000 4,122,877 0.08 3 o5 03/03/2036 USD LBGB00 L1628 0.02
Verizon Communications, Inc. 2.65% USD 9, 481, 000 1,710,248 0.04 Nacquarie Group Ltd., 1444 6.207h ) 9,527,000 9,524, 356 0.05

20/11/2040

22/11/2024
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Macquarie Group Ltd., FRN, 144A Brookfield Finance, Inc. 3.9%
5.033% 15/01/2030 USD 4,000, 000 3,914, 638 0.08 25/01/9028 [IN)] 422,000 391, 063 0.01
National Australia Bank Ltd., 1444 Brookfield Finance, Inc. 4.7%
9,332 21/08/2030 UsD 1, 660, 000 1,297, 890 0.03 20/09/2047 USh 69, 000 57,448 0.00
National Australia Bank Ltd., FRN, Canadian Imperial Bank of Commerce
1444 3 933% 02/08/2034 UsD 1,795, 000 1,539, 097 0.03 314 02/04/2020 UsD 500, 000 488, 786 0.01
Mmmwwmm%MHd&% USD 4,930,000 4,765, 693 010 CGI, TInc. 2.3% 14/09/2031  USD 3,025, 000 2, 366, 850 0.05
09/06/2025 Element Fleet Management Corp.
; ) , UsD 6, 745, 000 6,722,122 0.14
Newcrest Finance Pty. Ltd., 1444 1444 6.271% 26/06/2026
o . UsD 955, 000 844,759 0.02 . .
3,250 13/05/2030 Federation des Caisses Desjardins du
' - . UsD 1,900, 000 1,897,977 0.04
Scentre Group Trust 1, REIT, 1444 3.5% ) 1,700,000 L 631 058 0.03 Quebec, 1444 5.Th 14/03/2028
12/02/2025 T L ' Nutrien Ltd. 4% 15/12/2026  USD 850, 000 815,494 0. 02
Secentre Group Trust 2, REIT, FRY, 144A Nutrien Ltd. 4.125% 15/03/2035  USD 500, 000 437,673 0.01
4.75% 24/09/2080 usb 4,055, 000 3,635, 307 0.08 Ontario Teachers’ Cadillac Fairview
Sydney Airport Finance Co. Pty. Ltd., Properties Trust, 144A 3,875% [IN)] 804, 000 742,011 0.01
1440354 30/04/20%5 usb 1,200,000 1,149,502 0.02 g gy
Westpac Banking Corp. 3.133% Province of Quebec Canada 6. 35%
[IN)] 270, 000 277,406 0.00
18/11/2011 UsD 1,789, 000 1,205, 143 0.03 30/01/2026
Westpac Banking Corp., FRN 4.322% Schlumberger Finance Canada Ltd
93/11/2031 UsD 3,920, 000 3,630, 676 0.07 4% 17/00/2025 UsD 2,950, 000 2,714, 422 0. 06
31,497,412 0. 65 36,044, 949 0.74
NI a—4 AR
Triton Container International Ltd., Avolon Holdings Funding Ltd., 144A
1448 1 15% 07/06/2024 UsD 2,005, 000 1,899, 457 0.04 5 oe 15,/05/2024 UsD 2,915, 000 2, 862, 260 0.06
1,899, 457 0.04  Avolon Holdings Funding Ltd., 144A
— Lo, 9,875 15/0/20%5 [IN)] 3,209, 000 2,984,983 0. 06
HF s poin fones g e My om0 g0 s 0
Air Canada Pass-Through Trust ‘A", -on L/UL
L e na UsD 4,073, 736 3,770, 021 0.08 . i ; 4
1444 3. 6% 15/09/2028 m%ﬂQW§Mmmhmlm USD 1,380,000 1,925, 480 0.03
Air Canada Pass-Through Trust, Series USD 546, 904 519, 550 0.01 2.12% 21"02’2026 _
WIS Y, 444 4105 15/11/206 ’ ’ ol el sy Lm0 LTonses 0,08
Air Canada Pass-Through Trust, Series - om 1/ !
WL L, 1444 3550 15/0/2081 USD 1,930, 157 1, 664, 760 0.03 ;\\2%0; g?%g?g;;mdmg Ltd., 1444 USD 605, 000 561, 88 0,01
Air Canada Pass-Through Trust, Series ol U1/ ?/ )
WM, WA O D 630, 302 w0 ;“’;gz ?glﬁ“,g;;”“dmg b g 13,361,000 11,272,797  0.23
Alinentation Couche-Tard, Inc., 1444 - 9208 7 /el
3395 13/05/2041 USD 1,190, 000 853, 903 0.02 I‘IER()) Funding Tru%r, S’en’es 2017-14 USD 1, 607, 467 1,449, 384 0.03
Alimentation Couche-Tard, Inc., 1444 ) 9 595. 000 1823, 963 0.04 K27, 440 4. 465 29"09’2047
3.8 25/01/2050 e e ' fafi ??EZD‘;;; 4H°1dmgs Ml T g 368, 000 363,886 0.01
Alinentation Couche-Tard, Inc., 1444 291 ”_/ : o
3. 6254 13/05/2051 ts 1325, 000 LI 008 e, Seres LA WABETS 770,791 669,887 0.01
Bank of Nontreal 3.3 05/02/2024  USD 1, 200, 000 1,181,803 0.0z /09 -
Bank of Vontreal 1.85%01/05/2025  USD 1, 930, 000 1,821,448 0,04 _ 33004179 _ 0.68
Bank of Montreal 5.3% 05/06/2026  USD 2,700, 000 2,692,512 0.05 | y
Bank of Montreal, FRN 3.803% TN
15/12/2082 ) oo 195,000 woms e g;?;?jﬁ;‘: WS, TR TG 4,090,000 4,081,618  0.08
Bank of Nova Scotia (The) 4.85% USD 3,064, 000 2,956, 794 0.06 — e

01/02/2030



13 |

JPEILAY - T7UX—USTHYS—r - RUR- 7R

JPMorgan Funds — US Aggregate Bond Fund

RERMIFAEME ()

20236 A30H
MEEIC HEEI
a®hnd a®hnd
BEMR BE HBE/EESE BE CKEL) EE (%) BERNR BE BE/EESE Kl CREL) EE %)
T4 T R TotalEnergies Capital International SA
Nordea Bank Abp, 144A 3. 6% UsD 6.300. 000 6,031 467 0.13 2.986% 29/06/2041 Usb 2,750,000 2,079,215 0.01
06/06/2025 B B ' 55, 982, 583 1.15
Nordea Bank Abp, 144A 5.375%
99/09/2027 USD 3,587, 000 3,540,615 0.07 oy
9,572,082 0.20  Deutsche Bank AG, FRY 2.222%
18/09/2024 usb 3, 955, 000 3,906, 819 0.08
5.2
77 / ‘ y Deutsche Bank AG, FRN 2.129% UsD 1,940,000 1,721, 306 0.04
Air Liquide Finance SA, 144A 2.25% 24/11/2026
UsD 578,000 573, 368 0.01
27/09/2023 Deutsche Bank AG, FRN 6.72%
. . UsD 1, 050, 000 1, 050, 655 0.02
Banque Pederative du Credit Mutuel 18/01/2029
Cor i UsD 2, 250, 000 2,207,170 0.04
SA, 1447 4.935% 26/01/2026 Deutsche Telekom AG, 144A 3.625%
. . [IN)] 799, 000 600, 986 0.01
Banque Federative du Credit Mutuel USD 9 845, 000 9 511 840 0.05 21/01/2050
SA, 1441 1.604% 04/10/2026 e T ' 7,219,766 0.15
BNP Paribas SA, FRN, 144A 2.219% USD 1, 492, 000 1,315,559 0.03
09/06/2026 ik
BNP Paribas SA, FRN, 144A 1.323% ATA Group Ltd., 144A 3. 6%
UsD 848,000 752,361 0.02 P - -0
13/01/2027 09/04/2029 UsD 595, 000 550,697 0.01
BNP Paribas SA, FRN, 144A 5. 335% 550 697 0.01
12/06,/2029 UsD 2,500, 000 2,464, 423 0.05
ibas SA, F f 59% = S
?2505325235 S HG RS 3,415,000 2,836,433  0.06 7 AT R
AIB Group plc, FRN, 1444 4.263%
ibas SA F A % o UsD 4,650, 000 4,544, 049 0.09
22502?252? ShFRG WIS e 1, 438, 000 L177,755  0.02  10/04/2025
Bank of Ireland Group plc, FRN, 144A
BPCE SA, 144A 4.625% 11/07/2024  USD 1, 100, 000 1,072, 284 0.02 6. 259 16/09/2026 op USD 2, 366, 000 2,350, 152 0.05
BPCE SA, 144A 1% 20/01/2026  USD 3,415, 000 3,039,938 0.06 ) } W ﬂ
BPCE SA, FRN, 1444 1.652% ) 1,734, 000 1,556,091 0.03 -
06/10/2026 4 RST
BPCE SA, FRN, 144A 5. 975% "
18/01/2027 USD 8, 100, 000 8,033, 599 0.17 {Z;g;iz(égxacrnmcnt Bond 5. 5% USD 1, 680, 000 1, 841, 909 0.04
BPCE SA, FRN, 144A 2. 277% —_—
20/01/2032 UsD 2,495,000 1,923,914  0.04 e 00
0
?g?fos/‘zogg\l LA 3. 1168 gy 2,890,000 2,222,280  0.05 (xy7
: : / Eni SpA, 144A 4% 12/09/2023  USD 320, 000 318, 668 0.01
Credit Agricole SA, 144A 2.811% ’ ) g
Uush 1, 355, 000 890, 679 0.02 i it SpA F . 5699
11/01/2041 ggiggfgégsp“'FRN’l44A2 B9 ysp 2,800,000 2,528,825  0.05
Credit Agricole SA, FRN, 1444 1. 24T% /
P USD 6,207, 000 5,499, 224 0.11  yni i i
26/01/202 A 1 510,000 46,19 0.01
Societe Generale SA, 144 4.351% !
_ ’ UsD 5,000, 000 4,834, 888 0.10 i it SpA, F g
13/06/2025 %ﬁﬁﬁﬁ&mmmmaw% USD 1,400,000 1,272,658  0.03
Societe Generale SA, 144A 3% /
UsD 364, 000 304, 520 0.01  ypi i i
22/01/2030 R 710,000 667,327 0.0l
Societe Generale SA, FRN, 144A / -
1. 488% 14/12/2026 USD 9, 442, 000 8,298, 404 0.17 5,233, 507 0.1
Societe Generale SA, FRN, 144A
1.792% 09/06/2027 USD 865, 000 756, 489 0.02 A A
Societe Generale SA, FRN, 144A UsD 2,085, 000 L 632, 151 0.03 Nitsubishi UFJ Financial Group, Inc., UsD 1,055, 000 1,037,594 0.02

2.889% 09/06/2032

FR 5. 242 19/04/2029
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Witsubishi UF] Financial Group, Inc., Siemens Financieringsmaatschappij
FRY 5 441% 29/02/2034 USD 1, 870, 000 1, 858, 863 0.04 W, 1444 2,38 15/10/20%6 [IN)] 500, 000 459, 824 0.01
Mizuho Financial Group, Inc., FRN Siemens Financieringsmaatschappij
9.555% 13/09/2025 USD 3,000, 000 2,866, 214 0. 06 WV, 1444 4,45 27/05/2015 [IN)] 250, 000 229, 175 0.01
Mizuho Financial Group, Inc., FRN 14, 807, 596 0.31
9.996% 25/05,/2026 UsD 1,675, 000 1,553, 470 0.03 -
\llzuhs Fm/anclal Group, Inc., FRN USD 1,872, 000 1,583, 483 oy == oS LR
2.'869,«> 1; 09/2030 Bank of New Zealand, 144A 3. 5% USD £20.000 €09, 832 0.01
\_‘hzuhg Flﬁnan_clal Group, Inc., FRN USD 3,210, 000 3,196, 565 007 20/02/2024 ) \ .
5.739% 27/05/2031 609, 832 0.01
ORIX Corp. 3.7% 18/07/2027  USD 500, 000 470,707 0.01 -
e aeee oo % ysy 1,000,000 @372 002 ST =—
heda ! - Aker BP ASA, 1444 2% 15/07/2026  USD 701, 000 630,347 0.01
akeda Pharmaceutical Co. Ltd. 5
%6/11/2008 UsD 2,065, 000 2,045, 948 0.04 ggsf(f;;o;\? FRN, 1444 5. 896% UsD 4,200, 000 1,165,914 0.09
Takeda Pharmaceutical Co. Ltd. T
3. 025% 09/07/2040 USD 3,175, 000 2, 385, 766 0. 05 4,796, 261 0.10
g;%;%gg“"mu“”l (o Lid 8IB8 gy 1,490,000  LO3T,7TH  0.02 S
16,060,060 0,39 Lonco Maclonel de Panama, HIALEL ) 3,060,000 2,403,512 0.05
e 11/08/2030
S 2,403,512 0.05
gaéjg";%?fz“ozgss“s Bideolid, L ey 2,219,640 1,834,763 0.04  [EIBEKERD
e a9 - NXP BV 2.5% 11/05/2031  USD 2,975, 000 2,419, 305 0.05
1,834,763 0.04
—_— NXP BV 3. 25% 11/05/2041  USD 3, 060, 000 2,211, 366 0.05
NI Ty NXP BV 3. 25% 30/11/2051  USD 1, 565, 000 1,033, 907 0.02
nVent Finance SARL 4. 55% USD 900. 000 841, 826 0.0 __ 5664578 012
15/04/2028 ’ ’ ’ 2 e
Swiss Re Finance Luxembourg SA, FRN, N
oy Ush 1, 000, 000 950, 881 0.02 ’ 4 5
1444 5% 02/04/2019 f‘;g;lf;é;a;de“ba“ke“ R 2,000,000 1,959,049  0.04
1,792,707 0.04 o -
I 1,959, 049 0.04
E Af R
ABN AMRO Bank NV, FRN, 1444 2.47%
13/19/2029 USD 2,200, 000 1, 841, 607 0.04 UBS Group AG, 144A 4. 282%
usb 594, 000 547,538 0.01
Airbus SE, 144 3.95% 10/04/2047  USD 210,000 176,840 0.00 09/01/2028 \
Cooperatieve Rabobank UA, FRN, 144A UBS Group AG, FRN, 1444 2.193 ) 1.070. 000 984. 400 0.02
My UsD 6,500,000 6,407,315 0.13  5/08/2006 , 070, ;
Cooperatieve Rabobank UA 4.375% UBS Group AG, FRN, 1444 1. 305% UsD 2000, 000 1741, 250 0.04
g UsD 501,000 183,778 001 g9/09/9027 ,000, T4, .
Cooperatieve Rabobank UA 3. 75% UBS Group AG, FRN, 144A 3. 091% UsD 1. 860, 000 1494 845 0.03
o1/01/20%6 USD 1,257, 000 L0654 002 1406/903 , 860, 194, _
EDP Finance BV, 144A 3.625% 4,768, 033 0.10
15/07/2024 UsD 2, 740, 000 2,669, 575 0. 06
Enel Finance International NV, 144A AXY R
3.5% 06/04/2028 Ush 745,000 681, 302 0.01 AstraZeneca ple 6.45% 15/09/2037  USD 520, 000 594, 189 0.01
Siemens Financieringsmaatschappij AstraZeneca plc 4% 18/09/2042  USD 430, 000 379, 414 0.01
NV, 1444 3.125% 16/03/2024 Ush 700, 000 687,526 0.02 AstraZeneca plc 2. 125% 06/08/2050  USD 1,210, 000 744,702 0.01
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Royalty Pharma plc 1.2% 02/09/2025  USD 1,057, 000 953, 188 0.02  American Homes 4 Rent Trust, Series
Vodafone Group plc 4. 875% 2014-SFR3 ‘A", 1444 3.678% [IN)] 12, 267, 363 11, 838, 883 0.24
19/06,/2049 USD 2,550, 000 2,240, 140 0. 05 11/12/20%
4,911,633 0.10  American Homes 4 Rent Trust, Series
2015-SFRI ‘A", 1444 3, 467% usb 6, 098, 486 5, 834, 646 0.12
TAUD 17/04/2052
T-Eleven, Inc., 1444 1.8% 10/02/ UsD 1, 230, 000 971, 039 0.02  American Homes 4 Rent Trust, Series
T-Eleven, Inc., 1444 2.5% 10/02/2041 UsD 1, 258, 000 836, 084 0.02  2015-SFR2 A’ 1442 3.7324 USD 1,365, 781 1,309, 835 0.03
AbbVie, Inc. 4.55%15/03/2035  USD 500, 000 473, 008 0.01 17/10/2052
Activision Blizzard, Inc. 1.35% American Homes 4 Rent Trust, Series
15/09/2030 Ush 1, 062, 000 815,175 0.02 gopygppy B, 1404 4.200% UsD 750, 000 127,465 0.0
Adve 4 i X 17/12/2036
Ad‘«OCE}Te_Heﬂlth&HOSplIalS Corp. USD 1, 300, 000 1, 089, 240 0.0 ‘ N
2.211% 15/06/2030 American Homes 4 Rent Trust ‘B”
L ¥ {7 - USh 3,000, 000 2,881, 657 0. 06
AEP Transmission Co. LLC 4% USD 167,000 389, 835 0,01 1447 3.813% 17/04/2052
01/12/2046 ’ ’ : American Homes 4 Rent Trust, Series
AEP Transmission Co. LLC 3.8% 2014-SFR2 “C”, 1444 4,705% [IN)] 1, 300, 000 1,269, 481 0.03
15/06/2049 USD 615, 000 490, 679 0.01 17/10/2036
AIG SunAmerica Global Financing X, Anerican Homes 4 Rent Trust, Series
1444 6.9% 15/03/2032 tsb 650,000 693,000 001 gpyygpps 0, 14t 4. 5964 USD 500, 000 186,486 0.01
Air Lease Corp. 3.875%03/07/2023  USD 925,000 925,000 0.02  17/12/2036
Alexander Funding Trust, 1444 1.841% American Homes 4 Rent Trust, Series
15/11/2003 UsD 2,000,000 1,996,432 004 g5 0 1aaa 4. 601% Usb 1,893,000 1,833,735  0.04
AMternative Loan Trust, Series 17/10/2052
2005-54CB “TA11" 5.5% 25/11/2085 Ush 9,789 77,120 0.0 yerican Hones 4 Rent Trust, Series
. . o L in e UsD 523, 000 509, 405 0.01
Alternative Loan Trust, Series USD 84 143 7978 0,00 2014-SFR3 °D", 1444 5. 04% 17/12/2036
2005-28CB “1A4” 5.5%25/08/2035 ! ’ : American Homes 4 Rent Trust, Series
Alternative Loan Trust, Series 2015-SFR1 ‘D", 1444 4,407% [IN)] 7,618, 000 7,343,743 0.15
20-B A9 5T 25/03/200 D 248,720 25,820 0.01 705
Alternative Loan Trust, Series Anerican Homes 4 Rent Trust, Series
NOBB WU 6% 25/020% LoD 20,205 L1 0.00 ggi5qpn ' | 1aan 5. 0964 USD 4,103,000 3,995,990 0,08
Mternative Loan Trust, 10, FRY, Series 17/10/2052
2005-2008 ‘348" 0% 25/07/2035 USD 390, 929 15,210 0.00 American Homes 4 Rent Trust, Series
Amazon. con, Inc. 3.875% 22/08/2037  USD 1, 000, 000 906, 901 0.02  2014-SFR2 E’, 1441 6.231% USD 6, 100, 000 6,023, 366 0.12
Anerican Airlines Pass-Through Trust, 17/10/2036
Series 2014-1 ‘A" 3.7% 01/04/2028 Usb L, 379, 207 1,230,542 0.03 Anerican Homes 4 Rent Trust, Series
American Airlines Pass-Through Trust 2014-SFR3 ‘B’ , 144A 6.418% Ush 7,475,000 7, 386, 180 0.15
A3 6 22/03/209 USD 5,988, 204 5,524, 118 0.11 17/12/2036
Anerican Airlines Pass-Through Trust, American Homes 4 Rent Trust, Series
Series 2016-2 ‘AN 3.2% 15/12/2029 Ush 5,994,200 5,394, 780 0.11 2015-SFRI “E", 1444 5. 639% [IN)] 7,664, 000 7,497,031 0.15
Anerican Airlines Pass- 17/04/2052
erican hrhn?s l,)ass‘Thro’ugh’ Trust, USD 737,038 655, 964 0.01 : ‘
Series 2016-3 ‘M’ 3% 15/04/2030 Anerican Homes 4 Rent Trust, Series
, ) . o onze USD 2,800, 000 2,736, 990 0.06
Anerican Electric Power Co., Inc. 2015-SFR2 °E", 1444 6. 07% 17/10/2052
ooy UsD 2,140, 000 2,158,719 0.04 . . .
5.625% 01/03/2033 Anerican Municipal Power, Inc. ‘B
A ’ o e o ) [IN)] 715,000 884, 753 0.02
American Express Co., FRN 4. 99% USD 4900, 000 4 148 294 0.09 7.49% 15/02/2050
01/05/2026 T T ’ Amgen, Inc. 1.65% 15/08/2028  USD 1, 190, 000 1,014, 228 0.02
American Homes 4 Rent Trust, Series Amgen, Inc. 5.25% 02/03/2033  USD 2,915, 000 2,907, 061 0. 06
2014-SFR2 ‘A", 144A 3. 786% USD 9, 715, 004 9,425, 235 0.19  Amgen, Inc. 3.15% 21/02/2040  USD 625, 000 473, 842 0.01
17/10/2036 Amgen, Inc. 5.6% 02/03/2043  USD 3, 000, 000 2,988, 469 0. 06
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Angen, Inc. 4. 663%15/06/2051  USD 2,350, 000 2,076,395 0.04  Bank of Anerica Corp., FRY 1.638%
Angen, Inc. 5.65% 02/03/2053  USD 1,550, 000 1,551,913 0.03  11/03/2027 USD 2,510,000 2257, 344 0.05
Analog Devices, Inc. 2.8% 01/10/2041 USD 1, 854, 000 1, 367, 660 0.03  Bank of America Corp., FRN 1.734%
Apple, Inc. 3.45% 09/02/2045  USD 792,000 663,157 0.01  22/07/2027 Usb 705,000 628,344 0.01
Apple, Inc. 3.85% 04/08/2046  USD 879, 000 764,188 0.02  Bank of America Corp., FRN 3.705%
Apple, Inc. 4.85% 10/05/2033  USD 6,675,000 6,793,171 0.14  24/04/2038 USD 5,600,000 3,871,592 0.07
Ascension Health 2.532% 15/11/2029  USD 1,770, 000 1,521,515 0.03  Bank of America Corp., FRN 4. 376%
Assurant, Inc. 4.2% 27/09/2023  USD 150, 000 148,982 0.00  27/04/2008 Usb 2,700, 000 2,590,890 0.05
Athene Global Funding, 1444 2. 75% Bank of America Corp., FRN 3.419%
_ UsD 1,885, 000 1,812,761 0.04 s ‘
95/06/2024 20/12/2008 UsD 66, 000 60,495  0.00
Athene Global Funding, 144A 2.5% Bank of America Corp., FRN 3.97%
. USD 767,000 716,740 0.02 -5 FRN 3,973
401205 \ : 503/ Ush 409,000 382,044 0.01
Athene Global Funding, 144A 1.45% Bank of America Corp., FRN 5.202%
USD 2,770,000 2,430,630 0.05 p., FRN'5. 2021
08/01/20%6 , 710, , 430, 25/04/2029 UsD 3,640, 000 3,596,990  0.07
Athene Global Funding, 144A 2.95% Bank of America Corp., FRN 2.087%
12/11/2026 USD  SZEOM 40010 e UsD 1,091, 000 99,495 0.02
Aviation Capital Group LLC, 1444 5.5% : \
1508 USD 2,004,000 2,049,794 0.04 g;‘/‘gf/g:;e““ oo LS sy pomo00 250,808 0.0
Avis Budget Rental Car Funding AESOP Bank of America Corp.. FRN
., 1.898%
LLC, Series 201820 N, 144445 USD 7,000, 000 6,933,383 0.14 93079031 USD 1,675,000 1,328,466 0.03
20/03/2025 , !
(i Bank of America Corp., FRN 2.687%
i i UsD 2,635, 000 2,173,423 0.05
?g%g;"};gj;“ and Blectric (0. 50 yyq)) 385,000 289,302 0.01 22/04/2032
o Bank of America Corp., FRN 2.572%
i i Ush 1,190, 000 964,334 0.02
Bé:l’nm’ore Gas and Electric Co. 3.2% ) 885, 000 697, 239 001 20/10/20%2
éo’l'o?"ms it 18 Bank of merica Corp, FRVG. 2886 | L e on 00s
a-timore bas and Electrie L0 &9 yyqp 1,000, 000 664,157 0.01  25/04/2034 o 0 :
15/06/2050 Bank of America Corp., FRN 2.676%
Bal/mn}ors Gas and Electric Co. 5.4% USD 3,020, 000 3,034, 233 0.06  19/06/2041 usb 6,636, 000 4,594, 746 0.10
O1/06/2053 Bank of New York Vel lon Corp. (The)
BAVLL Comercial ortgage PR 3. 43% 13/06/2005 L s 5,000, 000 4,877,315 0.10
Securities Trust, PRV ‘A", 144 40915 USD 5,275, 000 463,360 000 0 Trﬁst 'Ser’ies Sl Y
10/08/2038 i fousp 3,850, 000 3,603,133 0.07
) 1444 3. 43% 05/11/2036
BAMLL Commercial Mortgage Bear St AR Trust. PRV, S
Securities Trust ‘B, 1444 3.49%  USD 9,676,000 8,851,962 01§  ccoroueams ALIUSL T Series g 16, 486 15,258 0.00
/04033 20042 ‘14Y 3.866% 25/05/2034
o . . . Bear Stearns ARM Trust, FRN, Series
Banc of America Funding Trust, Series orr ey e Ush 3,208 2,972 0.00
W02 1B 5. 75 20/09/2034 Ush 18, 874 18,547 0.00 123003*87t 3 Al?xiontszllaﬁ/Zg%‘
Banc of America Funding Trust, Series ear ea(rnsy rus’, ‘,/er1es USD 26, 505 25,193 0.00
20056 W 5.5 25/10/2035 UsD 63, 806 5,088 0.00 ;003'541 Al AR“4~T4°5*“’ 22}';37"5203_3
Banc of America Funding Trust, PO, ear ez?rnsy ’ 1\rust,] P OETIES ey 30, 857 29, 650 0.00
Series 2040 00 05 /A D 7,03 5,098 0.00 }23006fls il Cﬁ.&% 20”,021’/31036
Banc of America Funding Trust, PO, car .tejarns Ommercia ‘ortge.lge
Series W57 WRY O 5125 oD 9, 024 8,86 000 Securities Trust, 10, FRY Series ) 1,620 2 0.00
Bank of dnerica Corp., FRN3.458% 500,000 w05 0.0 2005-PIR8 XL, 1441 0.716%
15/03/2025 ’ )1 .01 11/06/2041 '
Bank of America Corp., FRN 3. 366% Bear Stearns Commercial Mortgage
93/01/2026 Usb 1,000, 000 958,170 0.02 Securities Trust, 10, FRN, Series
k of America Corp.. FRN 5.08% 2007-126 ‘X1, 144A 1.169% UsD 40, 8% 8 0.00
Bank of Anerica Corp., FRY 5,088 ;) 2,564, 000 2,524,642 0.05

