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. EUR 50,000 39,81 0.0
Picard Orouge 545, Reg. 3 3.870% EUR 0 000 fLL 300 o0 19/03/00m
M/07/2026 : ' " Dwuglas Coli, Teg. S6603/04/2006  EUR 2, 790, 000 LMLBT 00
Quatrim SA5U, Reg. § 5. B75% B.OH 55, Reg. S .375% 29/09/1007  EUR 100, 000 87,526 000
2, 500, 000 2,745,388 0.02 '
15/01/2024 EUR B.ON 5E, Reg. § 0756 WA03/00  EUR 80,000 g9,705 000
Rerault 3, Reg. 32 MW BAYNE  EUR 3, 100, 000 3,796,803 002 Hapag-Lloyd AG, Reg. § 2.5%
Renault 54 Reg, § 2% 1/03/2006  EUR 3, 100, 000 185,258 0Ol 15/04/7028 ELR L, 630, 000 Lag s L0
Renault 34, Reg. 52, 5MO2/08/2001  EUR 2, 600, 000 ZOGG00S DL OVerwaltungs Gub, Reg. 53100 oo ¢ 125,708 sanm L
Societe Generale S8, 1444 5% 15/09/200
UsD 8, 200, 000 7,503,080 0.04 .
L7/01/2024 05 Styrolution Drowp bl Reg. 5
: EUR 3 287, 000 2,654,504 001
SorieteGenerale S, 1440 4, 25% USD %60, 000 1 50 non Lo 0T
14/ 14/ 2025 ' ' Wirk Beauty SN Gobil, Rey. 5 3. 25%
. EUR 1, 648, 095 1,020,808 0.0
Suciete Generale 34, FRN, 1444 3% H/10/206
UsD 12,086,000 11,328,576  0.06 - .
Purpetual Nidda Healtheare Holding GubH,
. EUR f, 790, D00 6,505,506  0.03
Saviete Generale S0, TR, 1ML o, 6,500 508n, 3% 0.0y fee S TN 21/18/20%8
9,37 31/12/2164 Lo CE 7 Redk &, Teg. 5 5.T9% 16/01/2005  EUR 2, 054, 000 2,788,310  0.02
Soiiete General e54, Rep. 50,8700 Schaeffler 4G, Reg 5 3.375%
. 0.00 ' -
Yyt EUR 100, 000 B, 338 2/ 10/2078 ElR 2, 300, 000 2,007,858 001
Snciete Generale 34, Rep. 5 0.75% Techen Yerwaltungsgesel 1schaft G4
' EUR 100, 000 86,668 0.00 ,
0570172021 W, feg. 5 6 S0/07120%5 EUR 485,814 2,362,700 0.00
Societe Geneale 34, Feg, 3, FEN 0.0% Techen Yerwaltung seesel 1schaft 675
' EUR 100, 0o B, 361 0,00 120, 000 2,754,560 0.02
1206/ i, Reg. 5 2 150712028 EUR 3 020
Seciete Generale 54, Reg. 5, FRN thys senkrupp 45, Reg. 5 I 875§
.00 ' )
& 258 061272030 EUR 100, 000 W, 0 it ElR 5,735, 000 3,708,205 0,02
Selvay Finance SACH, Reg. 5, FRN T Elevator Mideo Gold, Reg S
EUR 3, 017, 000 3,014, 4%  0.02 ' 778, 2,470,402 0.0L
5.423% Pergetual 4, 375 1507/ 081 EUR 477,000
SPIE 54, Rep. 5 31058 22/03/200¢  EUR 2, 200, 000 2,189,883 O.OL  TUT Cruises Guhl, Reg. § 6. 5%
SPIE 54, Reg. § 2670 19062006 EUR 800, 000 78,560 000 15/05/20%8 EUR & 630, 000 L
TotalGusryizs Capital Dteruational 54, Volkswagen Leasing Gobdl, Reg. 5
Feg. § L 004% 08/04/2032 EUR 200, 00D 175, 140 L% 19/06/20% ElIR 300, 000 a0
VallowecS4, Reg. 58,5 WAGAE  EUR 1, 280, 544 1,219, §ol 0L Yalkswagen Leasing Gatd, Reg. S
' —_— ! 154,076 0.00