20/01/2021

12/01/2045
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Blackstone Secured Lending Fund (apital One Financial Corp., FRN
[IN)] 1, 365, 000 1,049, 399 0.02
3650 14/07/2023 UsD 1, 860, 000 1,857, 954 0.04 9. 618% 02/11/2032 , 365, , 049,
Bon Secours Mercy Health, Inc. 3.205% Charter Communications Operating
01/06/2650 [IN)) 1,980, 000 1,363, 574 0.03 ¢ 1,908% 23/07/205 USD 2,000, 000 1,960, 097 0.04
Boston Gas Co., 144A 4.487% Charter Communications Operating
15/02/2042 UsD 149, 000 123,831 0.00 1103758 15/02/2098 UsD 1, 146, 000 1,050, 290 0.02
Bristol-Mlyers Squibb Co. 4.125% Charter Communications Operating
16/08/20% USD 936, 000 847, 296 0.02 1LC 6.384% 23/10/20%5 UsDh 275,000 267, 532 0.01
Bristol-Myers Squibb Co. 4.55% Charter Communications Operating
20/02/2048 usD 777,000 719, 107 0.02 1LC 5.375% 01/04/2038 usDh 400, 000 339, 441 0.01
British Airways Pass-Through Trust, Charte{ Conmunicat ions Operating UsD 1, 345, 000 901,479 0.02
Series 2013-1 ‘N, 144 4128 USD 1,266, 218 1,126,93  0.02 E}LIC 5 b“’“CW 06/2041 -
90/03/2033 arter Communications Operating Ush 9 585. 000 1.934.915 0.04
British Airways Pass-Through Trust, LLC 4.8 01/03_/2059 )
Series 2018-1 ‘A, 144 3.8%  USD 543, 649 500,456 0,01  Charter Comunications Operating —\o, 9,570, 000 LEIL108 0,03
20/03/2033 LLC 3.7% 01/04/2051
British Airvays Pass-Through Trust, Ei‘gréeggi‘;m‘;”gj“&;o"“s Operating gy, 350,000 21,731 0.01
Series 2019-1 ‘MY, 1444 3.3% UsD 1,049, 826 916, 237 0.02 ol ! m‘
15/06/2034 Chase Funding Trust, Series 2003-4 UsD 92. 198 87 197 0.00
Brixmor Operating Partnership LP A" 18720 25/05/2033 , ,
REIT 2. 5% 16/08/2031 USD 765, 000 592, 589 0.01 ?hasye Fundm% Trgst,/ Series 2003-6 UsD 52,506 50,593 0.00
Broad I 448 9. 45% AT 4.846% 25/11/2034
1;;8253‘331 e : UsD 4,373,000 3,546,650  0.07 Chase Yortgage Finance Trust, FRY,
Broad I 1444 3. 137% Series 2007-AL ‘A3 4.213% UsD 141,959 138, 620 0.00
1;;? 1;;‘335 e : USD 3,709, 000 2,821,647 0,06 25/02/2037
Chase Mortgage Finance Trust, FRN,
Broadcom, Inc., 144A3.187%h .0 77,000 57,818 0.00 Series 2007-A1 ‘I 41084 UsD 13,393 12,634 0.00
15/11/2036 25/02/2037
Broolfiyn Union Ges Co. (The), 1444 UsD 785, 000 714,933 0.02  Chase Yortgage Finance Trust, FRY,
3. 8650 04/03/2029 - Series 2007-h2 ‘AL’ 4.136% USD 51,768 50,193 0.00
Brookl’yn_Unlon Gas Co. (The), 1444 USD 760, 000 579,776 001 25/06/20%
4.273% 15/03/2048 Chase Mortgage Finance Trust, FRN,
Buckeye Partners LP 5.85% 1{?1”11,”2043 USD 450, 000 334, 373 0.01 Series 2007-A1 ‘TM' 4, 305% USD 7, 307 7, 214 0.00
fes 200761 N 102/
BiP TYUST,,’ Sezles 201761 A, 1444 ) 14,000, 000 12, 557,320 0.2 95/02/2037
3.379% 13/06/2039 Chase Mortgage Finance Trust, FRY,
Cameron LNG LLC, 144A 3.302% UsD 9.900. 000 1890, 446 0,04 Series 2007-A1 AL 4.292% UsD 10,728 10, 234 0.00
15/01/2035 e T ' 25/02/2037
Camillo 1-A-1 Issuer LLC, Series Chevron Phillips Chemical Co. LLC
2018-SFRI ‘A’ , 1444 5.25% UsD 4154707 4,000,757 0.08 1444 5 195% 01/04/20%5 USD 1,955, 000 1,940,282 0.04
05/06/2028 Chevron USA, Inc. 3.9%15/11/2024  USD 400, 000 392, 840 0.01
Camillo LLC, Series 2016-SFR 1 5% Children’ s Health System of Texas
. UsD 4,093, 419 4,000, 396 0.08 . , 430, , 495,
05/12/2023 9.511% 15/08/2050 UsD 2,430, 000 1,495, 788 0.03
Capital One Financial Corp., FRN (hildren” s Hospital Corp. (The) 2.585%
4, 166% 09/05,/20%5 USD 8,910, 000 8,682,923 0.18 0L0/2050 [IN)] 1, 387, 000 883,492 0.02
Capital One Financial Corp., FRN Children’ s National Medical Center
e i one [IN))] 1, 580, 000 1, 025, 190 0.02
4.985% 24/07/20% tsh 2,860,000 2,770,226 .06y g 15002050
Capital One Financial Corp., FRN USD 9,480, 000 9, 456, 169 0.05 CHL Mortgage Pass Through Trust Ush 2,089 2,081 0.00

6.312% 08/06/2029

4.5% 25/06/2049
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CHL Mortgage-Pas‘s-T}}roEJgh“Trl-ls"t, ’ UsD 64,946 63,847 0.00 Cl.tlg.roup, Inc., FRN 2,525 03/11/2032  USD 1, 740, 000 1,397, 361 0.03
Series 2004-5 ‘14" 5.5% 25/06/2034 Citigroup, Inc., FRN3.057% USD 569. 000 173 667 0.01
CHL Mortgage Pass-Through Trust, 25/01/2033 ! ’ .
FRY, Series 2004-7 ‘241" 4.598%  USD 13,517 12,640 0.00 Citigroup, Inc., FRN 6.174%
95/06/2034 95,/05,/2034 Ush 2,279, 000 2,292,109 0.05
CHL Mortgage Pass-Through Trust, Citigroup, Inc., FRN 3.878%
FRY, Series 2005-22 ‘241" 3.504%  USD 105, 278 83, 668 0.00 24/01/2039 USD 200,000 166,691 000
25/11/2035 City of Los Angeles Department of
CHL Mortgage Pass-Through Trust, Airports 6.582% 15/05/2039 UsD 260,000 287, 889 0.01
. Cont =y o It USD 93, 342 89, 181 0.00 . —
Series 2004-3 A2 5.5% 25/04/2034 (leveland Electric [1luminating Co.
/01 o UsD 857,000 785, 575 0.02
CHL Mortgage Pass-Through Trust, (The), 1444 3.5% 01/04/2028
. o , , USD 46,671 44, 454 0.00 L
Series 2004-3 A4 5.75% 25/04/2034 Comcast Cable Communications LLC UsD 394 000 138 448 0.01
Cigna Group (The) 4.5% 25/02/2026  USD 1, 366, 000 1,340, 071 0.03  8.5% 01/05/2027 ’ ’ :
Cigna Group (The) 4.8% 15/07/2046  USD 156, 000 141,229 0.00  Comcast Corp. 3.55% 01/05/2028  USD 3, 386, 000 3,194, 812 0.07
(Cincinnati Financial Corp. 6.92% Comcast Corp. 4.25% 15/01/2033  USD 2,133,000 2,019, 379 0.04
15/05/2028 UsD 290, 000 309,621 0.01 Comcast Corp. 4.2%15/08/2034  USD 676, 000 626, 361 0.01
Cincinnati Financial Corp. 6.125% Comcast Corp. 3.2%15/07/2036  USD 850, 000 694, 770 0.01
01/11/2034 UsD 1, 000, 000 1,080,271 0.02 Comcast Corp. 3.9%01/03/2038  USD 2,000, 000 1,729,590 0.04
Citicorp Mortgage Securities Trust, Comcast Corp. 3.25% 01/11/2039  USD 1, 260, 000 991, 476 0.02
Series 2006-4 ‘1A2" 6% 25/08/2036 UsD 3,210 33, 988 0.00 Comcast Corp. 3.75% 01/04/2040  USD 2, 155,000 1,801, 257 0.04
(Citicorp Nortgage Securities Trust Comeast Corp. 2.887% 01/11/2051 [IN)] 1,439, 000 955, 563 0.02
202" 5% 25/04/2049 UsD 2,813 2,138 0.00 Comeast Corp. 5.35% 15/05/2063  USD 4,005, 000 4,014, 401 0.08
Citicorp Mortgage Securities, Inc., COMM Mortgage Trust, FRN, Series
Series 20043 ‘A5" 5.25% 25/05/2034 UsD 140,839 133, 865 0.00 2018-HOME  “A”, 1444 3.815% UsD 13, 840, 000 12,439,619 0.26
Citigroup Global Markets Mortgage 10/04/2033
Securities VII, Inc., FRN, Series ~ USD 12,973 12,913 0.00  COMM Mortgage Trust, Series
2003-HYBL ‘A" 4. 24% 25/09/2033 2015-CR25 ‘A4 3.759% 10/08/2048 USD 1, 260, 000 1, 187, 092 0.02
Citigroup Global Markets Mortgage CommonSpirit Health 1.547%
Securities VII, Inc., PO, Series  USD 51 46 0.00 01/10/2025 UsD 1, 385,000 1, 269,893 0.03
2003-UP2 “POL” 0% 25/06/2033 CommonSpirit Health 2.782%
Citigroup Mortgage Loan Trust, FRY, 01/10/2030 Usb 1, 385, 000 1,159,049 0.02
Series 2004-USTL ‘A3" 4.279% USD 8,007 7,663 0.00 CommonSpirit Health 3.91%
25/08/20% 01/10/2050 Ush 1, 365, 000 1,047,957 0.02
(itigroup Mortgage Loan Trust, Inc., Commonweal th Edison Co. 5.875%
Series 0052 NI 5,54 25/05/20%5 Ush 47,035 45,651 0.00 01/02/2033 Ush 1,000, 000 1,032, 681 0.02
(itigroup Mortgage Loan Trust, Inc., Constellation Brands, Inc. 3.6%
Series W01 U5 5,954 25/10/20%3 USD 4,454 4,073 0.00 15/02/2028 UsD 1,500, 000 1,403, 414 0.03
Citigroup Mortgage Loan Trust, Inc., Constellation Energy Generation LLC
Series 2003-1 ‘304" 5.25% 25/09/2033 UsD 13,101 12,231 0.00 3.25% 01/06/2025 USD 1,230, 000 1, 169, 923 0.02
(itigroup Mortgage Loan Trust, Inc., Constellation Energy Generation LLC
Series 2003-UP3 ‘A3 TH 25/09/2033 UsD 7 388 0.00 5.8% 01/03/2033 UsD 2,417,000 2, 468, 869 0.05
Citigroup, Inc., FRN 3.887% Constellation Energy Generation LLC
10/01/2098 USD 4,700, 000 4, 446, 793 0.09 6.25% 01/10/2039 UsD 1, 000, 000 1,031,233 0.02
Citigroup, Inc., FRN 3.668% Constellation Energy Generation LLC
24/07/2028 USD 4, 305, 000 4,021, 607 0.08 5,758 01/10/2041 Ush 114,000 110,920 0.00
Citigroup, Inc., FRN 3.52% 27/10/2028  USD 750, 000 695, 897 0.01  Continental Airlines Pass-Through
Citigroup, Inc., FRN 4.075% USD 9, 226, 000 9,095, 945 0.04 Trust, Series 2012-2 “A° 4% UsD 3,788, 196 3, 684, 306 0.08

23/04/2029

29/04/2026
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Corebridge Financial, Inc. 3.85% (SFB Mortgage-Backed Pass-Through
05/04/2029 Ush 985, 000 886, 603 0.02 Certificates Trust, PO, Series 2005-10  USD 15,733 10,178 0.00
Cottage Health Obligated Group WP 0% 25/11/203
3.304% 01/11/2049 s 00 R MR iconue e amas o e o
ations, Inc., 1444 3.35% 15/09/2037 Y e ’
Cox Cgmmunlcatlons, Inc., 1447 3.35% UsD 503,000 170,818 0.01 ‘ ] i o
15/09/2026 CSMC 0A LLC, Series 2014-USA D", UsD 6. 000, 000 4.366. 716 0.09
Cox Comnunications, Inc., 1444 3.5% USD 62, 000 50,648 0.00 1444 4.373% 15/09/2037 T T
15082027 162, 150, 00 CSX Corp. 6% 01/10/2036  USD 500, 000 525,88 0.01
o Comuneations, Tne., 1441 .54 CSX Corp. 4.1% 15/03/2044  USD 165, 000 141,135 0.00
010/2650 UsD 1,485, 000 924,890 0.02 ¢SX Corp. 4.75% 15/11/2048  USD 910, 000 837,372 0.02
T ; CSX Corp. 3.35% 15/09/2049  USD 230, 000 168, 695 0.00
uredt s Firs Bt s g 7,791 5,306 0.00  y§ pass-Through Trust, 1444 5.208%
Securities Corp. 5b 25/08/2042 e ¢ Uit 1)) 85, 746 83,957 0.00
(redit Suisse First Boston Nortgage H"'Ol" 2021 .
Seeuities (omp., Series 200901 ‘W4 USD 38,871 36,978 0.00  OVS PassThrough Trust, MIAT.50T o 861, 170 898,004 0,02
08 na 10/01/2032 ! !
5.25% 25/09/2033 . £ omay
Crefit Suisse First Boston Jortgage C1S Pass-Through Trust, LS. T30y 471,650 461,666 0.01
Securities Corp., FRY, Series 20042 USD 11,501 11,202 0.00 é?soplzogfh e
UL 4, 158% 25/03/20% et MO ysp 479,139 166,003 0.01
(redit Suisse First Boston Mortgage C\"é P""'-Th b Trust. Series 2000
Securities Corp., 0, Series 20021 USD 8,981 6,161 0.00 ass reush st Senes I ysp 229,729 240,328 0.01
! . 1447 8. 353% 10/07/2031
7 Oh 25/05/203 (VS Pass-Through Trust, Series 2014,
Credit Suisse First Boston Yortgage WL 4 16% 11%08J9036' * USD 351,657 315,399 0.01
Securities Corp., PO, Series 2004-3  USD 11,120 6,949 0.00 Delmairvai Polve!& Light Co. 4%
AP” 0% 25/06/2034 01/06/2042 ¢ ’ UsD 141, 000 112,379 0.00
(redit Suisse First Boston Mortgage .
Delmarva Power & Light Co. 4.15%
Securities Corp., FRY, Series 200-1 ~ USD 21, 899 21,375 0.00 105 /9045 ¢ USD 1,000, 000 829, 036 0.02
DB 6"605% '20"’02"’2033 “ Deutsche Yortgage Securities, Inc.
CRH[ Am/erlcaFmance, foe., W46 e 298, 000 978,722 0.01 Vortgage Loan Trust, Series 2004-1 ~ USD 1,100 1,058 0.00
03/0e/ 200 - 6 5. 244 25/12/2033
CZ%@%&? Inc., A 38756 o 1.700.000 1637180 0.03 Devon Bnergy Corp. 5.95% 15/09/2024  USD 1,300, 000 1,289,948 0.03
1 Y Y Discovery Communications LLC 5. 2%
: X 5 198y ' o [IN)] 1, 280, 000 1, 040, 553 0.02
CRH America, Inc., 144A 5.125% UsD 200,000 179, 157 0.00 90/09/2047
18/05/2045 Discovery Communications LLC 4% UsD 957000 68, 392 0.00
Crown Castle Towers LLC, 144A 15/09/2055 ! 168, :
Uush 900, 000 854, 088 0.02
3.663% 15/05/2045 Duke B Carolinas LLC 5. 4%
ute Enerey tarotmas L o0 ysp 1,135,000 1,147,616 0.02
(SFB Yortgage-Backed Pass-Through 15/01/2054 el U .
Certificates Trust, Series 2004-8 ‘T4’ Ush 76, 704 74,477 0.00  Duguesne Light Holdings, Inc., 144A
5.5 25/12/2034 36164 01/08/2027 [IN)] 1, 350, 000 1,212,670 0.03
(SFB Nortgage-Backed Pass-Through Duquesne Light Holdings, Inc., 144A
Certificates Trust, Series 20044 ‘244’ UsD 41,112 39,812 0.00  2.532% 01/10/2030 UsD 2,320,000 1, 850, 589 0.01
5.5% 25/09/2034 Eastern Gas Transmission & Storage,
(SFB Yortgage-Backed Pass-Through Inc. 4.6% 15/12/2044 USD 900, 000 755, 367 0.02
Certificates Trust, Series 2003-27 ‘944’ USD 2,452 2,402 0.00  Eastern Gas Transmission & Storage,
5,25% 25/11/2033 Inc. 3.9% 15/11/2049 Usb 1, 119, 000 821,043 0.02
- - 1 {
CSFB‘M(?rtgage Backed Pass T‘hrough ) Emera US Finance LP 4. 75% USD 1, 200, 000 967, 648 0.02
Certificates Trust, PO, Series 2003-27  USD 8,019 5,767 0.00 15/06/2046
4P 0% 25/11/2033 Energy Transfer LP 5.5% 01/06/202T  USD 254,000 252,461 0.01
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Equinix, Ine., REIT 1.45% 15/05/206  USD 2, 120, 000 1, 892, 596 0.04  FHLMC, Series K065 ‘AN 3.326%
Equinix, Inc., REIT 2.9% 18/11/2026  USD 2, 850, 000 2,613,714 0.05  25/05/2027 UsD 1, 600,000 1,815,419 0.03
ERAC USA Finance LLC, 144A % FHLMC, Series 3928 ‘D’ 4%
15/10/2037 [IN)) 510,000 581,017 0.01 15/09/2041 [IN)} 2,112,489 1,919, 532 0.04
ERAC USA Finance LLC, 1444 5. 625% FHLMC, Series 4900 ‘D’ 3%
15/03/2042 [IN)) 96, 000 95,609 0.00 95/07/2049 [IN)} 1,734,611 1, 540, 312 0.03
Exelon Corp. 5..3% 15/03/203_3 [IN)) 1,500, 000 1,491,011 0.03 FHL‘\IC,‘ FRN, Series 264 ‘F1" 5.65T% USD 781, 808 763, 492 0.02
F&G Global Funding, 144A 1.75% 15/07/2042
[IN)) 1,575,000 1,395, 112 0.03 . . ‘
30/06/2026 FHLMC, FRN; Series 270 ‘F1" 5.607%
. . o Uush 240,790 234,456 0.01
Fells Point Funding Trust, 144A 15/08/2042
UsD 4,370, 000 4,016, 471 0.08 . i
3.046% 31/01/2027 FHLMC, 10, FRY, Series 3202 ‘HI USD 194. 680 15 501 0.00
FHLMC 4% 01/07/2048 Usb 4,061, 250 3,869, 430 0.08  1.543% 15/08/2036 ’ ’ ’
FHLMC, 10, Series 233 ‘117 5% FHLNC, Series24 ‘]" 6.25%425/11/2023  USD 372 371 0.00
15/09/2035 UsD 25, 684 4,986 0.00 FHLMC ‘KT” 1. 5% 25/06/2050  USD 5,416, 427 4,196, 655 0.09
FHLMC, 10, Series 233 ‘13" 5% FHMC, Series 29 ‘L™ 7.5% 25/04/2024  USD 2,811 2,802 0.00
15/09/2035 UsD 66, 465 11,538 0.00 FHLMC “NE™ 1.5% 25/10/2051  USD 3,576, 148 2,953,584 0. 06
FHLMC, Series T-54 ‘20" 6.5% FHLMC, 10, FRY, Series 239 S30°
95/02/20143 [IN)) 14,416 15,000 0.00 9,593 15/08/2036 [IN)} 115,943 14,238 0.00
FHLNC, FRY, Series T-76 ‘24" 2.02% FHLMC, Series 2763 ‘ZA’ 6%
95/10/2037 UsD 239, 881 204,767 0.00 15/03/2034 UsD 2,653,393 2,694, 455 0. 06
FHLMC, Series 262 ‘35" 3.5% FHLMC, Series 2945 ‘ZB’ 5.5%
15/07/2042 [IN)) 1, 246, 429 1,163,074 0.02 15/03/2035 [IN)} 1,083, 564 1,061, 648 0.02
FHLNC, FRY, Series T-41 ‘31" 4.31% FHLMC, Series 2779 ‘ZC’ 6%
23/07/2030 [IN)) 9,218 8, 687 0.00 15/04/2034 [IN)} 1, 630, 064 1,661,675 0.03
FHIMC, Series T-54 ‘3" 7% FHLMC, Series 2691 ‘ZU" 5.5%
95,/02,/2043 UsD 18, 346 19, 183 0.00 15/09/2033 UsD 857,162 862, 146 0.02
FHNC, FRY, Series K048 ‘A2" 3.284% FHLMC, FRN 1A1082 5.79%
25062005 [IN)) 3,000, 000 2,895, 883 0.06 01/07/2036 [IN)] 16, 835 17,183 0.00
FHLMC, Series K054 ‘A2" 2.745% FHLMC, FRN 1A1085 6.016%
_ [IN)) 4,000, 000 3,785,984 0.08 [IN)} 27,293 27,628 0.00
25/01/2026 01/08/2036
FHLMC, Series KOB5 ‘A2" 3.243% FHLMC, FRN 1A1096 6. 315%
05/04/2007 UsD 2,983, 000 2,831,828 0.06 01/10/2036 UsD 40,910 41,613 0.00
FHLMC, Series K088 ‘A2” 3.69% FHLMC, FRN 1A1097 6. 569%
95/01/2029 [IN)) 1, 156, 000 1, 105,996 0.02 01/10/2036 [IN)} 47,979 48,132 0.00
e Ty 4o’ v 95/09/ : ; 9
FHLIC, FRNV ‘AZ) 3.717\3 Z_a, 09/2032  USD 7,960, 000 7,483, 151 0.15  FHLMC, FRN 1B1665 4. 819% UsD 6,23 6,05 0.00
FHLMC, FRN ‘A2 3.8%25/10/2032  USD 9, 600, 000 9,088, 442 0.19  01/04/2034
FHLMC, Series K152 “A2" 3.08% FHLMC, FRN 162557 4. 353%
95/01/2031 UsD 3,761, 000 3,417, 320 0.07 01/06/2036 UsD 65, 483 66, 385 0.00
FHLIC, FRN . A2 3.8%% Zyo/Ol,rZOﬁOr UsD 10, 000, 000 9,474, 376 0.20  FHLMC, FRN 1J1399 4. 375% USD 3,645 3,577 0.00
FHLMC, Series KJ26 ‘A2° 2.606% USD 8 456, 872 7 934392 016 01/12/2036
25/07/2027 T T ' FHLNC, FRN 171418 3.94% 01/12/2036  USD 17,632 17,234 0.00
FHLMC, Series T-42 ‘A5’ 7.5% FHLMC, FRN 1J1516 4.074%
95/02/2012 [IN)) 181,242 183, 194 0.00 01/02/2037 [IN)} 18,631 18, 692 0.00
FHLMC, Series T-56 ‘A5™ 5.231% FHLMC, FRN 1J2945 4% 01/11/2037  USD 9,311 9, 140 0.00
25/05/2043 UsD 540,836 520,716 0.01 FHLMC, FRN 1K0046 4. 48% USD 33,851 93,941 0.00
FHNC, FRY, Series WoPX “AFY’ 3, 214% USD 9 928,000 9 067 695 0.04 01/10/2036 ’ ’ ’
25/04/2028 e B ' FHLNC, FRN 111286 5.25% 01/05/2036  USD 19,509 19, 493 0.00



21 |

JPEILAY - T7UX—USTHYS—r - RUR- 7R

JPMorgan Funds — US Aggregate Bond Fund
BEHMASFAMERE (EE)

20236 A30HIRTE
MEE wAE
Ty Y
BERE BE HWEERE BE GKEL) A% BERE BE  BAR/EERE BE GEEL) BE(%)
FHLMC, FRN 1N0206 5. 995% ) 10,062 10,187 0.00 FHLMC U63546 5% 01/11/2043  USD 42,088 41,736 0.00
01/08/2036 : : ’ FHLMC U69030 4.5% 01/01/2046  USD 1,793, 527 1,767, 446 0.04
FHLMC, FRN 1N0353 6. 307% FHLMC U90673 4% 01/01/2043  USD 305, 638 292, 996 0.01
01/02/2037 usb 2,548 2,828 0.00 FHLMC U90690 3.5% 01/06/2042  USD 845,891 785, 755 0.02
FHLMC, FRN 1N1463 4. 803% UsD 5 616 5 449 0.00 FHLMC U90975 4% 01/06/2042  USD 783,057 750, 672 0.02
01/05/2037 ! ! ’ FHLMC U91253 4% 01/04/2043  USD 1,961, 878 1, 875, 881 0.04
FHLMC, FRN 1Q0007 6. 015% UsD 10, 141 10,133 0.00 FHLMC U91305 3.5% 01/04/2043  USD 389, 957 362, 573 0.01
01/12/2035 : : ’ FHLMC U91484 4% 01/05/2043  USD 2, 115,594 2,022, 858 0.04
FHLMC, FRN 1Q0737 3. 993% FHLMC 193007 3.5% 01/07/2045  USD 623,917 585, 536 0.01
01/11/2036 usb 21,346 26, 981 0.00 FHLMC 193024 3.5% 01/08/2045  USD 424, 318 399, 009 0.01
FHLMC, FRN 1Q0739 6. 018% FHLMC U93089 3.5% 01/12/2035  USD 382, 589 361, 843 0.01
01/03/2037 Ush 46,04 46,777 0.00 FHLMC U93090 3.5% 01/11/2045  USD 476, 006 446, 750 0.01
FHLMC, FRN 782760 4. 304% FHLMC U93143 3.5% 01/04/2046  USD 517,851 485,959 0.01
01/11/2036 usb 24,319 2,81 0.00 FHLMC U93154 3.5% 01/05/2046  USD 57,530 53, 489 0.00
FHLMC, FRN 782870 4. 287% FHLMC U99051 3.5% 01/06/2043  USD 1,015, 832 943, 579 0.02
01/09/2034 usb 81,645 81,310 0.00 FHLMC U99134 4% 01/01/2046  USD 1,091, 139 1,043, 406 0.02
FHLMC, FRN 782979 4. 375% FHLMC V85515 4% 01/03/2049  USD 296, 389 282,031 0.01
01/01/2035 Ush 109, 449 110,579 0.00 FHLMC 740024 5.5% 01/04/2036  USD 22,532 22,665 0.00
FHLMC, FRN 782980 4. 375% FHLC REMICS, Series 3422 “AL" 0.25%
01/01/2035 USDh 53,400 52, 545 0.00 16/01/2038 usDh 153, 258 1,312 0.00
FHLMC, FRN 847621 4. 457% FHLMC REMICS, PO, Series 3607 ‘A0’
01/05/2033 USDh 28, 309 28, 080 0.00 0% 15/04/2036 usDh 20,511 16, 870 0.00
FHLMC, FRN 848365 4. 033% FHLUC REMICS, Series 3181 ‘AZ" 6.5%
01/07/2036 USD 116, 294 116, 031 0.00 15072036 ush 116, 878 120,970 0.00
FHLMC, FRN 848431 4. 352% FHLMC REMICS, Series 3453 ‘B 5.5%
01/02/2036 USDh 58,905 58, 981 0.00 15/05/20%8 usDh 9,342 9,255 0.00
FHLMC, FRN 848699 4. 02% FHLMC REMICS, Series 3957 ‘B’ 4%
01/07/2040 USDh 34, 355 34, 863 0.00 15/11/2041 usDh 50, 792 48, 275 0.00
FHLMC, FRN 972200 4. 155% FHLMC REMICS, Series 2694 ‘BA’ 4%
01/03/2036 USD 15,018 14, 683 0.00 15/06/2031 ush 1,939 1,901 0.00
FHLMC A61376 6.5% 01/07/2032  USD 51,942 53,255 0.00  PHLNC REMICS, Series 3143 ‘BC’ 5.5%
FHLMC A88871 7% 01/01/2031 USDh 46, 489 47,027 0.00  15/02/2036 UsD 80, 651 81, 086 0.00
FHLMC B90491 7.5% 01/01/2032  USD 41,175 41,835 0.00  FHLNC REMICS, PO, Series 3607 ‘B0’
FHLMC €75791 5.5% 01/01/2033  USD 12,083 12,129 0.00 0% 15/04/2036 UsD 15, 383 12, 958 0.00
FHLMC €90985 6. 5% 01/08/2026  USD 6, 892 6,941 0.00  FHLYC REMICS, PO, Series 3621 ‘B0’
FHLMC G01448 7% 01/08/2032  USD 3,889 3,983 0.00 0% 15/01/2040 Usb 37, 887 31, 654 0.00
FHLMC 602436 6. 5% 01/09/2036  USD 57,603 60, 247 0.00  PHLMC REMICS, FRY, Series 3632 ‘BS’
FHLMC G04077 6. 5% 01/03/2038  USD 44, 460 46, 739 0.00  0.475% 15/02/2040 UsD 89, 148 84,501 0.00
FHLMC G04952 7.5% 01/01/2038  USD 33, 340 34,168 0.00  FHLNC REMICS, Series 3501 ‘CB" 5.5%
FHLMC G05671 5. 5% 01/08/2038  USD 69, 307 71,199 0.00  15/01/2039 UsD 124,245 125, 156 0.00
FHLMC G06493 4.5% 01/05/2041  USD 896, 109 884,126 0.02  FHLMC REMICS, 10, FRN, Series 3260 UsD 18,973 L 459 0.00
FHLMC 631099 4% 01/01/2038  USD 2,938, 676 2,860, 582 0.06  “CS" 1.033% 15/01/2037 ! ! :
FHLMC 660214 5% 01/07/2035  USD 3,717,037 3,741,747 0.08  FHLNC REMICS, Series 3684 ‘CY" 4.5%
FHLMC L10224 6% 01/12/2034  USD 102, 232 102, 158 0.00  15/06/2025 UsD 91, 301 %, 197 0.00
FHLMC Q42657 3.5% 01/08/2046  USD 1,969, 197 1,823, 298 0.04  FHLNCREMICS, 10, Series 3219 ‘DI’ 6%
FHLMC Q49329 4.5% 01/07/2047  USD 417,374 411, 677 0.01  15/04/2036 UsD 19,423 3,656 0.00
FHLMC Q52834 4% 01/12/2047  USD 2, 055, 945 1,950, 834 0.04  PHLMC REMICS, FRY, Series 3051 ‘DP’ UsD 1014 3 769 0.00
FHLMC RE0O11 2.5% 01/12/2049  USD 4,441, 141 3,909, 302 0.08  5.555% 15/10/2025 ! ! :
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BEXR BE KR /EESE BE CRFL) 2E (%) BEXER BE HY/BESE Bl CRFL) EE (%)
ff”ffgﬁgé“ Serles S04 05 108, 676 15,441 0.00 ::L\I'E'BEG\HZ%ZJO Series L") 12,874 1,400 0.00
SU'ZL?E%EZMIZ%S%PO Series T 0"y 9,150 T4 0.00 ?;L\l'g';%\ffs Series 3960 W 4o 552, 839 530,030 0.01
g:u«llgléifmzcos%m Series 38 B0 1553 W0 0.0 SI;LEIEEEA;;CS Srles 0 W 651 Lot A
g:L?ERIEZMIZ%iSPO Series 180 100"y 119,953 312,810 0.01 T:%g /I;E)EIGCS, P, Series 3130 gy, 2,312 2,000 0.00
Tgufggggéfs Seres 104 BT 1B o0 01070 0058 0.0 Tg%i;%éss PO, Series B0V 10,560 S50 0.0
Tl:ngg?ﬂcs Series 2988 B 8B o 0 173 015 0.0 Tlg%g/lgggécs PO, Series 35108 170 e 00
ZHE::E%R%IS?ZES Seres B9 R gy 6, 603 6,596  0.00 T:%g /I;E)EIGCS, PO, Series S0 0 ey, 44,470 3,166 0.00
EH%SE%R%ISOEEE Seres 25Ty 11, 350 11,355 0.00 fg%g /';g”;cs' PO, Series 80T 0 1) 112,876 91,35  0.00
i”tﬂE%nglgfzggj Seres 15K gy 523,712 510,394 0.01 ?;%g /1;?3155, 0, Series 10— yqy) 12,386 10,519 0.00
EHEZ'E%R?EISZZE? Seres 15T gy 5,822 5,690 0.00 T% /';ggcs' P, Series 2L 0 ) 62, 646 19,653 0.00
Tgullg];%g[zcs Series 544 HC B4 16,155 61t 0w Tgullglsggécs Serles 08100 5| S A
Hggﬁg“ Serles 283 HE AT 299, 192 294,47 0,01 Tﬂfﬁﬁﬂfg Sortes 61O 55 ) 179,371 180,342 0.00
m%ﬁ 10, Series 3T T B o 57650 voss 0.0 Z:L\IIEIBEZ\IIZCOS%PO Series 1T 06" _— 00 0.0
TEMIIE%ISCS Serfes 121 )" 6480 3,005 3,08 0.00 Z:L\JE'BES\HQ%S%PO Sries 32 W) 24, 386 20,79 0.00
E:L'fg];im;osmm Serfes 360" 6,443 5,002 0.00 E:UI'E'BEQMQ%S%PO Srfes T W g 10,942 9,143 0.00
S:L?E%ZMZ%SSZPO Sries 3930 211, 650 207,795 0,00 ?;L\l'g';%\;;cs Series 7110 B g 869 85 0.00
I;EL?)IERQEOMQISCS Series 678 K 6.9% 8 5 0w TI;L:)IE];};Z)\;;CS Series 265 P 60 o w0
ilo{thlgRQEOMQISCS Series 283 K 684 - 50 0.0 fngfgzgcs Series 2110 %0 6o 17000 e 0w
g:ullglzﬁgmzcosmpo Series 18 100 3557 W 0.0 T?gg/];gg;cs Series 05 P 685 o 1105 s 00
Fié“c wﬁfmi%&? Serles 3802 gy 151,209 6,192 0.00 F;%MC Rf ”g;;; {g’/ﬂ%ﬁgn“ M usp 18,116 4336 0.00
Hggﬁg“ Serles 284U 65 g 8,190 8309 0.00 fg”fg%“ Series 3614 W 8 e 180,417 177,792 0.00
mggg[;s Series 61 L6 qy 17, 463 17,867 0.00 ?;nggz\;gcs Series 2120 T g 29,705 30,668 0.00
TELEE%CS Series 2875 6 qpy 21,404 21,798 0.00 ZHEECJ;EE;C?O;RN Seres 520 gy 112, 862 108,127 0.00
FIICRBNIC, P, Series 3152 00° 07170 sLsg 0o THCHRLS O Series ¥l W0 10,033 w1 00

0% 15/03/2036

0% 15/12/2036
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HEEIC HEEI
a9 a%Hd
BEMR BE HBE/EESE BE CKEL) EE (%) BERNR BE BE/EESE Kl CREL) EE %)
FHLNC REICS, FRY, Series 2671 ‘S’ FHLMC REMICS, FRY, Series 3852 ‘TP
5. 395 15/09/2033 USD 7,808 7,966 0.00 554 15/05/2041 [IN)] 116, 667 118, 257 0.00
FHLNC REICS, FRY, Series 2967 ‘S’ FHLYC REMICS, Series 3578 V' 5.5%
5.730% 15/04/2025 USD 3,723 3,376 0.00 16/08/2036 [IN)] 85, 300 86, 138 0.00
FHLMC REMICS, 10, FRN, Series 3194 FHLMC REMICS, FRY, Series 3085 ‘WF"
SU1.993% 15/07/2036 UsD 5,156 608 0.00 5907 15/08/2035 UsD 123,046 124, 341 0.00
FHLMC REMICS, 10, FRN, Series 3387 FHLMC REMICS, FRY, Series 2990 ‘WP’
SN’ 1313% 15/11/2037 Ush 82,504 5,632 0.00 3.851% 15/06/2035 Usb 670 660 0.00
FHLMC REMICS, 10, FRN, Series 3511 FHLMC REMICS, Series 1863 ‘7" 6.5%
‘SN’ 0.893% 15/02/2039 USD 48, 456 2,784 0.00 15/07/20% [IN)] 930 928 0.00
FHLNC REMICS, FRY, Series 2631 ‘SA’ FHLMC REMICS, Series 2061 ‘7" 6.5%
54861 15/06/2023 UsD 12, 986 13, 464 0.00 15/06/2028 UsD 2,299 2,328 0.00
FHLUC REMICS, FRY, Series 2733 ‘S’ FHLMC REMICS, Series 3035 ‘7’ 5.85%
3413 15/10/203 USD 222,153 207,084 0.00 16/09/20%5 [IN)] 317,027 321,209 0.01
FHLMC REMICS, 10, FRN, Series 3404 FHLMC REMICS, Series 3220 ‘7" 6%
‘SC 08934 15/01/2038 USD 143, 747 9, 087 0.00 15/09/20% [IN)] 6, 158 6, 087 0.00
FHLMC REMICS, 10, FRN, Series 3740 FHLMC REMICS, Series 3461 ‘2" 6%
SO 0.893% 15/10/2040 UsD 106, 562 9,120 0.00 15/06/2038 UsD 272,435 273,985 0.01
FHNC REMICS, FRY, Series 2725 ‘SC’ FHLMC REMICS, Series 1927 ‘ZA’ 6.5%
15248 15/11/203 USD 3,737 3,674 0.00 15012007 [IN)] 12, 117 12,230 0.00
FHLMC REMICS, 10, FRN, Series 3455 FHLYC REMICS, Series 2344 ‘7D’ 6.5%
B 10934 15/06/2038 USD 160, 557 16, 652 0.00 15082031 [IN)] 16, 046 16, 330 0.00
FHLMC REMICS, 10, FRN, Series 4321 FHLMC REMICS, Series 2259 “ZM" 7%
S 1.493% 15/03/2044 UsD 2,164, 248 272,298 0.01 15/10/2030 UsD 4,363 4,517 0.00
FHLNC RENICS, FRY, Series 3064 ‘SG’ Fifth Third Bancorp, FRN 4. 772%
2,973 15/11/20% USD 50,483 53, 396 0.00 98/07/2030 [IN)] 5,000, 000 4, 658, 760 0.10
Cone . . 5 15/03/
FHLME‘ ‘RE,\H’fS,’ FRY, Series 2416 S UsD 753 115 0.00 Fifth Third Bale NA 3. 85% 15/03/2026  USD 200, 000 183, 705 0.00
5. 785% 17/02/2032 Flex Intermediate Holdco LLC, 144A UsD 9 955 000 L1791 046 0.04
FHLMC REMICS, 10, FRN, Series 3481 3.363% 30/06/2031 e Y ’
o UsD 39,321 2,754 0.00 .
SJ7 0. 743% 15/08/2038 Flex Intermediate Holdco LLC, 1444 USD L 145. 000 493, 897 0.02
FHLMC REMICS, 10, FRN, Series 3385 USD 13,789 55 0.00 4.317% 30/12/2039 Y ’ ’
‘SN 0.893% 15/11/2037 ’ ' FNMA 4.56% 01/05/2028 [IN))] 9,070, 000 9,065, 169 0.19
FHNC RENICS, FRY, Series 3029 ‘SP’ FNMA 3.515% 01/07/2029  USD 11, 000, 000 10, 446, 185 0.22
5,424 15/09/2035 Ush 50, 6% 54, 767 0.00 FNMA 1.27% 01/12/2029 [IN))] 4,599, 081 3,787,905 0. 08
FHLMC REMICS, 10, FRN, Series 3232 USD 33,419 9 551 0.00 FNMA 4. 41% 01/04/2030 UsD 10, 360, 000 10, 289, 853 0.21
‘ST 1.593% 15/10/2036 ’ ’ ' FNMA 3. 46% 01/08/2030 UsD 4,920, 602 4,634,793 0.10
FHLUC REMICS, FRY, Series 2571 ‘SY’ FNMA 4.24% 01/12/2030 UsD 5,437, 000 5,319, 384 0.11
6. 342% 15/12/2032 Ush 4,343 47, 954 0.00 FNMA 1.5% 01/01/2031 [IN)] 10, 500, 000 8,396, 884 0.17
FHLMC‘RE,\H’CS,’ FRY, Series 3022 °SY UsD 6,704 6,191 0.00 FNMA 3.99% 01/06/2031 [IN))] 2,265, 000 2,161, 878 0.04
4,106% 15/08/2025 FNMA 1.77% 01/11/2031 [IN))] 8,700, 000 6,996, 714 0.14
FHLNC REMICS, Series 2169 ‘TB T4 USD 5 304 5. 469 0.00 FNMA 3.54% 01/06/2032 UsD 10, 297, 000 9,542, 535 0.20
15/06/2029 ’ ’ ' FNMA 3. 765% 01/07/2032  USD 5,122, 000 4,828, 690 0.10
FHLNC RENICS, Series 2423 ‘TB 6.5% FNMA 3.84% 01/07/2032 UsD 2,467, 383 2,343,133 0.05
15/03/2032 Ush 38, 602 38,718 0.00 FNMA 3. 7% 01/08/2032 [IN))] 9,020, 000 8,457,778 0.17
. T
FHLMC /REMICS, Series 2434 "TC" Th UsD 4,681 4,869 0.00 FNMA 3.41% 01/09/2032 [IN))] 21, 383, 659 19, 890, 466 0.41
15/04/2032 FNMA 3.51% 01/09/2032 [IN))] 5,272,000 4, 866, 882 0.10
FHLNC RENICS, PO, Series 3077 ‘10" FNMA 3.8% 01/09/2032 UsD 7,687, 167 7,265, 375 0.15
0% 15/04/2035 UsD 19,421 18,722 0.00 FNMA 3.54% 01/10/2032 UsD 3,899, 044 3,620, 281 0.07



JPEILAY - T7VX—USTH Y —rRUR- 7R

| 24

JPMorgan Funds — US Aggregate Bond Fund
BEHMASFAMERE (EE)