T80 B 000 0w 19/07/0m ER 200, 000
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& Al Gl S (eE)
2022 12N BRE
WEE: PR E
aiHd 5%
BEH®R BE Bi-fmeE BE -0 24w BEHR BE RN -EmeE B -0 FE(w
VoviaSE, Rey. S1ENI9/06/2041  EUR 100, 000 ,500 .00 WBGrowple, Reg. S, FRNEIN o 5 400,000 Sl u 00
ZF Finance GuhH, Reg. 5 2.25% Perpetual
ElR 1, 600, DOD 1, 254, 323 n.oL
03/05/2028 Battk of Treland Group ple, P, 1444
. UsD 500, D00 304, Ty 0,00
ZF Finance GuhH, Reg. 5 3.75% 2029 S0g/z0zr
EUE 3, 800, 000 3, 269, 598 0.02
21/05,/2028 Bk of Ireland Grog ple, Beg 5, P R L0, 100 52 ;1 Lo
53,508 219 (128 LBT 05706/ ' ' '
Baton Capital (kLtd Ca., Beg. 5 0.697%
e W5/ EUR 100, 00D B4 651 000
Ghana Government Bond, Reg, § eircon Finance JOC, Reg, 53 9
7 B25% 16/05/2029 UsD 3, 070, D00 1, 0&5, b4D n.on (5/15/20%6 ElR 4 132,000 3,741, 423 002
Ghana Government Bond, Reg. § Clenmre Capital Fivance (MG, Reg. S
10, 758 14/10/2030 UsDh 24, 00D 12, 652 0.00 LR 000505 EUR 100, 00D 82,512 000
Ghana Governwent Bond, Reg. § Sire dequisitions Ivestments Ireland
86275 16/06/2040 UsD 3,483, 000 1,143, va8 n.oL B 5.7 205306 UsD 420, 000 369,137 0.on
2,811, bed $8H  Yodsfone Tnbemational Fiven cing DAL,
_— T, 5 1.2 50 EUE 100, 00D 06, B2n 000
DI AE N Arich Fivence Ireland Desigrated
. ElR 1on, 0o 70,402 0.on
B30 dequisitions Ltd., Beg. 5 7. B50% Ackivity Co., Ree. S 1 625Y 1706700 ! !
EUE 2, 150, 000 1,856, 128 0.0 .
15f0r/z08r Aridh Inqurance (o, LEd,, Beg. 5, PN USD 2 500 000 2 108, 789 0L
1 Bh6, 1724 TH  LRE W66 B e '
22,364, 469 {12
FTF=5
(uatemala Goveriment Boad, Reg. 5 UsD 1, 441, 000 1, 708, 274 0o AA 71/1{
4,5% 03/05/ 1006 Energean Inrael Fivence Lhd,, Heg. 5,
= 364, 000 Jol, 418 0. 00
Guakemala Government Boad, Reg, 3 144 457 W/05/ 2006
UsDh L, 700, 000 1,503, 799 0.0t .
&, 185% 010672050 Energean Iirael Fivance LEd., e, 5, 15D 509, 101 427 902 L0
LE08 0 55w w0y ' ' '
Leviathan Bead Ltd, , Reg. 5, 1444
IS B 56 00612000 UsD 1,400, 00D 1,273, 180 0.0
Irag Covermment Bond, Beg. 5 67528 2.1, 561 +H
0/03/2025 UsDh 1, 50, 000 1,804, 528 IR} _—
breq bovermment Band, Rag. 55,8 o, sws 6 semsm oo 1S I7
15/M/208 Atlantia Spd, Reg. § 1. 625§ IR 380 000 555 707 0. 00
462851 802 n3/nz/a02s ' ' '
btlantia Spd, Reg 5 1. B79%
AT La/n7 /a0 EUR 380, 000 338, ol6 000
dhtott Treland Fivencing DAC, Beg. 3 Atlantia Gpd, Reg & 1, B7G%
EUR 100, ooo 03, e 0.0 ! , B389, | 65, ,
1% 20 es 13/02/2028 ElR 2, 839, 000 2,365, B3d 0ot
dbott Treland Fivancing DAL, Reg. 5 dutostradeper 1 Ttalia S, Reg. 524
0. 358 19110 EUR 100, 0o o7, 26a 0.00 O3 EUR 2,823,000 2,331, 3 0.0