202346 A30BR%E
MEEIC WEEIC
a®hnd a®hnd
BEXR BE KR /EESE BE CRFL) 2E (%) BEXER BE HY/BESE Bl CRFL) EE (%)
FNMA 3.73% 01/10/2032  USD 9,832, 813 9,207,821 0.19 PN\ Series 2001 ‘2 T _— w00 000
FNMA 3.81% 01/10/2032  USD 10, 307, 000 9,748,068  0.20  25/12/2033 ' ' :
FNMA 4.55% 01/10/2032  USD 4,845, 000 4,855,928 0.10  FNIA, Series200-02 ‘242" Th 6717 6911 0.00
FNMA 4. 6% 01/10/2032 UsD 7,700, 000 1,743,215 016 25/02/2044 g i :
FNMA 4.79% 01/10/2032  USD 6,996, 123 7,103, 227 0.15  FNIA, FRY, Series 2005-3 ‘2AF’ UsD 986, 924 984 145 0.01
FNMA 1.4% 01/11/2032 UsD 12,000, 000 9,083,206  0.19 53T 25/03/2045 ' ' :
FNMA 3.54% 01/11/2032  USD 10, 771, 000 9,963, 723 0.21 FNMA, 10, Series 383 ‘32" 6% UsD 95 755 5 001 0.00
FNMA 5.23% 01/12/2032  USD 7,800, 000 8,150,870 0.17 25/01/2038 _ L ' '
FNMA 5.29% 01/12/2032  USD 7,517,616 7,857,498 0.16  FNUA, FRN, Series 200348 Lo 37 396 37106 0.00
FNMA 3.895% 01/02/2033  USD 9,850, 000 9,433,782 0.19  5-55b 25/05/2042 .
FNMA 4.15% 01/03/2033  USD 6,900,000 6,708,986  0.14 FAA IO ERS Series MO UT o) 1,408, 673 9018 0.00
FNMA 4.19% 01/04/2033  USD 7,766, 000 7,518,603 016 DERBLOIR
FNMA 4.5% 01/04/2033  USD 4,030, 000 4,030,461 0,08 FMIA Series2009-#1 AT 6% o0 157,980 158,271 0,00
FNMA 4.37% 01/05/2033  USD 10,090,000 9,978,585 .21 2/12/2009 L
FNVA 4.24% 01/06/2033  USD 5,627, 000 5,505,801 0.1 F‘”/“’ Series 200016 AL T.8h 1oy 90,778 8,05  0.00
FNMA 5.5% 01/01/2058  USD 5,160,637 5,205,804 0.11 iiﬁ”iw LT e
FNMA 3.5% 01/03/2061 USD 6,226,917 se6sl 012 o /233“ R s 81,613 85,929 0.00
FNMA 2.5% 01/07/2061 UsD 6,995, 261 5,720,217 0,12 ; P
FNVA 2. 5% 01/09/2061 UsD 10,961, 376 8,963,366 0.19 g;"}& /529011295 20026 25T gy 11,530 11,980 0.00
FNMA 3% 01/12/2061 UsD 8,076, 635 6,985,781 0.1 o T Ll
FNMA 4% 01/12/2061 UsD 7,212, 082 657,406 014 ool e UsD 52,178 51,602 0.00
< {V . I
FNMA 6% 01/12/2061 UsD 9,299, 490 9,143,958 0.20 L O B 250k
FNMA 2. 5% 01/03/2062 UsD 12789,817 10,514,271 0.2 00 UsD 1,841, 941 1,772,902 0.04
FNMA 3% 01/06/2062 UsD 10, 256, 859 889,08 018 po e < oo
FNMA 3. 5% 01/06/2062 UsD 9,267,038 8,339,645 007 5 (oo onon Ush 2,336,794 2,207,159 0.05
FNMA 4% 01/09/2062 UsD 9,913, 803 9,205,368 0.19 e i s a2 508
FNMA, FRN 1.754% 01/03/2032  USD 9,994, 806 8,060,365 0.17 g5 000, UsD 2,076, 284 1,990,461 0.04
FNMA, PO, Series 203 ‘1" 0% et ot s o e
95/13/204 UsD 3,188 3,153 0.00 ggﬂgozgzécs MEN6 WL o 1096, %56 Ls0.26 008
FNMA, PO, Series 300 ‘1" 0% e o )
95/09/2024 UsD 2,677 2,63 0.00 ggmggzzzfges HIGAT A2 A gy 1, 895, 730 1764173 0.04
FNMA, Series 2004-W11 ‘1AL 6% AL FRV. Series 20071 ‘A’
25/05/2014 usb 231,586 s R L vy USD 3,223,060 2,993,332 0.06
FNMA, Series 202143 ‘1AL 1% FNMA, FRY, Series 2017412 ‘A2’
95/11/2033 Usb 1,069, 553 1,002,656 0.02 3 060K 25/06/2027 Ush 3,361, 488 3,171,430 0.07
FNMA, Series 2005-W1 ‘142" 6.5% FNMA, FRY, Series 2017-W3 ‘A2’
95/10/2044 USD 231,676 237,191 0.01 9 4718 35/12/2026 UsD 946, 250 879, 100 0.02
FNMA, Series 2004-T2 “144° 7.5% FMA, FRY, Series 2017-M4 ‘A2’
95/11/2043 UsD 131,187 13,988 0.00 e o UsD 5,632, 483 5,242,595 0.1
FNMA, RN, Series 2007-7 ‘144’ B, FRY, Series 20175 A2 3,074
9528 2500203 UsD 3,047 488000 on USD 3,240, 480 3,013,332 0.06
FXMA, FRY, Series 200314 ‘24’ FNMA, FRY, Series 2017-8 ‘A2’
6 167% 26/10/2042 UsD 3,312 320 0.00 iy UsD 4,168, 391 3,916,410 0,08
FNMA, Series 2006-H3 2A° 6% FNMA, FR, Series 2018-)10 ‘A2’
95, 08/2045 UsD 70,920 60219 0.00 4oy UsD 4,677,000 4,425,778 0.09
YA, R, Series 200296 241" T4 1,505 o0 og0 U PR Series M 088, 14 L0n 004

25/06/2042

3.064% 25/03/2028
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BERE BE HWEERE BE GKEL) A% BERE BE  BAR/EERE BE GEEL) BE(%)
FNMA, Series 2020-M50 ‘A2" 1.2% FNMA, PO, Series 2006-111 ‘E0° 0%
i USDh 3,913, 398 3,451, 144 0.07 B usDh 5,439 4,495 0.00
25/10/2030 . . 25/11/2036 ! !
FNMA, FRN “A2" 1.707% 25/11/2031 USDh 7,400, 000 5,971, 007 0.12 F PO, Series 2004-46 ‘EP’ 04
i, . b 25 o T Y i, O, b usDh 21, 361 20, 229 0.00
FNMA, FRN, Series 2007-106 “A7 UsD 39 165 39,850 0.00 25/03/2034
6.063% 25/10/2037 ! ! ’ FNUA, FRY, Series 2005-90 ‘ES" 4.03%
. AP o USD 22,926 22,872 0.00
FNMA, Series 2008-56 “AC” 5% 25/10/2035
- USD 58, 559 56, 872 0.00 . _ P,
25/07/2038 FNMA, Series 2005-67 ‘EY’ 5.5%
. o . usDh 23,492 23,177 0.00
FNMA, Series 2001-F4 °AF6" 5.11% 25/08/2025
o UsD 4,580 4,516 0. 00 ) o' = moan
25/01/2032 FNMA, FRY, Series 412 ‘F2 5.638%
K PR o usDh 316, 361 316, 831 0.01
FNMA, Series 2010-111 “AM™ 5.5% 25/08/2042
_ USD 405, 976 415, 499 0.01 i . I
25/10/2040 FNMA, FRN, Series 2007-54 °FA UsD 16,773 16,438 0.00
FNMA, PO, Series 2006-22 ‘A0 0% 5.538% 25/06/2037 ! ! :
_ USD 15,910 13, 444 0.00 § . .
25/04/2036 FNMA, FRN, Series 2007-16 °FC UsD 3413 3 379 0.00
FNVA, PO, Series 2007-42 ‘A0 0% 5.888% 25/03/2037 ! ! :
e USDh 4,645 3,997 0.00 . (o
25/05/2037 FNMA, FRN, Series 2010-43 °FD UsD 108, 462 107. 460 0.00
FNMA, PO, Series 2009-113 ‘A0 0% 5.738% 25/05/2040 ! ! :
o USD 42,761 34,732 0.00 . -
25/01/2040 FNMA, FRN, Series 2003-119 °FH UsD 70.898 70.829 0.00
FNMA, PO, Series 2006-58 ‘AP’ 0% 5.638% 25/12/2033 ! ! :
_ USD 13, 107 10,943 0.00 § . -
25/07/2036 FNMA, FRN, Series 2004-61 ‘FH
. Gy usDh 103, 525 104, 428 0.00
FNVA, 10, FRN, Series 2007-60 “AX 5.938% 25/11/2032
s i USDh 181, 594 20, 564 0.00 . (o
2.012% 25/07/2037 FNMA, FRN, Series 2010-40 °F]
. s ey usDh 47, 583 47, 526 0.00
FNMA, Series 2003-105 ‘A7’ 5.5% 5.738% 25/04/2040
_ USD 410, 663 411,706 0.01 . s
25/10/2033 FNMA, Series 2007-71 “GB™ 6%
. o ush 64, 137 66, 353 0.00
FNM4, Series 2007-76 “AZ" 5.5% 25/07/2037
_ USD 38, 737 38,401 0.00 : . ‘)
25/08/2037 FNM, 10, FRN, Series 2006-94 GI
) - e UsD 48,874 935 0.00
FNVA, Series 2004-97 ‘B’ 5.5% 1.512% 25/10/2026
- USDh 2,708, 831 2,730, 382 0.06 R ity
25/01/2035 FNMA, Series 2009-69 ‘GL™ 5%
. 0 usDh 326, 022 322,118 0.01
FNMA, Series 2007-42 ‘B’ 6% UsD 08. 768 100245 0.00 25/09/2039
25/05/2037 ! ! ’ FNMA, PO, Series 2006-44 “GO” 0%
. P ush 9, 352 7,926 0.00
FNMA, Series 2001-79 “BA™ 7% 25/06/2036
- USD 44, 580 45, 180 0.00 : . tna?
25/03/2045 FNM4, 10, FRY, Series 2009-6 GS
. ors Cor o usDh 40, 330 3,439 0.00
FNVA, 10, FRN, Series 2008-1 'BI ) 50557 3 088 0.00 1.412% 25/02/2039
0.772% 25/02/2038 : ’ FNMA, FRN, Series 2006-124 ‘HB’
R PP o usDh 34,599 35,713 0.00
FNMA, FRN, Series 2012-137 °CF 3.95% 25/11/2036
_ L USD 183, 648 182,210 0.00 . e
5. 438% 25/08/2041 FNMA, Series 2009-59 °HB™ 5%
: . s Uush 141, 596 139,719 0.00
FNMA, 10, FRY, Series 2008-53 “CI 25/08/2039
oz i USD 25,504 2,436 0.00 . .
2.062% 25/07/2038 FNMA, Series 2001-81 ‘HE™ 6.5%
X _ o usDh 135,097 137,722 0.00
FNMA, FRN, Series 2005-74 °CS 25/01/2032
_ o _ USDh 18, 869 18,935 0.00 . .
5.891% 25/05/2035 FNMA, 10, FRN, Series 2007-116 “HI
. _ P or i usDh 59, 961 2,176 0.00
FNMA, FRN, Series 2005-45 ‘DC UsD 10696 39 495 0.00 (% 25/01/2038
5.471% 25/06/2035 ! ! ’ FNMA, 10, FRY, Series 2008-46 ‘HI" 0%
. - e USD 19,693 1,001 0.00
FNM4, FRN; Series 2006-79 °DF UsD 18,595 18,474 0.00 25/06/2038
5.488% 25/08/2036 ! ! ’ FNMA, 10, Series 2003-33 ‘IA" 6.5% UsD 19 497 8912 0.00
FNMA DN’ 2.5% 25/10/2049  USD 2,906, 003 2,482,494 0.05  25/05/2033 ! ! :
FNVA, PO, Series 2006-79 ‘D0’ 0% FNMA, 10, Series 2009-86 ‘1P 5.5%
IR ' USDh 13, 453 11,813 0.00 o usDh 40, 465 7,440 0.00
25/08/2036 ’ ’ 25/10/2039 ! !
FNMA, 10, FRY, Series 2007-72 ‘EX’ FNMA, 10, FRY, Series 2008-16 ‘IS’
USD 232,412 20, 023 0.00 Ush 24,678 1,473 0.00

1..262% 25/07/2037

1.062% 25/03/2038
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BEXR BE KR /EESE BE CRFL) 2E (%) BEXER BE HY/BESE Bl CRFL) EE (%)
gg‘}gb /Iz%gzmes T 15, 144 1783 0.00 22%3 /52‘2)?7"5 200963 P 5 5,120 4967 0.00
;2‘}36 /12%32”1“ T 15,423 2,989 0.00 g:% /2%3359”“ W6-H P08 gy 97,7 22,721 0.00
ENXQZ;OZOF@ZE”S e K g 57,002 4,895 0.00 g% /ézg;es 199858 P65 g 20,543 20,684 0.00
TNESZ%IZQFSEZZZ?“ DOB g 59,935 3,646 0.00 ;2}?2 /S;OI;;S 2005-109 PC B g 42,711 12,679 0.00
?i\/'?l /3290111“20“_118 T e 399, 299 21,03 0.01 g?}gg /zzgées L T 37,469 38,107 0.00
ETLSJ%JRN Serlos W0 IS 0 104, 652 5,300 0.00 g;% /23217“ 1978 W5 g) 3,341 3,98 0.00
fhg;\%ﬂ;:/os;rzgzzzoou3 B s 26,133 29,518 0.00 gg%g /Szzr;les 2OLHR T 1,123 1,163 0.00
gz\/lﬁo/s;;gfs 0584 W 5T 22,925 22,830 0.00 ?;”/133 /Sz‘z)r;les 20017 BT 780 816 0.00
ﬂ‘%’mﬂg/15292063592009103 B s 29, 134 29,517 0.00 g;“/lgﬁ /52;111“ WG M e 1,224, 055 1,239,258 0.03
gg'\/"?’l;eo?fSQOH_“g T s 357, 659 375,066 0.01 mt;gﬂg%f”“ W e 82,340 3,7%6  0.00
gi\}gg gggg“ 20685 W65 gy 17, 479 18,001 0.00 g% /1200’329”“2009_52 R g 29,570 5180 0.00
gi”/“o‘l égﬁfs 21658 W3 g 1,672, 953 1,522,214 0.03 g;“/l(AM /Szf]rzifs 19963 KT gy, 4,022 4,01 0.00
gNg?E%IEE /?;N/'ZOS:ZN“ 200200 gy 470,970 12,225 0.00 g% /S;Or;;s 1999208 P By 1,091 1,083 0.00
l;l;l%é/l;(();SSSeries 200590 0% Lo vss 000 ;yg,g;}aova,ﬁsmes WG B BT o — e 0.0
gg% /Zg’%series 2006110 06 yyqy) 10, 147 8,439 0.00 gwoﬂ;ﬂﬂggms%zz 20662 B g 6,438 7,964 0.00
21;%5 /2%3659““ 2006-36 0% ey 166, 104 139,206 0.00 ;Vﬁlgg%ﬂé\é /gle/r;(fjfom_m T ysp 85, 256 88,413 0.00
;2%7 /l;%%se“es 200658 0% ey 29, 188 24,38 0.00 g?}gg /zzgges 2576 P55 g, 357,190 360,596 0,01
?;%5 /PZ%WS"“"S 20074808 gy 60, 589 51,113 0.00 g‘;%%g%aze““%%’% W0 g 8,571 7,206 0.00
gg“/’gg /2%3959““ 200969 0% ey 51, 457 10,449 0.00 ?E%I%BFSEZ?;;”S DTS gy 24,859 1,612 0.00
;2%9 /2%4359““ 19200 ey 203,229 153,000 0.00 ?‘”21‘;6;22/0549/252; W58 W 26, 167 2,864 0.00
gi”/“l‘l /529(;41195 WIS AT e 130,930 149,150 0,01 N?Q%IZBFO'%NQS;;M WSy 35,327 2,65 0.00
22\}24 /PZ%SZGH“ 0627000y 15,743 13,57 0.00 ?222%135%?25;;1“ LS 2,428 2 0.00
l;gk)g,g/PQ%gZeries W6l W 51690 w00 }:Ilzlg,%lg,&’f};];"’{,zoiirles mrw s o -~ P
PV, PO, Series 200986 ‘01" 0% 190,535 oy oo P I0R Seriest0bB) S 3011 D 0.0

25/10/2037

0.712% 25/09/2038
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BERE BE HWEERE BE GKEL) A% BERE BE  BAR/EERE BE GEEL) BE(%)
NI, 10, FRY, Series 2010-125 ‘SA” FNMA, Series 2009-79 ‘UA” 7%
o 25/11/2040 USDh 161, 082 3,927 0.00 95/03/2038 usDh 7,522 7,688 0.00

FNMA, 10, FR, Series 2010-68 ‘SA™ 0% FNVA, 10, FRY, Series 2006-53 ‘US

PR UsDh 150,516 LA 000 Usb 67,875 5,957 0.00
imghnggﬁ/oijgloegi WS g 2,198 2,245 0.00 m‘gz%lgomoj;“es IR e 1,291,580 60,546 0.00
E%Lé'zﬁgéméoiim G S g 12,045 877 0.00 NS%IO%FSSZ%Z?“ 2078 Vg 126, 708 11,026 0.00
EN\;TZ%IZQFSSZ%‘;?“ HOSSLCS gy, 66, 247 3,293 0.00 Z% /izgies T 442,001 440,445 0,01
ENEQZ;OZOFSEZZZM DO gp 40,031 2,644 0.00 ng,“g’zj;?ibsmes HILWBIT gy, 58, 066 58,825 0.00
EMSLQMF];PS/O;%ZZ DI04 e 94,675 90,266 0.00 gNg%Y%Fl;g/osﬁ%Z 2060 61,540 62,318 0.00
ZTLSZ%SE““ LSSy 20, 326 3,919 0.00 ENELQG%FEE/O?/%; WU W 19,390 19,408 0.00
gg;é,&;g,ZSenes M SR qp, 8,129 8,003 0.00 g;“/lgﬁ /szzrsges 200655 W6 g 368, 804 377,398 0.01
I;N‘S'gmwzazlgzggm WS g 84,673 9,901 0.00 fkfg\%lgB%';NZS;”S W68 W g 548, 491 48,742 0.00
Ehgig%ﬂg/gj%zz 20695 S gy 14,772 16,50 0.00 g% /2%3659”“ 2068 W08 gy, 149, 588 118,996 0.00
gg%;/;g%sm“ W2 SRR gy, 16, 264 17,200 0.00 gkgg%l[;;fg%;?“ WSS gy 17,967 966 0.00
ENEQZ%IOZQFSEZ%;”S 0 S e 56,849 3,309 0.00 fvﬁ%lgoiﬁvmigms T 55,281, 582 3,532,703 0.07
ghm%ﬂg/ﬁjﬁz 2061 S gy 12,941 12,95 0.00 ?227%1025??2?;3198 2B gy 12,290, 778 1,066,923 002
gg%%/;&sm“ MO LT gy, 25,041 23,79 0.00 ggb/i?o /52%2?5 05784 W 5T g 274, 268 213,267 0.01
Zmohél%ﬂg/os;/rzg?b 2T e 18,869 18,935 0.00 TNSQ%IO%T?Z%Z?“ W50 gy 19,223 1,491 0.00
ghggb%}:gﬁ/ozefzﬁ W08 S g 9,986 9,601 0.00 g% /S;O?;S 20584 05T 18,875 18,806 0.00
};M?L;MFES/:;/?OZ; e 11,810 10,322 0.00 gkgi%l[;;gg%?“ WS g 99, 906 9,082 0.00
TW?%J?&W’QOEZH% WEAL ST g 68, 546 5,211 0.00 g;’}lgg /Szzrzi;s 993 T gy 184 82 0.00
ghgig%ﬂg/ozefzgzz 2575 S g 28,153 26,98 0.00 ?;%7 /Szeorzi;s 199399 7 T g 94 9 0.00
ikﬁﬁﬁﬂsﬁlﬁ; WOETESE g 16,908 17,491 0.00 gg”}*l\l /S;Orzzes 199648 7 T g 11,614 11,569 0.00
beL;%F];ﬁ/l%e/ng €55 S e 3,851 4,152 0.00 ?;”/125 /S;Ogi;s 2002-30 60y 64, 678 65,850 000
gi\}gg /PZ%SZGH“ T 9,713 8,089 0.00 Z% /izges 995 B gy 170, 364 171,265 0.00
};.M%LQQS%FE“;‘/O;?OZZQOO&&;E" T s 10,287 9,784 0.00 g;“/lgo /Szf]rsiles 2002750 A6 g 81,198 81,298 0.00
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BEXZR BE KR /EESE BE CRFL) BIE (%) BEXNR BE HKE/EOSE BE KL BIE (%)
FNMA, Series 2011-39 “ZA’ 6% FNMA, FRN 851432 4. 365%
i ’ USD 103, 684 102,125 0.00
o5/11/2032 UsD 187,024 189,107 0.00 (o n0a , \
FNMA, Series 201147 “ZA’ 5.5% FNMA, FRN 872502 3. 694%
g USD 28,197 28,565 0.00
o507/20%8 UsD 155, 060 186,310 0.00 (0t 00sg , ,
FMA, FRY, Series 1993-136 ‘28’ 6% FNMA, FRN 884066 3. 811%
» FR ‘ USD 15, 389 15,154 0.00
R, UsD 112 10 0.00 o106 9036
FNVA, Series 1998-36 ‘7B’ 6% FNMA, FRN 886558 4. 023%
. ) USD 15,583 15,465 0.00
18/07/2028 UsD 655 657 0.0 01/08/2036
PNMA, Series 2007-76 ‘76" 6% FNMA 888408 6% 01/03/2037  USD 13,720 13,779 0.00
95/08/2037 Usp 59,629 59,539 0.00  pNwA, FRN 888605 4. 513% sD LT Lew 0.0
FINVA 252409 6. 5% 01/03/2029  USD 1,882 1,802 000 01/07/2035
FNMA 257172 5. 5% 01/04/2038  USD 10, 686 10,721 0.00 FNVA 888796 6% 01/09/2037  USD 45,968 45,981 0.00
FNMA 257183 7% 01/03/2038  USD 64,201 64,134 0.00 INMA, FRN 888829 5.888% . 437,098 152,508 0.01
FNMA 257209 5. 5% 01/05/2038  USD 14,48 14,505 000 01/06/2037 )
FNMA 468571 4.45% 01/07/2026  USD 799, 835 789,991 0,02 WA FRVS96463 4~W32"“°1 10/2034 USD 28,509 28,751 0.00
FNMA 650236 5% 01/12/2032  USD 1,102 1,09%6  0.00 ?Eﬁ/\%g% ;6(5) i g;/ 28/3 22°§f USD 19, 368 19,873 0.00
< < 0 3 . 0
(r)lfnjg%/rgi 3722985 3.902% o 3 85 3802 000 01/10/2036 UsD 16, 744 16,699 0.00
FNMA, FRN 905694 4. 077%
< < 0 i3
ET%Q/FQ];I;ZSSSSZ 4351% o 15508 5635 0.00 01/12/2036 UsD 11, 461 1,612 0.00
FNMA, FRN 920843 4. 784%
51;1%,1/2122545445 4.461% o 30,968 L3 000 01/03/2035 USD 101, 390 103,537 0.00
FNMA, FRN 920954 5. 343%
< < 0
glfn}gll/r21§)¥45446 4.555% o 0,169 o2 0.0 01/01/2087 USD 52,139 52,811 0.00
FNMA 754922 5.5% 01/09/2033  USD 5,374 5,345 0.00 A 952365 6% 01/12/2089  USD oz, 531 06, 007 0.01
: . ' s % FNMA 933082 6% 01/10/2037  USD 7,809 7,628 0.00
FNMA, FRN 766610 3. 965% 1o, 3,069 9,087 0,00 FNIA 961192 7% 01/01/2038  USD 24,591 9,646 0.00
01/01/2034 )
FNMA, FRN 966946 4. 285%
FNMA 771959 5. 5% 01/02/2034  USD 13,761 13, 606 0.00 (1 /01/2038 UsDb 13, 061 12,760 0.00
P, FRNTTTIS2 3424 01/06/2054 USD 45,412 45,85 0.0 pxua 095783 8% 01/11/2037  USD 10,942 1,09 0.00
FNNA, FRN'781309 4. 3123 01/07/2034  USD 10,859 10,728 0.00  pyy AD7270 4. 125% 01/07/2040  USD 117,549 112,726 0.00
FNMA, FRN 790235 3.86% 01/08/2034  USD 11,178 10,91 0.00  fyya ADSS48 5. 5% 01,/01/2033  USD 50,936 58800 0.0
FNMA, FRN 791961 3. 688% |\ 6,299 6,149 0,00 FMIAAB0346 6% 01/05/2037  USD 52,428 52,63 0.00
01/09/2034 FNMA AE4168 4.25% 01/07/2040  USD 103,582 100,432 0.00
< < 0
FNNA, FRN 801342 3.855% | 31,563 30,955  0.00 PWAAEAIS34.125%01/09/2040  USD 92,243 89,442 0.00
01/09/2034 FNMA AL2606 4% 01/03/2042  USD 51,408 47,411 0.00
FNMA, FRN 810896 5.592% /0 19,317 19,560 0.00 FVWAALGIET 3.5%01/01/2044  USD 1,300, 114 1,206,565 0.03
01/01/2035 FNMA, FRV ALGS05 3.81% 01/01/2026  USD 957, 462 929,119 0,02
FNVA, FRN 816597 4.045% 0,668 o431 o0 TWAALT355.556%01/03/2038  USD 1,599, 785 1,628,754 0.03
01/02/2035 ' ' " FNMAAVAG60 3. 765% 01/12/2025  USD 949, 041 918,908  0.02
FNVMA, FRN 823660 4.217% 7170 16760 .00 FNIAAIG940 3.24% 01/06/2026  USD 833,833 795,167 0.02
01/05/2035 ' ' 7 FNMA AMG448 3.25% 01/09/2026  USD 2,739, 807 2,610,895 0.0
FNMA, PRV 843026 5.96% 01/09/2035  USD 15,029 15,170 0.00  FNMA AM7514 3.07% 01/02/2025  USD 6, 000, 000 5,773,019 0,12
FNMA, FRN 843028 5. 989% o 771 o0l oo WAANG92.885%01/01/205  USD 5,430, 109 5,215,250 0.1
01/09/2035 ' ' " FNMA AVTTS5 3.17% 01/02/2030  USD 1, 806, 425 1,676,089 0.03
FNMA 847108 6. 5% 01/10/2035  USD 50,217 49,718 0.00  FNMA AM7836 3.11% 01/03/2027  USD 2,717, 175 2,558,854 0.0
FNMA, FRN 849251 5.333% L0l ol oo PN A5 3085 01/04/2030  USD 1,807, 658 1,666,886  0.03
01/01/2036 ’ ' % PNMA AMSS46 2. 68% 01/05/2025  USD 3,381, 534 3,220,432 0.07
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BERE BE HWEERE BE GKEL) A% BERE BE  BAR/EERE BE GEEL) BE(%)
FNMA AM9188 3.12% 01/06/2035  USD 3,000, 000 2, 645, 400 0.05  FNMA ACES, FRN ‘PT" 3.239%
FNMA AM9548 3.17% 01/08/2025  USD 3,000, 000 2,874,325 0.06  25/04/2031 Usb 8,477,422 1,756, 088 0.16
FNMA AM9934 3.08% 01/10/2025  USD 5,071, 535 4,842, 887 0.10 PN\ Grantor Trust, Series 2017-T1 ‘A’
FNMA AN1243 2.64% 01/06/2026 ~ USD 2,999, 000 2,809, 830 0.06  2.898% 25/06/2027 Usb 4,294,709 3,985,951 0.08
FNMA AN1247 2.64% 01/06/2026  USD 2,462, 000 2,307, 102 0.05  Ford Foundation (The) 2.815%
FNMA AN1583 3.04% 01/05/2031  USD 1,381, 191 1,255, 992 0.03  01/06/2070 Usb 825,000 505, 178 0.01
FNMA AN1590 2. 4% 01/05/2026 ~ USD 2,561,449 2,389, 877 0.05  FREMF Mortgage Trust, FRN, Series
FNMA AN2005 2. 73% 01/07/2028  USD 1,893, 325 1,735,825 0.04  2015-K44 B, 144A 3.719% usDh 13, 563, 000 13,009, 371 0.27
FNMA AN2009 2. 7% 01/07/2026 ~ USD 4,668, 891 4,372,659 0.09  25/01/2048
FNMA AN2124 2.85% 01/01/2029  USD 2,031, 324 1,867,019 0.04  FREMF Mortgage Trust, FRY, Series
FNMA AN2370 2. 44% 01/08/2026 ~ USD 2,951, 307 2,748, 641 0.06  2015-K45 ‘B, 1444 3.61% 25/04/2048 Usb 8,250,000 7,894,918 0.16
FNMA AN2388 2. 64% 01/08/2028  USD 2,416,418 2,212,507 0.05  FRENF Yortgage Trust, FRN ‘B, 144A
FNMA AN2429 2. 45% 01/12/2026 ~ USD 3,662, 320 3,389,279 0.07  3.587% /2048 Usb 2,825,000 2,683, 362 0.06
FNMA AN2444 2. 43% 01/08/2026  USD 6, 285, 284 5,851,077 0.12  FRENF Mortgage Trust, FRN, Series
FNMA AN2487 2.86% 01/08/2028  USD 895, 300 828,034 0.02  2015-K48 B, 144A 3.646% Ush 14, 935, 000 14, 254,012 0.29
FNMA AN2906 2. 63% 01/10/2031  USD 5,393, 632 4,759, 223 0.10  25/08/2048
FNMA AN3134 2.58% 01/10/2028  USD 1, 648, 720 1, 503, 752 0.03  FRENF Mortgage Trust, FRN, Series
FNMA AN3254 2. 8% 01/11/2031  USD 1,553, 431 1,411, 802 0.03  2015-K49 B, 144A 3.725% Uush 1, 665, 000 1,588, 411 0.03
FNMA AN3364 2. 6% 01/10/2028  USD 4,800, 601 4,382, 186 0.09  25/10/2048
FNMA AN3431 2. 6% 01/11/2028  USD 3,964, 622 3,616,011 0.07  FRENF Nortgage Trust, FRN, Series
FNMA AN3565 2.94% 01/12/2028  USD 8,646, 348 7,944, 868 0.16 201551 ‘B, 1441 3.951% 25/10/2048 Usb 7,149,000 6,829, 445 0.14
FNMA AN3685 2.69% 01/12/2028  USD 9, 548, 000 8,679, 509 0.18  FRENF Yortgage Trust, FRN ‘B, 144A
FNMA AN3788 2.79% 01/02/2027  USD 2,016, 322 1, 883, 638 0.04  4.053% 25/04/2048 Usb 6,830, 000 6,505, 756 0.13
FNMA AN3881 2.94% 01/12/2026  USD 3,488, 547 3,280, 763 0.07  FREMF Mortgage Trust, FRN, Series
FNMA AN4110 2.95% 01/04/2025  USD 4,920, 255 4,705, 725 0.10  2016-K55 B’ , 144A 4.167% ush 18, 226, 000 17, 341, 520 0. 36
FNMA AN4154 3.17% 01/01/2029  USD 7,560, 000 7,023, 436 0.15  25/04/2049
FNMA AN5527 3.02% 01/07/2029  USD 9,859, 869 9,094, 291 0.19  FRENF Yortgage Trust, FRN ‘B, 144A
FNMA AN5935 3. 13% 01/07/2027  USD 1,029, 522 976, 105 0.02  3.918% 25/08/2049 Usb 3,500,000 3,299,539 0.07
FNMA AN6244 3.09% 01/09/2029  USD 7,788, 000 7,141, 333 0.15  FRENF Mortgage Trust, FRN, Series
FNMA A09352 4% 01/07/2042  USD 216,035 206, 865 0.00 2016-K58 B’ , 144A 3.738% Ush 8,401, 442 7,876,914 0.16
FNMA AQ9999 3% 01/02/2043  USD 926, 386 837,497 0.02  25/09/2049
FNMA AS7212 3. 5% 01/04/2036  USD 943, 780 882,874 0.02  FRENF Nortgage Trust, FRN, Series
FNMA BF0464 3. 5% 01/03/2060  USD 6,819, 276 6,203, 812 0.13  2016-K59 ‘B, 1444 3.58% 25/11/2049 Usb 6,179,000 5,757, 042 0.12
FNMA BL2595 3.34% 01/07/2028  USD 2,882,002 2,719,631 0.06  FRENF Yortgage Trust, FRN ‘B, 144A
FNMA BL2905 3.07% 01/08/2031 USDh 6, 208, 000 5,541, 831 0.11  3.88% 25/01/2050 Usb 3,050, 000 2,835, 644 0.06
FNMA BL3616 2.88% 01/07/2028  USD 11, 266, 455 10, 406, 695 0.21  FREMF Mortgage Trust, FRN, Series
FNMA BL4070 2.37% 01/08/2030  USD 9, 345, 349 8,177, 344 0.17  2017-K70 ‘B’ , 144A 3.809% ush 2,500, 000 2,304, 690 0.05
FNMA BL4118 2.42% 01/09/2028  USD 4,601, 873 4, 154, 864 0.09  25/12/2049
FNMA BL4398 2.59% 01/10/2031  USD 1, 800, 000 1,557, 146 0.03  FREMF Mortgage Trust, FRN, Series
FNMA BL4411 2.47% 01/10/2031  USD 5,445, 801 4,696, 839 0.10  2017-K725 ‘B’ , 144A 3.904% Uush 6,606, 000 6,477,522 0.13
FNMA BL4435 2.42% 01/10/2029  USD 5,525, 000 4,874,844 0.10  25/02/2050
FNMA MA1463 3. 5% 01/06/2043  USD 430, 339 399, 750 0.01  FREMF Mortgage Trust, FRN, Series
FNMA MA2592 3. 5% 01/04/2046  USD 1,674, 531 1,557, 155 0.03  2017-K728 ‘B’ , 144A 3.651% Ush 6,000, 000 5, 800, 860 0.12
FNMA MA2633 3. 5% 01/04/2046  USD 897, 894 834,942 0.02  25/11/2050
FNMA MA2734 3. 5% 01/08/2046  USD 2,215,405 2,060, 103 0.04  FREMF Mortgage Trust, FRN, Series
FNMA ACES, FRN ‘A2" 1.532% 2017-K729 ‘B, 144A 3.673% Uush 11, 768, 052 11, 331, 305 0.23

25/09/2031 USD 10, 000, 000 8,018, 704 0.17

25/11/2049
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FREMF Mortgage Trust, FRN, Series FREMF Mortgage Trust, FRN, Series
2018-KI57 ‘B, 1444 4.299% UsD 5, 150, 000 4,471,204 0.09  2016-K54 ‘C, 144 4.053% UsD 3,000, 000 2,837,168 0.06
25/08/2033 25/04/2048
FRENF Mortgage Trust, FRN, Series FREMF Mortgage Trust, FRN, Series
WKL B, 105008 52080 LoD 1,933, 000 L7853 000 ey ¢, an s.o8 5o USD 8,016, 355 7,342,338 015
FREMF Mortgage Trust, FRY ‘B’ 1444 FREVF Mortgage Trust, FRV ‘C’, 1444
5 858 %/ 261 USD 1,515, 000 L3581 0.03 et USsD 1,700, 000 1,572,263 0.03
FR]Emf MOH’@E’E TYUSL FRY B, 1444 ) 10,000, 000 9, 598, 332 0.20 FREMF Mortga‘ge) Trust, FRY, Series
3.795% 25/02/2050 2007-K724 “C’, 1444 3. 486% USD 6, 325, 000 6,224,944  0.13
FREMF Mortgage Trust, FRY, Series 25/12/2049
2018-K732 ‘B, 1444 4.051% UsD 4,910,000 4,704,408 0.10  FREVF Mortgage Trust, FRY, Series
25/05/2025 217-K125 “C°, 144 3.904% Ush 2,255, 000 2,205,511 0.05
FREMF Mortgage Trust, FRN, Series 25/02/2050
2018-K74 ‘B’ , 144A 4.094% USD 5,660, 000 5,182, 796 0.11  FREMF Mortgage Trust, FRY, Series
25/02/2051 217-K126 “C’, 1444 4.009% UsD 8,409, 000 8,199,222 0.17
FREMF Mortgage Trust, FRN, Series 925/07/2049
. o USD 3,000, 000 2,764,778 0.06
01875 B, 1444 3,91v%20,:04,'2051 FREMF Mortgage Trust, FRN, Series
FREIF Nortgage Trst, FRX 0", 14 ) 9,500, 000 9,307,000 0.05 NIFKI8 T, 1440 3.651% Ush 5,540, 000 5,323,974 0.11
4.208% 25/06/2051 95/11/2050
FREMF h;?rftgztge Trust, FRY 'B", 144 UsD 3, 040, 000 2,838, 788 0.06 FREF Mortgage) Trust, FRY, Series
4.21% 25/07/2051 B 2018-K731 “C’, 1444 3.938% UsD 14, 725, 000 14,097,884 0.29
FREMF Mt;rt’gag’e Trust, FRY B, 144 UsD 6, 526, 000 6, 046, 890 0.12 95/02/2025
1 173% 25/08/2051 B FREF Nortgage Trust, FRY, Series
FREMF ortgege Trust, RS B, MM 1) 12,000,000 11,107,528 0.3 2018K133 ‘C', 1444 4.084% usD 2,083,000 1,977,497 0.04
4,186% 25/10/2028 95/09/2025
SREgE%M;?/ﬁ%;OTiUSL FRY B, 1444 UsD 2,000, 000 1,869, 184 0.04  FREMF Nortgage Trust, FRN, Series
s b - 2018-K76 “C’, 1444 4.208% UsD 4,061, 000 3,736,680 0.08
e s T 0;;;8;; USD 2,068,200 1,85L,771  0.04 25/06/2051
1 . 13n b/ ’ FREMF Mortgage Trust, FRN, Series
FREMF Mortgage Trust, FRY, Series ST ‘T 444 4 197% 9506/ 2051 UsD 7,058, 000 6,461, 279 0.13
2018-KSLT ‘B, 1444 3.856% UsD 10,000, 000 9,186,611 0.19 pap Mortgaée Trust. FRY. Series
25/11/20%5 - I8KSLL “C’, 1444 3,856 UsD 8, 000, 000 7,128,212 0.15
FREMF Mortgage Trust, FRN, Series 95/11/2025
2018-K107 ‘B, 1444 4.084% USD 5,516, 000 4,560,641 0.09 . .
, ’ 010, » 200, FREVF Trust, FRY, Series 2018-KN04
25/10/2031 W1 5,905 95/08/208 UsD 6,775, 000 5,776,822 0.12
FREMF Mort gage Trust, FRY, Series IR
General Iotors Financial o., Inc., FRY
0U-KOLL BEL, 144A 7.562%  USD 5,252,062 4,969,582 0.10 69;;;: T USD 2,930,000 2,932,301  0.06
i;é \1]2/\ f”j . Gilead Sciences, Inc. 2.66 01/10/2140  USD 3,010,000 2,206,449 0.05
MF Mortgage Trust, FRN, Series .
61 Funding LLC, 1444 4. 625°
0ITKGKL BRX, 144A 3.505%  USD 5,000, 000 4,473,551 0.09 29‘/332%824”“ 1 " usp 700, 000 691,839 0.01
25/10/2007 o Glencore Funding LLC, 1444 2. 5%
FREMF Mortgage Trust, FRY, Series 01/09/2030 Ush 5, 585, 000 4, 560, 757 0.09
2014-K39 “C, 1444 4.156% UsD 2,500,000 2,431,335  0.05
25/08/2047 GMACM Mortgage Loan Trust, FRN,
o Series 2005-AR3 ‘304> 3.605%  USD 33,750 31,560 0.00
FREMF Mortgage Trust, FRN, Series 19/06/2035
014K “C, 1444 4.075% USD 3,521, 000 30,516 0.07 o DFRV Sories 2019117
95/11/2047 W T T Sertes UsD 15,005, 344 612,173 0.01
FREMF Mortgage Trust, FRN, Series 1. 672% 20/11/2069
o UsD 8,598, 000 8,204,869  0.17 GNMA 2.5% 20/08/2051 Ush 62,188,178 53,736,720  1.11

201545 ‘C’, 1444 3.61% 25/04/2048
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GNMA 2. 5% 20/10/2051 USD 11, 863, 605 10, 244, 523 0.21  GNMA, Series 2005-72 ‘AZ" 5.5%
GNMA 5% 20/06/2052 USDh 2,733, 598 2,682, 034 0.06  20/09/2035 Usb 284,973 284, 146 0.01
GNMA 5% 20/07/2052 USD 1,280, 152 1,267, 056 0.03  GNMA, FRY, Series 2013-H08 ‘BF’
GNMA 5% 20/07/2052 USD 1,278, 066 1,275, 263 0.03  5.258% 20/03/2063 Usb 649,279 641,260 0.01
GNMA 5% 20/07/2052 USDh 3,934,519 3,914, 996 0.08  GNMA, PO, Series2010-14 ‘B0’ 0%
GNMA 5% 20/07/2052 USD 5,181,312 5,115,515 0.11  20/11/2035 Usb 62,726 51,250 0.00
GNMA 4% 20/08/2052 USD 17,907, 814 16, 903, 938 0.35  GNMA, FRY, Series 2012-H21 ‘CF’ UsD 1421 1361 0.00
GNMA 4. 5% 20/09/2052 USDh 2,243,616 2,161, 678 0.04  4.871% 20/05/2061 ! ! :
GNMA 4. 5% 20/10/2052 USD 3,373, 046 3,205, 561 0.07  GNMA, FRN ‘CF™ 6.086% 20/09/2071  USD 5, 368, 423 5,425, 726 0.11
GNMA 5.5% 20/10/2052 USD 1, 140, 512 1, 144, 990 0.02  GNMA, PO, Series2010-14 ‘C0" 0%
GNMA 5.5% 20/10/2052 USDh 1, 550, 679 1, 549, 764 0.03  20/08/2035 Usb 4,346 3,211 0.00
GNMA 5.5% 20/10/2052 USD 1, 565, 859 1,564, 938 0.03  GNMA, Series 2010-130 ‘CP™ 7%
GNMA 5.5% 20/10/2052 USD 1, 640, 600 1,647,183 0.03  16/10/2040 Usb 79,932 83, 144 0.00
GNMA 5.5% 20/10/2052 USDh 3, 258, 040 3,261,938 0.07  GNMA, FRY, Series 2012-H21 ‘DF’ UsD 7 889 1% 0.00
GNMA 5.5% 20/01/2053 USD 5,504, 045 5,477, 383 0.11  4.871% 20/05/2061 ! ! :
GNMA 6% 20/01/2053 USD 1,048, 064 1, 068, 750 0.02  GNMA, FRY, Series 2017-H09 ‘DF’
GNMA 6% 20/01/2053 USDh 2, 143, 699 2,161, 222 0.04  5.654% 20/03/2067 Usb 3,062,928 3,038, 988 0.06
GNMA 6% 20/02/2053 USD 3,396, 033 3,423, 792 0.07  GNMA, 10, FRY, Series 2020-H05 ‘DI’
GNMA 6% 20/05/2053 USD 1,068, 343 1,082, 418 0.02  2.674% 20/01/2070 Usb 19, 201, 265 1, 165, 625 0.02
GNMA 6% 20/05/2053 USDh 3,183, 149 3,221, 105 0.07  GNMA, FRY, Series 2005-68 ‘DP’
GNMA 6. 5% 20/05/2053 USD 1,802, 458 1, 845, 396 0.04  4.004% 17/06/2035 Usb 38,075 37,823 0.00
GNMA 5.5% 20/06/2053 USD 2,621,409 2,634,925 0.05  GNMA, 10, FRY, Series 2008-95 ‘DS’
GNMA 5. 5% 20/06/2053 USDh 3, 840, 036 3,859, 835 0.08  2.154% 20/12/2038 Usb 119,725 3,960 0.00
GNMA 5. 5% 20/06/2053 USD 12, 500, 000 12, 564, 448 0.26  GNMA, 10, FRN, Series 2007-53 ‘ES’
GNMA 6% 20/06/2053 USD 2,235, 169 2,250, 645 0.05  1.393% 20/09/2037 Usb 9, 3% 10,160 0.00
GNMA 6. 5% 20/06/2053 USDh 2, 110, 367 2, 146, 792 0.04  GNMA, FRY, Series 2015-H07 ‘ES’
GNMA, FRN 6.981% 20/03/2072  USD 6,442, 334 6,694, 487 0.14  5.328% 20/02/2065 Usb 751, 645 45,593 0.02
GNMA, FRN 6.72% 20/04/2072  USD 8,389, 945 8,621, 191 0.18  GNMA, FRY, Series 2016-H23 °F
GNMA, FRN 6.76% 20/04/2072  USD 7,766, 343 7,990, 268 0.16  5.844% 20/10/2066 Usb 2,148,911 2,140,975 0.04
GNMA, FRN 6.68% 20/05/2072  USD 6,916, 817 7,095, 280 0.15  GNMA, FRY, Series 2012-H10 ‘FA
GNMA, FRN 6.845% 20/07/2072  USD 8,370, 124 8,688, 004 0.18  5.644% 20/12/2061 Usb 690, 321 636, 827 0.01
GNMA, Series 2019-44 ‘A’ 3.5% GNMA, FRY, Series 2012-H15 ‘FA’ 5.5%
90/04/2049 USD 3,219, 315 2,995, 895 0.06 90/05/2062 ush 26 25 0.00
GNMA, Series 2009-104 ‘AB” 7% GNMA, FRY, Series 2012-H24 ‘FA’ 5.5%
16/08/2030 USD 21,594 21,537 0.00 20/03/2060 ush 17, 259 16, 908 0.00
GNVA, FRY, Series 2011-H09 ‘AF’ GNMA, FRN, Series 2012-H28 ‘FA
5. 5010% 20/03/2061 USDh 313,891 312,163 0.01 1,973% 20/09/2062 usDh 5,293 5,222 0.00
GNVA, PO, Series 2006-22 ‘A0 0% GNMA, FRN, Series 2012-H29 ‘FA’
20/05,/20% USD 25,412 23,029 0.00 5.609% 20/10/2062 Ush 542, 860 539, 872 0.01
GNVA, PO, Series 2007-38 ‘A0" 0% GNMA, Series 2013-H01 ‘FA” 1.65%
16/06,/2037 USD 347,991 319, 963 0.01 20/01/2063 Ush 1,112 989 0.00
GNMA, 10, FRY, Series 2008-93 ‘AS’ GNMA, FRN, Series 2013-H03 ‘FA’
0. 554% 20/12/2038 Ush 54,786 4198 0.00 5.394% 20/08/2060 Usb 512 566 0.00
ONIA, 10, FRN, Series 2009-106 “AS’ GNMA, FRN, Series 2015-H06 ‘FA’
1L 202% 16/11/209 USD 140, 364 9,912 0.00 5. 574% 90/02/2063 Ush 795,418 789, 565 0.02
GNMA, FRN; Series 2010-129 ‘AW USD 199, 603 193,706 0.00 GNMA, FRN, Series 2015-H12 °FA UsD 9,264,735 9,218,723 0.05