herCag Ireland Cagital DAC 1. 10% futostrade per 1 Ttalia o4, Reg. 5
19/ UsD 4,330, 000 3, 800, 147 0.02 - EIR 2, 140, 00D 1,703, 553 0. 0L
herCap Treland Capital DAC 3. 15% autostradeper I TraliaSpd, eg. 528
1502004 UsDh 4, 500, 000 4 077 bEd 0.03 - EUR 2, 613, 000 2,076, 211 oL
berCap Ireland Capital DAC 1, T6% Frel Spa, FRN, 1444 B, 75%
UsDh 3,445 000 2,067, 832 0.02 Do, ' -
102004 ot /05,201 USD 5, 820, 000 5,460,704 0.03
AIB Growp ple, Reg. 51.28% o 100, 000 G300 000 FwiSpk Rep 51121909008 EIR L00, 000 85,673 0.0
28/05/202¢ Bni Spd, ey, 5 3.620% 2/01/2H09  ELR 100, 000 95,480 000
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g AT FEE ()
2022412831 BRA
A R B
héhd héH A
BEE BE #i-fEsd B o-—0 280w BEME BE H#HA-8msd B (0-—n) 2S5l
Guala Closures Spd, Reg. 5 3256 Mippoo Life Insurance Co,, FEN, 1444
/0 EUR 2, 587, 000 o USD 8,270,000 BILD, B0 003
Infrastrutture Yireless Italiane Sph, Sumitome Life Tnsurance Co., FRN,
e 5 10T G/A05 EUR 3, 683, 000 BBLIL 00T e e UsD 5,505, 000 4,303,822 002
Lottomatica Spd, Reg 5 5.125% Smitono Mitpui Fineecial Grog, Inc
- EUR 3, 847, 000 BILEE 002 e USD 215, 100 165,897 0.00
Wexi Sph, Re. 5 162K I0/04/20%6  EUR 1, 842, 000 1,800,176 001 76 100.606 014
Profest 4, B, § 020 I/ EUR 2, 551, 000 1,884,252 0.0 —
shihaBideo Sph, Reg. 5458 g LE500 313,488 0o YT
31/10/2028 it Clbal Boldings Ltd., 8.5 B— o s 0L
I;}?“D‘EEE;‘; W Reg 558 g 162,000 1,365,6% 0.0 &Z’}il;{’wml L e 545K e o
inanceltd. , Keg. 54
, GEP 3,582, 000 2,430,140 001
{;};;?‘é‘ﬂlatﬁalla b, Reg. TR g 1, 000, 000 me, 78 0.0y 2B/0B/a0aT ) .
CPU Finance Ltd,, Reg. & 4,875
- ' GEP 1,000, 000 1,048,576 001
g;};;?’;ula?m i Bep SIE L0000 2,7 M D00 Esa’ﬂgaﬂm o !
Heattrow Funding LEd. , Reg. 51,875
- EUR L00, 000 W 00
1;};;?’;01;;1“ S Reg SBITR L4500 LUT T 0.OL 134’0:;’30-"3 . ’
Heathrow Funding Ltd, , Reg. 51, 125
i - EUR L00, 000 B 00
F}‘;ﬁ m&?m Faiowle Bg 5 g 100, 000 ma4m L0 B/NE
UniCredit Spd, eg. 5, FIONZ. 78 _ GOhR R 443
z];!nf;zazfp e o) 350, 000 AT, 408 0.0 I
o oA Ll
OniCredit Sgh, Reg. 5, FRY2.8T5% 5,502,000 L,BEB 3% D.0L  Jordan Government Bend, Reg S
Perpetual S 5% W/ UsD 3,640, 000 LI0,M 00l
Mﬂ Jordan Government Bond, Reg S
5 1% /01 UsD 750, 000 BTT,B92 0.0
S— R UHET— A ' —
7 897 HO i 42
Tvory Coast Governent Bovd, Beg, 3 =D 550, 000 9 377 0. —_——
. 3758 03/03/2028 N
Tvary Coast Goverment Bond, Reg. 3 IR 2 500 00 | w4 714 0.0 Skt tot el Co. G, B, S
5.1 171072051 i e c s % Ep 860, 000 627,038 0.00
Tvary Coast Goveronent: Bond, Beg, 5 ' '