5.906% 20/04/2037 5. 574% 20/05/2065
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GNVA, FRY, Series 2015-H23 ‘FB’ GNMA, FRN, Series 2013-H01 ‘JA’
5. 614% 20/09/2065 USDh 1, 130, 291 1,122, 151 0.02 5.414% 20/01/2063 usDh 344,519 340,914 0.01
(_}M_IA, th, Series 2014-H17 °FC UsD 397,269 395, 882 0.01 GMIA, FRN °JF ?.am 20,07,‘2071 usDh 5, 554, 278 5,631, 738 0.12
5.594% 20/07/2064 GNMA, 10, FRN, Series 2007-17 °JI
. R e g ush 98, 086 7,717 0.00
GNMA, FRN; Series 2015-H05 °FC USD 1498, 402 L 412,970 0.03 1.652% 16/04/2037
5.574% 20/02/2065 T T ’ GNMA, FRY, Series 2005-7 ‘I 5.372%
) (o P ush 352 346 0.00
GNMA, FRN, Series 2015-H08 ‘FC 18/05/2034
I _ USDh 2,684, 663 2,666, 348 0.06 . P
5.574% 20/03/2065 GNMA, 10, FRN, Series 2005-68 ‘KI
R . on inn usDh 168, 552 12,224 0.00
GNMA, FRN, Series 2015-H10 °FC 1. 143% 20/09/2035
I _ USDh 1,471, 986 1, 466, 406 0.03 . p oy
5.574% 20/04/2065 GNMA, Series 2003-70 ‘LG’ 5%
. ) . Uush 357,030 350, 314 0.01
GNMA, FRN; Series 2016-H26 “FC UsD 1133 711 110,470 0.02 20/08/2033
6.094% 20/12/2066 e T ’ GNMA, FRN, Series 2012-H26 ‘MA’ UsD 9 041 9 893 0.00
GNVA, FRY, Series 2012-H31 ‘FD’ 4.879% 20/07/2062 ’ ’ :
_ . USDh 688, 086 682, 088 0.01 . P
5. 434% 20/12/2062 GNMA, 10, FRN, Series 2007-73 “MI
R . Con e usDh 109, 293 1,695 0.00
GNMA, FRN, Series 2016-H11 °FD ) 980, 871 070, 655 0.02 0.843% 20/11/2037
4,869% 20/05/2066 ! ! ’ GNMA  “MT” 4. 5% 20/04/2053  USD 4,970, 549 4,815, 659 0.10
GNMA, FRY, Series 2010-H22 ‘FE’ GNMA, 10, Series 2009-14 “NI' 6.5%
5. 444% 20/05,/2050 USD 37,794 37,440 0.00 20/03/2039 ush 38, 744 4,175 0.00
GNVA, FRY, Series 2012-H24 ‘FG’ GNMA, FRN, Series 2007-16 ‘NS’
5.524% 20/04/2060 usb 9,836 9,680 0.00 5.263% 20/04/2037 USD 47,593 49,29 0.00
GNVA, FRY, Series 2015-H26 ‘FG’ GNMA, PO, Series 2009-79 ‘0K’ 0%
5.614% 20/10/2065 USDh 744,789 736, 362 0.02 16/11/2037 usDh 46, 381 39, 420 0.00
GNVA, FRY, Series 2015-H32 ‘FH’ GNMA, PO, Series 2010-157 ‘OP” 0%
5. T50% 20/1/2065 USD 796, 405 792,574 0.02 90/12/2040 ush 93,322 77,806 0.00
GNVA, FRY, Series 2016-H21 ‘FH’ GNMA, FRN, Series 2012-138 ‘PT’
4,989% 20/09,/2066 USDh 4,462, 191 4,432,933 0.09 3,986% 16/11/2042 usDh 288, 554 274, 894 0.01
GNVA, FRY, Series 2015-H15 ‘FJ’ GNMA, FRN, Series 2020-30 ‘PT’
5.534% 20/06/2065 USDh 994, 170 986, 304 0.02 4,769% 20/03/2048 usDh 5, 352, 566 5, 250, 048 0.11
GNVA, FRY, Series 2020-H05 ‘FK’ GNMA, Series 2006-57 ‘PZ’ 5. 565%
4,157 20/03/2070 USD 4,685, 745 4,576, 860 0.09 90/10/2036 ush 457,738 453, 551 0.01
GNVA, FRN, Series 2015-H16 ‘FL’ GNMA, 10, FRY, Series 2006-65 ‘SA’
5. 534% 20/07/2065 USDh 1,613,616 1,600, 293 0.03 16435 20/11/20% usDh 61,782 735 0.00
GNVA, FRY, Series 2016-H07 ‘FQ’ GNMA, 10, FRY, Series 2007-27 ‘SA’
5. 7945 20/03/2066 USDh 2,175, 634 2, 166, 469 0.04 1. 0548 20/05/2037 usDh 62,013 2,000 0.00
GNVA, FRY, Series 2012-H08 ‘FS’ GNMA, 10, FRY, Series 2007-76 ‘SA’
5. 7015 20/04/2062 USD 546, 681 544, 433 0.01 1,388 20/11/2037 Uush 53,897 1,332 0.00
GNVA, FRY, Series 2017-H14 ‘FV’ GNMA, 10, FRY, Series 2008-40 ‘SA’
5. 501% 20/06/2067 USDh 3,159, 212 3,133, 544 0.06 1 24%% 16/05/20% usDh 49, 967 2,501 0.00
ONIA, 10, FRN, Series 2020-H10 ‘61" GNMA, 10, FRY, Series 2009-10 ‘SA’
% 20/06/2070 USDh 23, 868, 424 985, 479 0.02 0.804% 20/02/2039 usDh 81, 181 3, 145 0.00
GNMA, Series 2017-112 ‘GZ° 3% GNMA, 10, FRY, Series 2009-22 ‘SA’
90/07/2047 USD 2,595, 573 2,023, 385 0.04 1. 1945 20/04/2039 Ush 97,023 4,208 0.00
GNVA, FRY, Series 2013-H07 ‘HA’ GNMA, 10, FRN, Series 2009-6 ‘SA’
5. 501% 20/03/2063 USDh 264, 633 262,471 0.01 0.942% 16/02/2039 usDh 33,104 15 0. 00
ONMA, 10, Series 2020-134 ‘IH 3% GNMA, 10, FRY, Series 2007-40 ‘SB’
90/09/050 USDh 5,688,412 777,058 0.02 1. 6045 20/07/2037 usDh 82,872 3,624 0.00
GNMA, FRN; Series 2012-H26 °JA USD 9,808 9,756 0.00 GNMA, 10, FRN, Series 2007-42 SB UsD 17,939 5,915 0.00

3.941% 20/10/2061

1.604% 20/07/2037
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?‘g‘g’%loz’ofg}z%?“s2007’81 B usp 138, 100 16,739 0.00 g‘.\’%m%\g/fg;;gg;mﬂ% W s 194,072 192,842 0.00
gf‘ggg%fﬁg;;‘;ﬁes2009’42 S usp 82,712 7,91 0.00 g%%m;\g/sle;;g:;m’““ T s 436, 376 411,522 0.01
?ﬁg‘j’%loz’oiig;,zs&?s2006’59 s 60, 576 5432 0.00 Z:Vg:é%%ﬁ/lsgggjam15’151 T s 704,935 693,379 0.01
8512‘2’4%102’02{52%?“52007’76 D usp 142, 602 9,837 0.00 ?Vg123%12022V2027r105 ) 5,890, 563 224,906 0.00
WEECNT T e ew SEEENTN e e
?f“‘;?;ﬁjgﬁ;;ﬁ?“g2007’% S s 28, 860 5 0.00 %’%7 /5;0?6“ 200653 L 6.5 g 306, 985 313,622 0.01
g#‘g‘gﬁz’oi{g}zﬁ?“2004’90 ST usp 120, 837 4,926 0.00 ?z%g /523?305 20575 I 66 662, 884 661,371 0.01
BRSO gy g o SUESSmAmE g ne
AR S g g e SMENXISIWIS R s L
AR g g e on SSSSERWOWE 8w
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OWA, FRY, Series 013101 TN 6 578 60 0o (COWATA2L96 444 20/07/2040  USD 186,883 179,106 0.00
4,694% 20/01/2063 ' ' GNVA 742197 4.25% 20/08/2040  USD 1,715,946 1,701,154 0.04
e T man s ow QBRI U Seme s oo
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GNMA 757076 4. 25% 20/10/2040  USD 165, 523 157,678 0.00  Goldnan Sachs Group, Tnc. (The), FRY
GNMA 757125 4.25% 15/09/2040  USD 129, 647 125,155 0.00  2.383% 21/07/2032 Usb 975, 000 T8 12 0.02
GNMA 781328 7% 15/09/2031  USD 48,170 49,767 0.0 Goldnan Sachs Group, Inc. (The), FRN
GNMA 781614 7% 15/06/2033  USD 2,122 2,924 0.00 44119 23/04/2039 Usb 2 300, 000 1,999,200 0.04
GNMA 781648 6% 15/08/2033  USD 9,213 9,630 0.00  Goodgreen Trust, Series 01--1h ‘A,
GNMA 782615 7% 15/06/2035  USD 55, 640 830 0.00 144 874 13/10/205 Usb 602, 417 530,473 0.01
GNMA 783123 5. 5% 15/04/2033  USD 135,872 138,520 0.00  Goodgreen Trust, Series 01724 ‘1’
GNMA 783389 6% 20/08/2039  USD 131, 094 137,271 0.00 140 3,984 15/10/2053 USD 1,783, 431 1,569,102 0.03
ONMA 783444 5. 5% 20/09/2039  USD 115, 247 116,978 0.00  Gooduen IS Finance Three LLC, REIT,
GNMA 784045 4. 5% 20/07/2045  USD 413,826 403,929 0.01  qq4 5.7 15/03/2028 UsD 431,000 30,83 0.01
GNMA AT7628 4% 15/07/2046  USD 2,530, 651 2,447,541 0.05  (uaphic Packaging International LLC,
GNMA AVT4TS 4% 15/09/2046  USD 1,768, 780 1,710,685 0.04 g 151 15/04/20% UsD 2,710,000 2,415,008 0.0
GNMA AX6215 4% 15/04/2047  USD 759, 586 733,737 0.02  Gyay Oak Pipeline LLC, 1440 2%
GNMA AX6607 4% 15/06/2047  USD 416,212 398,690 0.01  5/09/2023 USD 1,355, 000 1,343,655 0.03
GNMA AX8715 4% 15/12/2046  USD 1,516, 448 1,464,802 0.03  guac 0ok Piveli
, 010, , 404, v Oak Pipeline LLC, 1444 2.6%
GNMA BAT567 4. 5% 20/05/2048  USD 1,690, 035 1,624,281 0.05  15/10/9025 Usb 3, 150, 000 2,889,367 0.06
GNMA BI6104 4. 5% 20/09/2048  USD 1,073,970 1,038,081 0.02 (S yortgage Loan Trust, FRV
GNIA BJ1314 5% 20/06/2049  USD 1,066,661 LOTL 780 0.02 goriegnoni-g ‘WP, 14445.55%  USD 58,243 51,257 0.00
GNMA BK7198 4. 5% 20/03/2049  USD 1,217, 627 LATLETT 0,02 g5 06 iy
GNMA BM2163 5% 15/07/2049  USD 3,003, 402 3,085,432 0.06 (apcy oo Tust, FRY
GNMA BM2262 4. 5% 20/07/2049  USD 557,910 519,80 001 g oot LR L4k 85 USD 99 670 2091 0.00
GNMA BM9691 4. 5% 15/07/2049  USD 3,607, 554 3,512,413 0.07 oy o ' ' '
GNMA BMI692 4. 5% 20/07/2049  USD 3,953, 327 3,820,360 0.08 (opcy o Loan Trust, FR,
GNMA BMOTO1 4. 5% 20/08/2049  USD 2,986, 238 LETL28T 006 o e e s USD 00,765 9400 0.00
GNMA BM9713 4. 5% 20/09/2049  USD 2,447,210 2,367,305 0.05 o0 T ' ' ’
GNMA BMO734 4% 20/10/2049  USD 2,854, 821 LIBTTOL  0.06 (e st 0 R
GNMA BN3949 5. 5% 20/07/2049  USD 2,068, 647 2,088,315 0.04 o zoog—im e - 113,695 2156 0.00
GNMA B03248 4. 5% 20/08/2049  USD 4,941, 262 4,833,300 000 ool B ' ’ :
GNMA BOS8204 4. 5% 20/09/2049  USD 3,031, 834 ROBO 006 o Series
ONMA BP7143 4. 5% 20/09/2049  USD 1,737,196 L6798 0.03 g‘lgM s nony VD 95,982 94,542 0.00
ONMA BSTA12 4. 5% 15/04/2050  USD 2,268, 476 219852 0.05 o0 -
GNIA BS7592 4. 5% 20/03/2050  USD 897,651 869,868 0.02 2004_2;“?5;,“2 5%”;’/052822 USD 55,614 5,874 0.00
GNMA BT8093 3. 5% 20/04/2050  USD 12,081,169 1,402,680 024 b S B ?LLC i
GNMA BU7638 2. 5% 20/09/2050  USD 5,788, 464 5,051,678 0.10 48219”;sz;1?2%,3r‘"9r5 i ) 925, 000 214,410 0.00
GNMA BUT669 3% 20/07/2050  USD 5,722, 643 510248 011 IL’_f "I § N
Gold Key Resorts LLC, Series 2014-4 uardian LIE fisurance 0. OLAIETICE oy 250,000 206,232 0.00
WL 3926 17/03/031 USsD 5,807 5,752 0.00 l.(IThek), 144Ak4(]85??(12}f'01;2011vth 1
ackensack Meridian rea , 1nc.
§°§?Zf“§a%};s§é§§p Inc. (The), FRN USD 1,773, 000 1,713,371 0.04 99754 01/09/2050 UsD 2, 000, 000 1,332,329  0.03
. 1l U9/ :
Golduen Sachs Group, Inc. (The), FRY Hartford HealthCare Corp. 3.447% UsD 9 680, 000 1876, 704 0.04
Ry UsD 5,790, 000 5,172,387 0.11 E;§87F/2%54 R
unding Trust, Series 2016-3A
(l}oéjg;nzslaﬂcl}z)s/gé;;p, Inc. (The), FRN ) 1, 365, 000 1,210, 368 0.05 1440 3.08% 20/09/2042 [IN)] 204, 202 178,542 0.00
Goldnan Sachs Group, Tnc. (The), FRY HERO Funding Trust, Series 2016-4A
B —- UsD 1,200, 000 1,222,208 0.03 1’ g4y 357 20/08/2007 usb 976, 076 864,712 0.02
Goldnan Sachs Group, Tnc. (The), FRY Hilton Grand Vacations Trust, Series
2,614 24/02/20%8 USD 2202000 2,010,772 0.00 gy o wims 0 27469 BLUE 000
Goldnan Sachs Group, Tnc. (The), FRN Hilton Grand Vacations Trust ‘B, 1444 UsD 1656, 451 1583, 531 0.03
3. 691% 05/06/2028 UsD 4,090, 000 5,841,581 0.08 g g5t , 636, , 583, .
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Hyundai Capital America, 144A 5.8% JB Hunt Transport Services, Inc. 3.85%
26/06/20%5 [IN)) 12, 200, 000 12,174,019 0.25 15/03/2024 [IN)} 1,200, 000 1,177, 325 0.02
Hyundai Capital America, 144A 1.8% JB Hunt Transport Services, Inc.
/10205 UsD 1, 340, 000 1,222, 338 0.03 3.875% 01/03/20%6 [IN)} 860, 000 829,973 0.02
Hyundai Capital America, 144A 1.3% Jersey Central Pover & Light Co., 1444
08/0L/20% UsD 1,005, 000 899,118 0.02 L3 15/01/20% UsD 460, 000 444, 646 0.01
Hyundai Capital America, 144A 1.5% Keurig Dr Pepper, Inc. 4.417%
15/06/2026 UsD 1,005, 000 888, 789 0.02 95/05/2025 UsD 81,000 79,401 0.00
Hyundai Capital America, 1444 5.65% Keurig Dr Pepper, Inc. 3.43%
26/06/2026 UsD 11, 187, 000 11, 118, 068 0.23 15/06/2027 UsD 450, 000 424,237 0.01
Hyundai Capital America, 144A 3% Keurig Dr Pepper, Inc. 3.2%
10/02/2027 [IN)) 605, 000 551,632 0.01 01/05,/2030 [IN)} 1,500, 000 1,339, 661 0.03
A . o '
Hsfgndql Capital America, 144 2.375% USD 1, 330, 000 1,160, 425 0.02 KeyCorp, FRN 4. 789% 01/06/203% UsD 400, 000 334, 748 0.01
15/10/2021 KeySpan Gas East Corp., 144A 2.742%
L . . o UsD 448,000 406, 989 0.01
Hyundai Capital America, 144A 1.8% ) 1940, 000 1635, 486 0.03 15/08/2026
10/01/2028 Y T ' KLA Corp. 3.3% 01/03/2050  USD 1, 000, 000 744,773 0. 02
Impac Secured Assets CMN Owner Kraft Heinz Foods Co. 4.625%
Trust, Series 2003-2 ‘AL’ 5.5%  USD 22,339 18, 643 0.00  01/10/2039 UsD 1, 600,000 1, 438, 035 0.03
25/08/2033 Kraft Heinz Foods Co. 4.375%
Independence Plaza Trust, Series 01/06/2046 Usb 1, 158, 000 975, 543 0.02
2018-INDP - “A”, 144A 3.763% UsD 3,660, 000 3,416,549 0.07  Lehman Yortgage Trust, Series 2008-2
10/07/203 U6 6 /032038 UsD 215,010 76, 352 0.00
IndyMac INDX Mortgage Loan Trust, Liberty Mutual Group, Inc., 144A
FRY, Series 2004-AR7 ‘A1’ 5.59%  USD 2,070 1,829 0.00  4.569% 01/02/2029 USD 268, 000 243, 354 0.01
25/09/2034 Liberty Mutual Group, Inc., 144A
Intel Corp. 5.625%10/02/2043  USD 2, 150, 000 2, 165, 568 0.04  3.951% 15/10/2050 USD 1, 120, 000 809,325 0.02
Intel Cprp. 5. 7% 10/02/2053  USD 1, 475, 000 1,484, 633 0.03 Llljgrlxv/klesual Insurance Co., 1444 UsD 400,000 109, 157 0.01
International Flavors & Fragrances, USD 1995, 000 1680, 974 0.03 8. 5% 15/05/2025
Inc., 144A 1.832% 15/10/2027 T Y ’ Marathon Petroleum Corp. 4. 7%
) UsD 1,209, 000 1,184, 696 0.02
International Flavors & Fragrances, 01/05/2025
o) USD 836, 000 661,024 0.01 .
Inc., 1444 2.3% 01/11/2030 Massachusetts Electric Co., 144A
) Ush 483,000 363, 47 0.01
International Flavors & Fragrances, 4.004% 15/08/2046
' 1511/ USD 1, 140, 000 792, 064 0.02 .
Inc., 1447 3.268% 15/11/2040 MassMutual Global Funding II, 144A
. - L oo e UsD 1,000, 000 972, 643 0.02
1TC Holdings Corp., 144A 4.95% ) 9 715. 000 9 672,504 0.06 2.75% 22/06/2024
22/09/2027 . B ' MASTR Adjustable Rate Mortgages
ITC Holdings Corp., 144A 2.95% Trust, FRY, Series 2004-13 ‘241’ [IN)} 42,425 40,475 0.00
14/05/2030 UsD 910,000 781,035 0.02 4.578% 21/04/2034
J.P. Morgan Mortgage Trust, FRN, MASTR Adjustable Rate Nortgages
Series 2004-Ad 1AL 3.938% USD 3,941 3,655 0.00  Trust, FRY, Series 2004-13 ‘3AT’ [IN)} 127, 147 120, 240 0.00
25/09/2034 4. 142% 21/11/2034
J.P. Morgan Mortgage Trust, FRN, VASTR Adjustable Rate Mortgages
Series 2004-A3 “4AL" 4.546% UsD 1,424 1,392 0.00  Trust, FRY, Series 2004-3 ‘4A2’ UsD 6,705 5,981 0.00
25/07/2034 3. 462% 25/04/2034
J.P. Morgan Mortgage Trust, FRN, MASTR Alternative Loan Trust, Series
Series 2006-A2 “4AL" 4.157% UsD 17,234 17, 258 0.00 20044 ‘1041 5% 25/05/2024 USD 4130 5941 0.00
25/08/2034 JASTR Alternative Loan Trust ‘1Al
J.P. Morgan Mortgage Trust, FRY, 4.5% 25/09/2052 UsD 37 s 0.00
. w0 iep " 1STP 1 o Los e
Series 2006-A2 “5A3°  4.194% USD 31,578 30,538 0.00  MASTR Alternative Loan Trust, Series UsD 19,433 10,465 0.00

25/11/2033

2004-4 ‘1AL 5.5% 25/05/2034
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VASTR Alternative Loan Trust, Series Microchip Technology, Inc. 0.983%
USD 620,000 585,717 0.0l
20056 31 5.5 25/12/208 UsD 14,254 ILA05 0.0 5, 09909y ’ ’
MASTR Alternative Loan Trust, Series Microsoft Corp. 3.5% 12/02/2035 usDh 1,907, 000 1,777,875 0.04
W6 T 6 25/07/203 usb 2,052 2,838 0.0y osoft Corp. 3, 0415 17/03/%062  USD 536, 000 386,988 0.01
VASTR Alternative Loan Trust, Series \id-Atlantic Interstate Transmission
2004-4 ‘941" 5.5% 31/12/2049 USD 53,043 49, 456 0.00 LLC, 1444 4.1% 15/05/2028 USD 410,000 387,403 0.01
MASTR Asset Securitization Trust, Morgan Stanley, FRN 2.188%
, USD 2,000, 000 1,877,346 0.04
Sevies J0H4 U6 5,50 1/12/20% U0 26,223 2,37 .00 98/04/2026 )
VASTR Reperforming Loan Trust, FR, Vorgan Stanley, FRN 2.475% o 964, 000 28 156 0.01
Series 2005-2 ‘IAIF’ , 1444 5.488%  USD 276,999 147,962 0.00 21/01/2028 )
25/05/20% organ Stanley, FRN 5.123% g 1,710,000 1,684,420  0.04
MASTR Seasoned Securitization Trust, 01/02/2029 i
FRY, Series 20042 “AI’ 6.5 UsD 26,694 25,420 0.00 |lorgan Stanley, FRN5.164% . 3860, 000 3802528 0.08
o 08/ 20/04/2029 OO0 o0
VASTR Seasoned Securitization Trust, Morgan Stanley, FRN 3.971% Ush 1,000, 000 848, 693 0.02
Y, Series 20012 ‘42" 6.5 Usb 86, 310 82,531 0.00 512/ 07/ 2238 -
25/08/203 organ Stanley, S ysp 2,000,000 1,506,447 0.03
Vead Johnson Nutri tion Co. 4. 125% 22/04/2042
15/11/20%5 USD 502, 000 489, 695 0.01  Morgan Stanley Mortgage Loan Trust,
" o FRY, Series 20043 ‘44’ 5.651%  USD 91,429 88,787 0.00
Mlead Johnson Nutrition Co. 5. 9%
oL/ - USDh 50, 000 52,482 0.00  25/01/2031
. Mount Sinai Hospitals Group, Inc.
)
Vlead J/ohnson Nutrition Co. 4. 6% USD 500,000 149,882 0.0 3.981% 01/07/2048 Ush 366, 000 290, 537 0.01
01/06/2044 Ml tiCare Health Systen 2. 8034
Vemori rices 3. 44T N : Ush 1, 115,000 672,814 0.01
0'?“/“1)3;(1) gea“h Services 3418 2, 440,000 1,780,885 0.04  15/08/2050
_ _ Mylan, Inc. 5.4%29/11/2043  USD 1,265, 000 1,051,700 0.02
Venorfal Sloan-fettering Cancer ;) 334,000 981,713 0.01 Mylan, Inc. 5.2% 15/04/2048  USD 1,500,000 1,160,435  0.02
Center 4.2% 01/07/2055 T
! _ MyMichigan Health 3. 409% USD 780,000 555, 607 0.01
fi?QTZZ;BZ“;Fllga,%cf,sg;;h ) 355, 000 31,371 0.01 01/06/2050 ' ' :

» L4443, 30 19105/ Nasdag, Inc. 5.35%28/06/2028  USD 4,920, 000 4,927,767 0.10
Yerri11 Lnch Nortgage Tnvestors Nasdaq, Inc. 5.55% 15/02/2034  USD 1,095,000 1,096,410  0.02
Trust, RS, Series 200341 24" 53114 USD 16,816 15,724 0.0 yoriomide Childrey s osital, T,

o501/ 558 111U USD 451, 000 414,767 0.0l
Yerri1l Lynch Yortgage Investors New York and Presbyterian Hospital
Trust, FRY, Series 2001 41 38766 USD 74,588 70,024 0.0 (The) 96064 01/08/2060 UsD 1,330,000 788,958 0.02
/12203 New York Life Global Funding, 1444
Verrill Lynch Nortgage Investors 2.35% 14/07/2026 usb 503, 000 162,055 0.01
Trust, FRY, Series 20044 “42' 3.98%  USD 35,945 33,398 0.0 Ney Vork Life Insurance Co., 1444
ooy L5 15/05/2060 USD 1,040, 000 860,927 0.02
Vet Tover Global Funding, 1444 5. 4% New York State Dormitory Authority

- USD 8,000, 000 7,956,924 0.16 omk ot i : )
20/06/2026 5.6 15/03/2040 UsD 175, 000 184,821 0.00
Veta Platforns, Inc. 5.6% 15/05/203  USD 3,000, 000 3,061,083  0.06 NGPL PipeCo LLC, 1444 3.25%

Netropolitan Life Global Funding I, 15/07/2031 USD 1,785,000 1,445,197 0.03
o USD 1, 100, 000 1,004,862 0.02 .