UsD 1, 200, 000 1,002,002 0,01 , ,
§. 1255 15/06/2053 ﬁgﬁ?%ggam Bt Be. 5 ep 2, 260, 000 LTz o
Twory Coast Goveronent: Bond, Beg, 3 ) [ —
B 8118 11040 EUR 2, 680, 000 3,08, 0L TR 00
5, 466, 33 .43
- /=7
ZES Kenya Government Bond, Reg. 5, 4, 154, 000 LETET 002
L T B 875 24/06/2024
Hibwubisti F] Finencial Grog, o, gy 3, 399, 000 LUSE L6 002 Runya Government Boad, Reg. 5 76
it u.has;; /08205 1 v L aafﬁfzum o ek usD 700, 000 538,685 .00
Hitmvishi [F] Financial Grow, I,
UsD 7, 38, 000 3,162,480 D001
FIN L551 11/0206 et Bod R 5630 pep  pamom Luiew oo
:ﬁhégg gé}ﬁ“ﬁ;“l op Tt yep s gsO0m ZEETE D02 —— T 0w
Hitpubishi [F] Financial Craw, Inc.,
s 3 0.978 G4 EUR 100, 000 BT DO e
Nizuhe Financial Groug, Inc., FRE Lehanon Gevernment Bond, Reg. §
o, UsD 1,450, 000 83,457 000
Ltk 10002024 USD §, 583, 000 BLLEE 003 g o g nafons § , 450, .
Nigubo Fineneial Grong, Tnc., R ppe 7, 191, 00D Lo g pqp  LeemenborermentBad Re 5, 6, 250, 000 W04 000

1. 1346 22/08/ 2001

B 858 23038027 §
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&AM FEAME ()
20225 12N ARA
MREZ MRE
hhd G5
BER® BE BACSmeE BE -1 E&0 BERHR BE WA EmedE B -0 50w
Lehamon Government Bond, Reg. 5 Fossini SAFL, Feg. 5B 75%
BB 03/11/20% § UsD 5, 108, 000 252, 708 0.00 30/10/2025 EUE 1, BB, 00D 1,077 122 0.0
133,178 .03 %I‘Lﬁ;;taazt;ceS#RL, EIT, Ree 51,58 FIR 200, 000 181,477 000
;Iz?‘#l/jﬂz&‘ TLP Finance SAL, WEIT, Beg 5 1.5% IR L00, 000 56, 408 0,00
Lltice Financing 54, 1444 5 754 - 0 167 000 5 0 310 - /15205
158/ 202 e e ' B3 54, Reg. 5 0.ATEN 04710/2027  EIR 100, 00D 83, 468 000
Altice Finco 54, Beg. 5 4.759% Somoer BC Hol deo B SARL, Reg. S
! EUR 3, 006, 00D 2,073, 688 0.0
15/01/2028 EUR 05,000 351 0Ol e oanan
hltice France Holding 54, 1444 &% Telewom [talia Finance 54T T5%
! EUR 2, 980, 00D 3,154, 628 002
i USD B0 LITAGR DOl g
Altice France Holding 54, Reg, 5 0% Telenet Finance Lusenboury otes
T EUR BWLON LEWOEB DML o s imovoynm | B C L
ARD Finance 58, Reg. 5, FRN 5% 47477, {8 325
iytiyinis EUR 1, 573, 82 1,084, 47  0.0L — LR
B LG Las Fineel 34RL, Reg. 5 5. 25% i EER
30042029 EUR 3 04z, 000 2,642, 6% .02 lanang Corp., M4A 8.5 01705/28  USD B3T, 00D ThY, 602 0. 00
[irga Finance Internat ional SARL, 150, 632 i)
Reg. 3 6. 25h 204120023 ER 7, 511 w5, 837 0.00
Cirga Finance Internat ional SARL, FIIR 3000, 000 2857, 372 nig T Uira =
Reg. 5 4. 75% 207052005 Greenle Power 11 LEd, , Reg. 54 3% USD 306 750 704 710 0. 00
Cirsa Finance Internak innal SARL, FIR 45 10 434 515 0.0 13/18/2008 ' ' '
Reg. 3 10,3788 30/11/2027 ' ' ) O 9w
Contour lobal Fower Holdings S4,