144A 3% 19/09/2027 Niagara Mohawk Power Corp., 144A UsD 9 950. 000 1795, 874 0.04

Microchip Technology, Inc. 2.67% USD 795 000 799 051 0.02 1.96% 27/06/2030 T T .

01/09/2023 ! ’ ’ Nomura Asset Acceptance Corp.

Microchip Technology, Inc. 0.972% USD §26, 000 800, 390 0.02 Alternative Loan Trust, Series 2003-A1 ~ USD 221 212 0.00

15/02/2024

A 5.5 26/05/2033
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Nomura Asset Acceptance Corp. Pacific Gas and Electric Co. 3. 45%
Alternative Loan Trust, Series 2003-A1  USD 823 800 0.00  01/07/2025 Usb 1,535, 000 1,449,732 0.03
‘A2 6% 25/05/2033 Pacific Gas and Electric Co. 6.1%
Nomura Asset Acceptance Corp. 15/01/2029 USD 6, 560, 000 6, 445, 097 0.13
Alternative Loan Trust, Series 2003-A1 ~ USD 1,673 1,653 0.00  Ppacific Gas and Electric Co. 6, 4%
9T 250405 15/06/20%3 USD 2,210,000 2,178,53% 0.0
Norfolk Southern Corp. b5.5%% Pacific Life Global Funding I1, 144A
USD 4,000 3,993 0.00 gll,
17/05/2025 L 2% 20106205 USD 1,560,000 1,422,529 0.03
Norfolk Southern Corp. 4.05% Pacific Life I Co., FRN. 1444
USD 1,273,000 1,039, 629 0.02  rectiic Life Insurance to., FRY, 1
15/08/2052 B 3 W0 USD 627,000 477,972 0.01
Northern States Power Co. 5.16 ) 1, 690, 000 1,646,315 0,03 Paramount Global 2.9% 15/01/2027  USD 750, 000 675,006 0.01
15/05/2053 - Paramount Global 4. 85%01/07/2042  USD 150,000 110,764 0.00
Northern Trust Corp., FRN3.375h 1) 823, 000 730,220 0.02  PECOEnergy Co. 2.8%15/06/2050  USD 900, 000 590,710 0.01
38/0;)/2032 Wotual Global Fu Pemnsylvania Electric Co., 1444 3.25% UsD 75, 000 67.999 0.00
orthwestern lutual Global funding, ) 1,685, 000 1,438,078 0,03 15/03/208 ' ' :
144 1.7% 01/06/2028 .
: . Penske Truck Leasing Co. LP, 144A
NRG Energy, Inc., 1441 2%02/12/20%5  USD 1,770, 000 LO8,042  0.08 5 om o UsD 11,500,000 11,389,499  0.24
NRG Energy, Inc., 144A 2.45% o .
02/12/2027 UsD 1, 975, 000 1,662, 819 0.03 gegk;T/rltiC/l;OL;gsmg Co. LP, 1444 UsD 177,000 163, 094 0.00
T@%ﬁ'};ﬁ% Ine., MAAL45H o 1,080, 000 951,911 0.02  Pepeo oldings LLC 7.45% 15/08/2032  USD 174, 000 189,379 0.00
WRE Excess Spread-Col lateralized gi?‘;;gé‘;g University 3.301% o 1,170, 000 816,773 0.02
Notes, Series 2021-P\T2 ‘A", 1444 USD 4,676,934 LS8 0.0 i LLC
3.228% 25/05/2026 i ¢ USD 815,000 773,972 0.02
VRZ Excess Spread-Collateralized 0 UL
Ve v s s USD 568230 4915120 010 Phillips66Co. 3 603 15/02/20%5  USD 700, 000 676,556 0.01
Nucor Corp. 2. 970% 15/12/2055  USD L 470000 030,838 0.0 Phillips 66 Co. 3554 01/10/2026  USD 147,000 137,885 0.00
S Y ’ ’ Phillips 66 Co. 3.15% 15/12/2029  USD 1,130, 000 986,101 0.02
NYU Langone Hospitals 3. 38% s g
01/07 /2055 ' UsD 1,010, 000 717,168 0.02  Phillips 66 Co. 4.9%01/10/2046  USD 1,006, 000 884,257 0.02
Ohio Power Co. 6. 6% 0(1/03/2033 UsD 240,000 258,415 0.01 ‘;}l‘jﬁ%gg; fealty LP, REIT2.625% iy 1, 050, 000 816,008 0.02
Ohio State University (The) 4.8%
USD 716, 000 651,830  0.01 p;
01/06/2111 . gifggﬁ‘;;gﬂt”ral fas (o Tne 350y 1,550,000 1,404,603 0.03
Ohio State University (The) 4.048% A
191905 Usb 325,000 270,068 001 plains 411 American Pipeline LP 3. 854
01/12/2036 USD 2,770, 000 2,754,914 0.06
Oncor Electric Delivery Co. LLC 5,754 16/10/2028 T Y ’
15/03/2009 Usb 150,000 195,889 0.0 pnG Bank NA 2.5% 27/08/2024  USD 1,750, 000 1,677,199 0.03
Oncor Electric Delivery Co. LLC 3. 1% PNC Financial Services Group, Inc.
15/09/2049 USD 1,990, 000 1,396,481 0.03 (e ocen 001034 USD 2,879, 000 2,755,125 0,06
Oncor Electric Delivery Co. LLC 5. 35% Port Authority of New York & New
Py USD 295, 000 WL 001 o e 0111040 USD 285,000 306,374 0.01
(range Lake Tineshare Trust ‘B, 1444 Port Authority of New York & New
p— USD 825,926 BLLIOT  0.02 [ e 01/11/2040 USD 650,000 698,749 0.01
0" Reilly Automotive, Inc. 3.6% Port Authority of New York & New
P USD 556, 000 B5,69 0.0 e 01/10/2082 USD 1,330,000 1,206,065  0.03
Otis Worldwide Corp. 2.056% Potomac Electric Power Co. 6. 5%
USD 2,000, 000 1,885,061 0.04
05/04/2025 T e 15/11/2037 UsD 200,000 222,769 0.00
0tis Worldwide Corp. 2.565% USD 9,750, 000 9,367,931 0.05 Principal Life Global Funding 11, 1444 UsD 1, 100, 000 1,003, 744 0.02

15/02/2030

1.25% 23/06/2025
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Principal Life Global Funding 11, 144A Seasoned Loans Structured
5.5 28/06/2028 UsD 8,500,000 8,446,071 0.17 Transaction, Series 2018-1 ‘Al" 3.5%  USD 2,359, 121 2,226, 460 0.05
Prologis LP, REIT 2.875% 15/11/2029  USD 830, 000 727,937 0.02  25/06/2028
Providence St Joseph Health Obligated Securitized Asset-Backed Receivables
Group 2. 746% 01/10/2026 UsD 280,000 265,908 0.01 LLC Trust, Series 2006-CBl ‘AR’ [IN))] 27, 363 21,896 0.00
i i 9 b r" r"
Prudential Insur’ance‘ Co./ of Anerica ) 1, 350, 000 1,399,115 0.03 * 86% .25‘01‘2036 .
(The), 144A 8.3% 01/07/2025 Sequoia Mortgage Trust, FRY, Series
; ) , G0 aten on 10 UsD 36, 369 35,035 0.00
Public Service Co. of Colorado 6. 5% 10 “1A" 5.948% 20/10/2027
P USD 135, 000 148, 053 0.00 . ! .
01/08/2038 Sequoia Mortgage Trust, FRN, Series UsD 18,098 13,839 0.00
Public Service Co. of Oklahoma 6. 625% 2003-1 “1A” 5.908% 20/04/2033 ! ! :
1 o UsD 300, 000 319, 024 0.01 ) .
15/11/2037 Sequoia Nortgage Trust, FRN, Series UsD 37,330 34614 0.00
Puget Sound Energy, Inc. 5.448% USD 1235, 000 1235 188 0.03 2004-12° “A3” 5. 986% 20/01/2035 ’ ’ ’
01/06/2053 T T ’ Sierra Tineshare Receivables Funding
RAWP Trust, Series 2004-SL2 ‘A3" T4 LLC, Series 2018-34 ‘A", 1441 3.69%  USD 389, 006 385,933 0.01
25/10/2031 UsD 80,800 80, 148 0.00 20/09/2035
Realty Income Corp., REIT 4.875% Sigeco Securitization I LLC 5.026%
01/06/2026 UsD 1,500, 000 1,484,215 0.03 15/11/20%8 UsD 2,239, 000 2,233,188 0.05
Regency Centers LP, REIT 2.95% Sigeco Securitization I LLC 5. 172%
15/09/2029 USD 1, 305, 000 1, 119, 081 0.02 15/05/2043 [IN)] 354, 000 350, 391 0.01
Regeneron Pharmaceuticals, Inc. 1.75% Smithfield Foods, Inc., 1444 5.2%
o UsD 3,100, 000 2,471,643 0. 05 [IN)] 1,600, 000 1,473, 946 0.03
15/09/2030 01/04/2029
Regents of the University of California Southern Natural Gas Co. LLC, 144A
Vedical Center Pooled 3. 706% UsD 2,540, 000 1, 685, 597 0.04  4.8% 15/03/2047 USD 407,000 341,592 0.01
"r‘ "r‘f) o 1 y f) 700
15/05/2120 _ Sou’thw’estem Electric Power Co. 2.75% UsD 500, 000 158, 180 0.01
Roper Technologies, Inc. 1.4% 01/10/2026
UsD 3,420, 000 2,943, 802 0.06 . -
15/09/2027 Southwestern Public Service Co. 4.5%
. [IN))] 250,000 216,415 0.00
Roper Technologies, Inc. 4.2% ) 150,000 131,847 0.01 15/08/2041
15/09/2028 ! ! ’ Spirit Airlines Pass-Through Trust,
S&P Global, Inc. 2.9% 01/03/2032  USD 1, 450, 000 1,252, 248 0.03  Series 2017-144 ‘AA" 3.375% [IN))] 554, 925 478,019 0.01
Sabine Pass Liquefaction LLC 5. 625% 15/08/2031
01/03/2025 Ush 4,000, 000 3,983,316 0.08 Sprint Capital Corp. 6.875% 15/11/2028  USD 6, 743, 000 7,139, 420 0.15
Sabine Pass Liquefaction LLC 5% Sprint LLC 7.625% 01/03/2026 ~ USD 1,577,000 1,638, 711 0.03
USD 2,000, 000 1, 966, 685 0.04
15/03/2027 T T Steel Dynamics, Inc. 1.65% 15/10/2027  USD 1,519, 000 1,288, 554 0.03
Sabine Pass Liquefaction LLC 4. 5% Stellantis Finance US, Inc., 144A
15/05/2030 UsD 1, 200, 000 1, 136, 864 0.02 9.691% 15/09/2031 UsD 1,547, 000 1,230, 201 0.03
Sabra Health Care LP, REIT 3. 2% Structured Asset Mortgage
01/12/2031 Ush 1, 685, 000 1, 254, 963 0.03 Investments 1T Trust, FRN, Series [IN)] 77,306 72, 356 0.00
SCE Recovery Funding LLC 2.51% 2004-AR5 ‘1AL’ 5.792% 19/10/2034
USD 1, 140, 000 765, 895 0.02
15/11/2043 Y ’ Structured Asset Mortgage
Schlumberger Holdings Corp., 144A Investments IT Trust, FRY, Series ~ USD 145, 663 132, 689 0.00
3.9% 17/05/2028 UsD 465,000 428,621 0.01 2005-AR5 ‘A3" 5. 396% 19/07/2035
Seasoned Credit Risk Transfer Trust, Structured Asset Securities Corp., FRN,
Series 2018-4 W\ 3.5% 25/03/2058 UsD 5,618, 468 5,321, 361 0.11 Series 2003-344 ‘33" 4.796% [IN))] 48,907 48, 197 0.00
Seasoned Credit Risk Transfer Trust /11/2033
i ) , UsD 6, 060, 726 5,281, 736 0.11 "
NTU™ 3.25% 25/11/2061 Structured Asset Securities Corp.,
Seasoned Credit Risk Transfer Trust, USD 7,886, 900 6,202, 283 013 Series 2002-AL1 “A3" 3.45% [IN)] 24,796 12,758 0.00

Series 2018-4 NI 3.5% 25/03/2058

25/02/2032



39 | JPELAY-TFUR—USTHYS—RrRUR-T7UR

JPMorgan Funds — US Aggregate Bond Fund
BEHMASFAMERE (EE)

20236 A30H
HEEIC HEEI
a9 a%Hd
BEMR BE HBE/EESE BE CKEL) EE (%) BERNR BE BE/EESE Kl CREL) EE %)
Structured Asset Securities Corp., UMBS 5% 01/03/2053 UsD 7,960, 571 7,817, 254 0.16
Series 2004-6YS ‘A% 6. 0% [IN)) 15,221 15,052 0.00 UMBS 5.5% 01/05/2053 Ush 9,989, 125 10, 040, 002 0.21
25/03/2034 UMBS 5% 01/06/2053 Ush 1,327,076 1,304,013 0.03
Teachers Insurance & Annuity UMBS 5% 01/06/2053 Ush 4,431,910 4, 350, 735 0.09
Association of America, 14444.9%  USD 400, 000 360, 333 0.01 UMBS 5% 01/06/2053 UsD 7,110, 000 6,961, 999 0.14
15/09/2044 UMBS 5% 01/06/2053 UsD 14, 200, 000 13,895, 539 0.29
Teachers Insurance & Annuity UMBS 5.5% 01/06/2053 ush 3,320, 415 3,326, 950 0.07
Association of America, 144A 4.2T%  USD 800, 000 657,452 0.01  UMBS 255843 5. 5% 01/09/2035  USD 32,108 32,881 0.00
15/05/2047 UMBS 257055 6. 5% 01/12/2027  USD 13,294 13,581 0.00
Tennessee Valley Authority 0% UMBS 257510 7% 01/12/2038  USD 53,201 56, 775 0.00
01/11/2025 UsD 1, 150, 000 1,021,821 0.02 UMBS 357639 5. 5% 01/11/2034  USD 1,262 1,291 0.00
Tennessee Valley Authority 0% UMBS 598559 6. 5% 01/08/2031  USD 3, 360 3,496 0.00
15/03/2032 UsD 800,000 634,844 0.01 UMBS 602589 7% 01/09/2031  USD 11,670 11,633 0.00
Tennessee Valley Authority 0% UMBS 622534 3% 01/09/2031  USD 87,363 77,345 0.00
15/06/2035 UsD 2,000, 000 1, 156, 662 0.02 UMBS 622542 5. 5% 01/09/2031  USD 85,215 86, 155 0.00
Texas Eastern Transmission LP, 144A UMBS 674349 6% 01/03/2033  USD 926 934 0.00
3.5% 15/01/2028 UsD 90, 000 83,309 0.00 UMBS 689977 8% 01/03/2027  USD 4,901 4,936 0.00
Texas Heal th Resources 2. 328% MBS 695533 8% 01/06/2027  USD 2,924 2,949 0.00
15/11/2050 UsD 1, 260, 000 734, 580 0.02 UMBS 725704 6% 01/08/2034  USD 2,207 2,282 0.00
Texas Health Resources 4.33% UMBS 745148 5% 01/01/2036  USD 26, 322 26,466 0.00
15/11/2055 UsD 700, 000 611, 056 0.01 UMBS 745418 5. 5% 01/04/2036  USD 34, 866 35,731 0.00
Texas Instruments, Inc. 5.05% UMBS 755973 8% 01/11/2028  USD 9,415 9,590 0.00
18/05/2063 UsD 2,280, 000 2,252,930 0.05 MBS 755994 8% 01/10/2028  USD 1,478 1,476 0.00
Time Warner Cable LLC 6. 55% UMBS 775902 8. 5% 01/04/2030  USD 20,270 20,434 0.00
01/05/2037 UsD 400,000 378,758 0.01 UMBS 788150 6% 01/03/2032  USD 10,715 10,797 0.00
Time Warner Cable LLC 6. 75% UMBS 870770 6. 5% 01/07/2036  USD 16,714 17, 400 0.00
15/06/2039 UsD 1, 560, 000 1, 487, 195 0.03 UMBS 888892 7. 5% 01/11/2037  USD 48,176 51,332 0.00
Truist Financial Corp., FRN 6.047% UMBS 889519 5. 5% 01/12/2035  USD 41,872 42,880 0.00
08/06/2027 UsD 1,935, 000 1,934, 203 0.04 UMBS 889757 5% 01/02/2038  USD 29, 848 30,279 0.00
Truist Financial Corp., FRN 5.122% UMBS 924857 8. 5% 01/09/2037  USD 14,718 14,679 0.00
26/01/2034 UsD 1, 450, 000 1, 366, 630 0.05 MBS 929560 7% 01/06/2038  USD 52, 466 55, 356 0.00
UMBS 4% 01/06/2048 UsD 3,423,315 3, 252, 502 0.07  UMBS 945870 6. 5% 01/08/2037  USD 26,601 27,838 0.00
UMBS 2. 5% 01/05/2050 USD 7,907, 859 6,749, 504 0.14  UMBS 946338 7% 01/09/2037  USD 45,013 46, 354 0.00
UMBS 2. 5% 01/07/2050 USD 13,920, 179 11,804,576 0.24  UMBS 960150 6% 01/11/2037  USD 21,471 21,685 0.00
UMBS 2. 5% 01/10/2051 Usb 8,309, 135 7,034, 619 0.15  UMBS 976871 6. 5% 01/08/2036  USD 107,015 109, 834 0.00
UMBS 2. 5% 01/10/2051 Usb 12,808, 792 10,984, 183 0.23  UMBS 995149 6. 5% 01/10/2038  USD 57,580 59, 940 0.00
UMBS 3% 01/11/2051 Usb 9, 229, 359 8,141, 327 0.17  UMBS 995456 6. 5% 01/02/2024  USD 1,071 1, 066 0.00
UMBS 2. 5% 01/12/2051 USD 18,007, 335 15,273, 376 0.32  UMBS 995505 8% 01/01/2038  USD 16,373 16,796 0.00
UMBS 2. 5% 01/01/2052 USD 7,296, 648 6, 184, 943 0.13  UMBS AA0922 6% 01/09/2036  USD 68, 955 71,489 0.00
UMBS 3% 01/01/2052 USD 6,827, 389 6,003, 823 0.12  UMBS AA1019 6% 01/11/2036  USD 46,875 48,203 0.00
UMBS 2. 5% 01/02/2052 UsD 19, 606, 724 16, 623, 811 0.34  UMBS AB9551 3% 01/06/2043  USD 1,528,932 1,377,119 0.03
UMBS 3% 01/04/2052 UsD 14, 084, 399 12, 424, 624 0.26  UMBS AC3407 5. 5% 01/10/2039  USD 26, 489 26, 350 0.00
UMBS 4% 01/05/2052 UsD 6,619, 260 6,207, 273 0.13  UMBS AD0133 5% 01/08/2024  USD 1,966 1,952 0.00
UMBS 5% 01/07/2052 USD 7,737,584 7,577,336 0.16  UMBS AD0753 7% 01/01/2039  USD 51,257 54,531 0.00
UMBS 4% 01/09/2052 USD 11, 397, 040 10, 687, 681 0.22  UMBS ADO755 7% 01/06/2035  USD 2,640,979 2,761,138 0. 06
UMBS 4% 01/10/2052 USD 10,703, 314 10,037, 133 0.21  UMBS BH4683 4% 01/06/2047  USD 1,174,722 1,118,834 0.02
UMBS 4% 01/12/2052 UsD 2,215,116 2,078, 630 0.04  UMBS BH4684 4% 01/06/2047  USD 1,692, 880 1,610, 242 0.03
UMBS 4. 5% 01/12/2052 UsD 7,388, 995 7,122,403 0.15  UMBS BH4685 4% 01/06/2047  USD 1,778, 441 1,713, 496 0.04
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UMBS BH7663 4% 01/10/2047  USD 3,166, 412 3,040, 310 0.06  United Airlines Pass-Through Trust ‘A4’
UMBS BK0319 4. 5% 01/03/2049  USD 493, 662 480,572 0.01  3.45 01/06/2029 USD 1,853, 606 1, 696, 636 0.04
UMBS BK8753 4. 5% 01/06/2049  USD 1,377, 241 1, 338, 889 0.03  United Airlines Pass-Through Trust,
UMBS BK9929 4. 5% 01/09/2048  USD 3,908, 479 3,791,310 0.08  Series 2016-2 ‘M’ 2.875% 07/04/2030 USD 950,407 847, 627 0.02
UMBS BM1213 4% 01/04/2047  USD 3,406, 825 3,261, 661 0.07  United Airlines Pass-Through Trust,
UMBS BM3254 4% 01/01/2038  USD 2,304,835 2,223,683 0.05  Series 2018-1 ‘AA" 3.5% 01/09/2031 UsD 3,182,815 2,864,411 0.06
UMBS BM3566 4% 01/02/2038  USD 2,787,997 2,691, 576 0.06  United Airlines Pass-Through Trust,
UMBS BM5430 5% 01/01/2049  USD 2,917,531 2,902, 042 0.06  Series 2019-1 ‘A\" 4.15% 25/02/2033 USD 1, 260, 139 1, 164,625 0.02
UMBS BN5899 5% 01/02/2049  USD 777,430 770,661 0.02  United Airlines Pass-Through Trust,
(MBS BN9169 4. 5% 01/04/2049  USD 679,596 660, 904 0.01  Series 20192 “AX" 2.7% 01/11/2033 USD 2,004, 900 L712,139 0.04
UMBS B02504 5% 01/08/2049  USD 616, 755 615,672 0.01  United Airlines Pass-Through Trust,
UMBS B03950 5% 01/08/2049  USD 746, 210 736, 337 0.02  Series 2016-1 ‘B’ 3.65% 07/07/2027 UsD L, 146,949 1, 057, 430 0.02
UMBS B04194 5% 01/09/2049  USD 245,910 249,695 0.01  United Airlines Pass-Through Trust,
UMBS B04199 5% 01/08/2049  USD 511,061 506,410 0.01  Series2018-1 ‘B 4.6% 01/09/2027 USD 820,876 776, 104 0.02
UMBS B04200 5% 01/08/2049  USD 1,679, 892 1,663, 967 0.03  University of Miami 4.063%
UMBS B04201 5% 01/08/2049  USD 2,403, 862 2,384,419 0.05 01/04/2052 USD 880, 000 741,788 0.02
UMBS B04202 5% 01/08/2049  USD 1,361, 457 1, 364, 221 0.03  University of Southern California
UMBS B04203 5% 01/08/2049  USD 1,653, 822 1, 685, 936 0.04  3.226% 01/10/2120 UsD 1, 090,000 668, 557 0.01
UMBS B05594 4% 01/09/2049  USD 2,020, 596 1,928, 424 0.04  USTreasury STRIP 0% 15/08/2023  USD 11, 765, 000 11, 693, 141 0.24
UMBS B05625 3. 5% 01/08/2049  USD 5,845, 215 5,489, 257 0.11  US Treasury STRIP 0% 15/02/2024  USD 7,713,000 7,472,744 0.15
UMBS B06078 3. 5% 01/10/2049  USD 2,090, 132 1,920, 316 0.04  USTreasury STRIP 0% 15/05/2024 ~ USD 4,150, 000 3, 968, 600 0.08
UMBS B06817 3.5% 01/10/2049  USD 1,242, 396 1,143, 230 0.02  US Treasury STRIP 0% 15/05/2026  USD 1,000, 000 879, 346 0.02
UMBS BQ1623 3% 01/08/2050  USD 3,316, 405 2,926, 620 0.06  US Treasury STRIP 0% 15/08/2026  USD 100, 000 87,168 0.00
UMBS CA1234 4% 01/02/2038  USD 879,851 855, 475 0.02  US Treasury STRIP 0% 15/08/2033  USD 1,600, 000 1,071,515 0. 02
UMBS CA1238 4% 01/02/2038  USD 969, 239 944,780 0.02  USTreasury STRIP 0% 15/11/2033  USD 3,920, 000 2,598, 061 0.05
UMBS CA5729 3% 01/05/2050  USD 5,853, 021 5,169, 875 0.11  US Treasury STRIP 0% 15/11/2034  USD 3,600, 000 2,288, 628 0.05
UMBS FM1219 4% 01/07/2049  USD 799, 319 757, 580 0.02  USTreasury STRIP 0% 15/02/2035  USD 1,515,000 953,530 0.02
UMBS FM1758 3.5% 01/09/2049  USD 2,303, 075 2,127,517 0.04  US Treasury STRIP 0% 15/05/2035  USD 2,600, 000 1,618, 109 0.03
UMBS MA0406 4. 5% 01/05/2030  USD 66, 548 65, 181 0.00  US Treasury STRIP 0% 15/11/2043  USD 10, 000, 000 4,241,997 0.09
UMBS MA0948 5% 01/11/2031  USD 90, 621 90, 448 0.00  Utah Acquisition Sub, Inc. 3.95%
UMBS QA9332 2. 5% 01/05/2050  USD 3,931,872 3, 350, 275 0.07  15/06/2026 USD 1, 215, 000 1, 164,106 0.02
UMBS QB1061 3.5% 01/06/2050  USD 711,931 655, 287 0.01  Vendee Yortgage Trust, Series 1998-2
UMBS RA2008 4% 01/01/2050  USD 2,986, 218 2,834, 284 0.06 ‘16" 6.75% 15/06/2028 USD 80,819 82,292 0.00
UMBS $D§089 2.5% 01/07/295,0 Usb 22,349,176 19, 008, 398 0.39 \:cnryicc_&?ortg’agc’ Trust, Series 1998-1 USD 9,900 0,879 0.00
United Airlines Pass-Through Trust ‘A 26 Th 15/03/2028
) oo UsD 2,432,931 2,390, 355 0. 05 . )
4.15% 11/10/2025 Verisk Analytics, Inc. 5.75%
T Ush 1,980, 000 2,058, 480 0.04
United Airlines Pass-Through Trust, 01/04/2033
) o 15 /00 / USD 3,207, 166 3,103, 605 0.06 . . S ,
Series 2013-1 “A" 4.3% 15/02/2027 Verizon Comnunications, Inc. 1.68%
e o Ush 585, 000 460, 783 0.01
United Airlines Pass-Through Trust, 30/10/2030
. G0 USD 546, 641 518, 380 0.01 . . -
Series 2014-1 “A" 4% 11/10/2027 Verizon Communications, Inc. 2.355%
e o UsD 528, 000 422,923 0.01
United Airlines Pass-Through Trust, USD 106, 413 385, 325 0.01 15/03/2032
Series 20142 ‘A’ 3.75% 03/03/2028 ’ ’ ' Viatris, Inc. 3.85% 22/06/2040  USD 1, 326, 000 910, 939 0.02
United Airlines Pass-Through Trust, VDO Trust, Series 2016-350P ‘A",
Seres 2016-2 X 3,14 07/04/20% [IN)) 2,049, 759 1,763, 607 0.04 444 38054 10/01/2035 [IN)} 5,294, 000 4,868,110 0.10
United Airlines Pass-Through Trust, Volkswagen Group of America Finance
Series 2018-1 ‘A" 3.7% 01/09/2031 UsD 2,800,062 2,437, 143 0.05 LLC, 144A 1.625% 24/11/2027 USD 945,000 808, 807 0.02
United Airlines Pass-Through Trust, Walt Disney Co. (The) 9.5% 15/07/2024  USD 480, 000 497,010 0.01
Series 2019-1 ‘N’ 4.55% 25/02/2033 UsD 1,126, 560 1,002,638 0.02 Walt Disney Co. (The) 7.7% 30/10/2025  USD 170, 000 177, 363 0.00
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Walt Disney Co. (The) 7.625% Waltu Mortgage Pass-Through
30/11/2028 Ush 200,000 224,053 0.00 Certificates Trust, 10, Series 2005-3 ~ USD 273,070 45,499 0.00
Valt Disney Co. (The) 6.4% 15/12/2035  USD 382, 000 427,401 0.01  ‘CX" 5.5% 25/05/203
Tallu Mortgage Pass-Through Workday, Inc. 3.5%01/04/2027  USD 2,123,000 2,007, 296 0.04
Certificates Trust, Series2003-83 ‘I’ USD 43,263 40, 550 0.00  WRKCo, Inc. 3.75% 15/03/2025  USD 800, 000 769, 911 0.02
5. 5% 25/06/2033 Xilinx, Inc. 2.375% 01/06/2030  USD 1,700, 000 1,464, 641 0.03
Wallu Nortgage Pass-Through Yale-New Haven Health Services Corp.
Certificates Trust, Series 2004-53 ‘14" USD 12, 685 12, 305 0.00  2.496% 01/07/2050 Usb 1,710, 000 1, 021,769 0.02
5% 25/07/2034 2,412, 646,568  49.71
Wallu Mortgage Pass-Through 55 2,669,127,042 5500
Certificates Trust, FRN, Series UsD 77,571 72,185 0.00  Z@iDBFITFIETIREI S BEEN 2660127 082 55.00
2003-AR9 146" 4. 155% 25/09/2033 EMfIAB LV EReMTISEaas O e :
Wallu Nortgage Pass-Through
Certificates Trust, Series 2004-52 ‘244’ USDh 44, 246 43,041 0.00 hOEEMEMISEE L VCEHLSRTIEESR
538 25/06/2034 s
Tallu Mortgage Pass-Through , T RAY A
Certificates Trust, Series 2004-S3 “3A2 USD 106, 391 105, 804 0.00 GNWA, 10, FRY, Series 2006-38 ‘W
6 25/07/2034 1..354% 20/06/2036" Usb o Lo
Wallu Mortgage Pass-Through 1 0.00
Certificates Trust, FRN, Series USDh 6,239 5,984 0.00 RO E 7] 0.00
AR LA 1G5 205/ thowEEABESS L CEMERTEERAH 1 000
Tallu Mortgage Pass-Through _—
Certificates Trust, Series 2004-8S2 ‘A" USD 87,568 77,113 0.00 WCITSE B bNf-a =y FE D EBEEL
Y B -d1= = G
:%\125;111;2033p - HEMEE A ¥ —2 - UCITS
allu Mortgage Pass-Througl P
v v
Certificates Trust, Series 2003-S1 ‘A5’ USDh 56, 130 55,272 0.00 ;Pklufo;DZ:idi LAY Fund -
5.5 35/04/2053 gon B9y USD 133,902,702 133,902,702 2.76
) JPUUSD Liquidity LVWNAV X (dist.) T
Tiallu Mortgage Pass-Through w2 276
Certificates Trust, FRN, Seri UsD 119, 031 111,174 0.00 X . . _— -
e SR A% — A - UCLTSA A 133902702 2.76
’ s eedl el E R IR . e AL T 122 009 707
Wallu Mortgage Pass-Through UiI;TStm’?\&;th;::— v MEEORERAERA M 2.76
Certificates Trust, FRY, Series  USD 71,439 7,06 0.00 IXEBMAHFEE 4,857,938, 562 100.10
2003185 AT 4, 831% 25/06,/2033 B& 10,537,185 0.22
Wallu Mortgage Pass-Through %?)fﬁ‘.o)'_ﬁfi/ (AR (15,385,759)  (0.32)
Certificates Trust, FRY, Series  USD 11,285 10,481 0.00 FMEESE 4,853,089, 988 100.00
2003-AR7 AT’ 3.868% 25/08/2033
falu Yortgege Pess-Through * FEESRIERFBRESDIERICKY A EMETTMINTLNS,
USD 70,994 62, 785 0.00 1 FIZEEBRADIT7ZUR

Certificates Trust, Series 2005-4 ‘CBT’
5. 5% 25/06/
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20234 6 A30BRAED MEEIC
BB H MRS O Hig BRI RER HHBHEE (%)
TAUA 87.81
Ny TIY 2.84
AFXY 2 1.80
TIUA 1.26
I & 1.02
H A 0.86
A~ U Eh 0.70
A=A NF VT 0. 66
TANT R 0. 55
AA A 0.41
Ax T a 0.35
AT s 0.33
T4vT R 0.20
KA 0.16
U HK—IV 0.15
AL 0.14
=] Bt BE 0.12
A2V T 0.11
VT =— 0. 10
=a2—Y—=J v F 0.09
TFrw—7 0.08
By =V 0.06
NI 0.06
Az —F 0.04
NI a—4 0.04
A AT )L 0.04
Ty —Y— 0.04
HUE 0.03
F 0. 02
YT IET 0.02
BNl 0.01
BERMIEHSE 100. 10
Bl L OEoiEE,/ (Aff) (0.10)

&t 100. 00
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AUD 206, 487 usDh 136, 459 03/07/2023 RBC 907 —
AUD 5, 366 usDh 3, 481 05/07/2023 BNP Paribas 89 —
AUD 12, 139 Ush 8, 045 05/07/2023  Goldman Sachs 31 —
AUD 11, 445 usDh 7,452 05/07/2023 HSBC 163 —
AUD 2, 686, 980 usDh 1, 743, 762 05/07/2023 Merrill Lynch 43, 802 —
AUD 6, 655 Ush 4, 352 05/07/2023  Standard Chartered 75 —
AUD 2,521,408 usDh 1, 670, 147 03/08/2023 Citibank 8, 846 —
AUD 4,801 usDh 3, 190 03/08/2023 Morgan Stanley 7 —
CHF 308, 147 ush 339, 622 05/07/2023  BNP Paribas 4,229 —
CHF 1,929 usDh 2, 140 05/07/2023 Merrill Lynch 12 —
EUR 8, 348, 185 usDh 8,977, 244 05/07/2023 Barclays 139, 404 —
EUR 325,710 Ush 350, 111 05/07/2023  BNP Paribas 5,582 —
EUR 764, 927 usDh 824, 727 05/07/2023 Citibank 10,613 —
EUR 1,016, 501, 219 usDh 1, 086, 859, 733 05/07/2023 HSBC 23,212,028 0.48
EUR 2,530, 420 Ush 2, 720, 862 05/07/2023  Merrill Lynch 42, 487 —
EUR 1,525,138 usDh 1, 640, 224 05/07/2023 Morgan Stanley 25, 306 —
EUR 10, 667 usDh 11, 404 05/07/2023 RBC 244 —
EUR 20, 187,019 Usb 21, 741, 233 05/07/2023  Standard Chartered 304, 033 0.01
EUR 7,647,070 usDh 8, 246, 151 05/07/2023 State Street 104, 844 —
EUR 1, 048, 243, 502 usDh 1, 139, 036, 064 03/08/2023 HSBC 7,497,037 0.16
EUR 1, 652, 479 ush 1, 803, 677 03/08/2023  Merrill Lynch 3,748 —
EUR 4,821 usDh 5,235 03/08/2023 RBC 38 —
EUR 132, 599 usDh 144, 935 03/08/2023 Standard Chartered 97 —
EUR 1, 583, 256 Ush 1, 726, 390 03/08/2023  State Street 5,321 —
GBP 1, 187 usDh 1,499 03/07/2023 State Street 9 —
GBP 24, 204 usDh 30, 294 05/07/2023 Citibank 453 —
GBP 8, 897, 642 Uush 11, 154, 358 05/07/2023  HSBC 148, 827 —
GBP 3, 149 usDh 3, 895 05/07/2023 Merrill Lynch 106 —
GBP 1, 708, 288 usDh 2,114, 788 05/07/2023 Morgan Stanley 55, 349 —
GBP 9, 581 Uush 12, 165 05/07/2023  Standard Chartered 6 —
GBP 10, 503, 225 usDh 13, 255, 579 03/08/2023 HSBC 90, 366 —
JPY 678, 084, 928 usDh 4,707, 387 03/08/2023 BNP Paribas 10, 990 —
SGD 9, 705,474 Ush 7,172,476 05/07/2023  HSBC 298 —
SGD 9, 709, 129 usDh 7,164, 593 03/08/2023 Goldman Sachs 18, 942 —
USDh 112, 534 AUD 163, 726 05/07/2023 BNP Paribas 3,612 —
USD 10, 176 AUD 15, 282 05/07/2023  Merrill Lynch 9 —
USDh 3, 564 AUD 5,305 05/07/2023 Morgan Stanley 35 —
USDh 3, 266 AUD 4, 809 05/07/2023 RBC 66 —
USD 2, 252, 668 EUR 2,047,993 05/07/2023  BNP Paribas 16, 153 —
USDh 386, 915 EUR 352, 784 05/07/2023 Standard Chartered 1, 656 —
USDh 26, 349 GBP 20, 624 05/07/2023 Merrill Lynch 149 —
USD 26, 030 GBP 20, 425 03/08/2023  State Street 7 —
USDh 19, 777 JPY 2,747, 306 05/07/2023 Citibank 753 —
USDh 32, 242 JPY 4, 500, 603 05/07/2023 Merrill Lynch 1,076 —
USD 28, 225 JPY 3,916, 680 05/07/2023  Morgan Stanley 1,103 —

USD 27,526 JPY 3, 830, 602 05/07/2023  RBC 1, 000 —



JPEILAY - T7VX—USTH Y —rRUR- 7R

JPMorgan Funds — US Aggregate Bond Fund
BEHMASFAMER (EE)

202356 A30HIRTE
FEEABZNBAMAR
Ay — PRSI WA
BEREE BrE Bl S HHA K= g — CIID) L BEE (%)

USDh 21,275 JPY 3, 000, 000 05/07/2023 State Street 501 —
USDh 41, 519 SGD 55, 952 05/07/2023 Barclays 168 —
USD 14, 312 SGD 19, 193 05/07/2023  Goldman Sachs 127 —
USDh 15, 738 SGD 21,127 05/07/2023 HSBC 124 —
USDh 34, 693 SGD 46, 600 05/07/2023 Merrill Lynch 254 —
USD 14, 978 SGD 20, 248 05/07/2023  Morgan Stanley 14 —
USDh 45, 674 SGD 61, 606 05/07/2023 State Street 144 —

REABRZORERMESE 31,761,310 0. 65
AUD 5,195 usb 3,518 05/07/2023  HSBC (62) -
AUD 5, 644 usb 3, 884 05/07/2023  Merrill Lynch (129) -
AUD 3,911 usDh 2,613 03/08/2023 HSBC (8) —
CHF 932 ush 1,047 05/07/2023  Merrill Lynch (7) -
CHF 1,110 ush 1, 246 03/08/2023  Morgan Stanley (3) -
EUR 2, 145, 468 usDh 2, 343, 866 05/07/2023 Goldman Sachs (904) —
EUR 2,276, 566 Ush 2,494, 306 05/07/2023  HSBC (8,178) —
EUR 2,821,213 UsD 3,092, 788 05/07/2023  Morgan Stanley (11, 878) —
EUR 2,824,519 usDh 3, 089, 846 05/07/2023 RBC (5, 325) —
EUR 820, 378 Ush 897, 555 05/07/2023  Standard Chartered (1, 660) -
EUR 2,024, 561 ush 2,222,612 03/08/2023  Goldman Sachs (8,216) —
EUR 251, 102 usDh 275,415 03/08/2023 Morgan Stanley (768) —
GBP 21, 654 ush 27, 642 05/07/2023  Citibank (134) -
GBP 22,948 Uush 29, 345 05/07/2023  HSBC (192) -
GBP 36, 834 usDh 46, 869 03/08/2023 Morgan Stanley (65) —
JPY 3, 563, 998 Ush 25,774 05/07/2023  BNP Paribas (1, 094) —
JPY 1, 460, 835 ush 10, 305 05/07/2023  Citibank (189) -
JPY 1, 538, 273 usDh 10, 920 05/07/2023 Goldman Sachs (268) —
JPY 685, 373, 118 Ush 4,924, 719 05/07/2023  HSBC (178, 652) —
JPY 2,772, 260 ush 19, 962 05/07/2023  Merrill Lynch (765) —
JPY 1,371,635 usDh 9, 853 05/07/2023 Morgan Stanley (355) —
JPY 1,377,219 usb 9,612 03/08/2023  Goldman Sachs (29) -
JPY 1, 105, 251 usb 7,763 03/08/2023  Morgan Stanley (72) -
SGD 21, 345 usDh 15,974 05/07/2023 BNP Paribas (199) —
SGD 44, 446 Ush 33,079 05/07/2023  Citibank (231) -
SGD 20, 282 Usb 15, 097 05/07/2023  Goldman Sachs (108) -
SGD 52, 846 usDh 39, 160 05/07/2023 HSBC (104) —
SGD 1,576 Ush 1,179 05/07/2023  Merrill Lynch (15) —
SGD 42, 481 Usb 31, 421 05/07/2023  Morgan Stanley (26) —
SGD 19, 600 usDh 14, 547 05/07/2023 Standard Chartered (62) —
SGD 23,835 ush 17, 647 05/07/2023  State Street (32) -
SGD 15, 456 Uush 11,437 03/08/2023  Barclays (1) -
SGD 19, 094 usDh 14, 144 03/08/2023 Goldman Sachs 17 —
SGD 1, 740 Usb 1, 288 03/08/2023  State Street (1) -
USD 7,027 AUD 10, 755 05/07/2023  HSBC (128) -
USDh 3, 682 AUD 5,618 05/07/2023 Merrill Lynch (55) —
USD 4,293 AUD 6, 523 05/07/2023  Morgan Stanley 47) -
USD 7,323 AUD 11, 047 03/08/2023  Goldman Sachs (34) -
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Ush 136, 580 AUD 206, 487 03/08/2023 RBC (918) —
Ush 824 CHF 744 05/07/2023 Merrill Lynch (6) —
USD 1, 949 CHF 1,763 05/07/2023 Morgan Stanley (18) -
Ush 1, 329 CHF 1, 196 05/07/2023 RBC (5) —
ush 144, 710 EUR 132, 599 03/07/2023 Standard Chartered (88) —
USD 11, 445, 214 EUR 10, 664, 759 05/07/2023 Barclays (201, 253) (0.01)
Ush 2,657,426 EUR 2, 458, 438 05/07/2023 BNP Paribas (27, 316) —
Ush 3, 583, 383 EUR 3, 331,925 05/07/2023 Goldman Sachs (55, 250) —
USD 2,791 EUR 2,612 05/07/2023 RBC (60) -
USDh 246, 665 EUR 231, 031 05/07/2023 State Street (5, 633) —
UsD 7,996, 526 EUR 7, 314, 686 03/08/2023 Morgan Stanley (4, 030) —
USD 5, 420, 745 EUR 4,990, 885 03/08/2023 RBC (38, 115) —
Ush 1,521, 485 EUR 1, 395, 454 03/08/2023 Standard Chartered (4, 815) —
UsSh 4,120 GBP 3,321 05/07/2023 Barclays (99) —
USD 50, 511 GBP 40, 379 05/07/2023 Merrill Lynch (784) —
Ush 148, 805 GBP 119,917 05/07/2023 Morgan Stanley (3,533) —
Ush 63, 933 GBP 50, 590 03/08/2023 Morgan Stanley (349) —
USD 1, 500 GBP 1,187 03/08/2023 State Street 9) -
UsD 23,748 JPY 3,422, 045 03/08/2023 RBC (64) —
USsD 34, 948 SGD 47, 359 03/08/2023 Barclays (92) —
EEAERURERBAH (562, 450) 001
FEEBRZHRERMAE 31,198, 860 0.64
ERIEMEEL
< + g JASLIYRR-Vr— REBRER WEREIC
R4 Rt B K FL) K FIL) i BEIE (%)
US Ultra Bond, 20/09/2023 295 USD 39, 871, 094 184, 344 0.01
ERAEVMRHRERAESE 184, 344 0.01
US 2 Year Note, 29/09/2023 521 Ush 105, 927, 848 (1, 370, 254) (0.03)
US 5 Year Note, 29/09/2023 920 UsSh 98, 465, 156 (1, 532, 547) (0.03)
US 10 Year Note, 20/09/2023 1,183 USD 132, 616, 148 (1, 963, 250) (0. 04)
US 10 Year Ultra Bond, 20/09/2023 176 USD 20, 791, 375 (303, 860) (0.01)
SREMDURERBESH . 169.911) 01
SRAMBUEERABL 4,985, 567) ©.10)
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