Reg, § 4. 125% 01/08/2005 EUE 1, 563, 000 1,533, 616 0.0 PR
Herens Mideo SARL, Reg. 55 8% Comizion Federal de Electricidad,
L5105/ 20 EURE 2, BL0, D00 1, a7, 236 0.0 Reg, § 4 6178 /0272051 USD 700, 000 427,868 0,00
folein Eiravee Loentoorg & feg. 5 Lo 500, 000 3,073 0,00 bexican Bonas, FEN BSON IR/ILZ0N DN 830, 000 5,786,150 002
0.5 35/11/226 Petroleos Mexicanos 4. B75%
HJIEiI'I Fitance [umh:urg 52& Reg. 3 lE)’leEDE4 =D 55“, non 594, 5Th n.on
EUE 100, DoD 0, 251 0.00
0. &EK 190172088 Petroleos Mexicanos 6. B75%
[ Deere Cash Wanageneat SARL, 1810 2008 UsD 70, 000 BESELE 00
EUE 100, DoD B9, 438 0.00
b 3 11 QR4 Petroloos Hexicanos 5. 1% g L700,000 LBBSET 0Ol
Eiﬁ%&mmm WL B SRER e 1,466,000 1458 0qp G800l n o
1 Petroleos Hexicanos 6. 7% ey 1, 930, 000 1,167,880 0.0
lune fldings 3A8L, Rep. 356058 oo 3, 158, 00D 1 fer, 45 000 1/DB/2R4T e e
15/11/20%8 Petroleos Mexicanos 6. 35% 1D 1 550 100 78189 000
Kattethorn Telecn 54 Beg. 3 5128 oy 4 964, 000 4, 510, 817 Loz 12/03/2048 i ' "
Lt : Petroloas Wexicanos 7.60% e 5,213,000 3,357 002
T;?;E?r;a;ﬁﬁlnhal Holdings SCA 0% IR 100, 000 m, o7 0 53{51{205% . . 2L, a8,
Etrolecs Mexlcanocs o,
i ; UsD 3, 244, 000 1,025, 145 0.0
Nejlutrgt [lohal foldings T4 1, 123% FIR 100, 000 o0, 901 000 78/01/ 2060
st i ) 14044 44 4N
Hedrronic Global Holdivgs 5CA 19§ FIIR 100, 000 68, 3 0o -
nafrfans s S E
Word tehen foldo 534, fes 50,29 :
150082025 ElR 2E0,00  Lan4® 0oL Mocuolia Govermat Bond, Reg 5y L0000 1,386,021 0O
PLTVIIFi AL, Meg. 5 4G 480 01107201 TR
e R R SLWR mR swnom smm a2 —_Li6®1  GH

0540142026
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B A ME )
202241231 B R
PHEE R L
hiha aHa
HEE BE #i-8Ee8 B 00 250 LEE BE BN -EmeE M (o-—n) ES0a
L NG Groep NV, FRIV 3. BGO%
Noracca Goveroment Boad, Reg. 5 0% 1SD L 7. 000 L 103 784 L 28/03/2026 UsD 4 401,000 5,096,640 0
15152038 PR e NG Groep MY, FRN 5875 SL/B/2GL USD 11, 280, 000 TUL 1L D04
Noraceo Govermnent Bond, Rep. 546 oo, L 439 10 ey pop e, BN LTk Perpetial  USD §, 080, 0O 5,055,501 0.03
16/14/2050 CE ' "IN Groeg Y, RN 6.5% Perpetual  USD 1,400, 100 L#LEL 0L
0CF 54, Fep. 5 B.A756 15/04/204  USD 950, 000 B3 402 0.00  NGGrop W, R, 5205 15/E/0Y  EUR 200, 000 193,541 0.0
3, ¥ 600 3.42 ’ .
_— ibﬁ‘fneﬁen]’;v' feg. 5 HILIN g L00, 000 0,8 0.0
2 T EE INGGrosp W, Feg. 5, FRO4. BT o L00. 000 WLl 000
amibia Government Bond, Reg 5 1441172087 ' ' '
Uso 750, 000 f50,407 000
525 1/10/1025 THG Groep B, Reg. S, FRN L. B25Y
—_— L 1B o EUR L00, 000 B3, 664 0,00
ibo. 47 0 maam ' ' '
I !Iﬂm;g;s-ge;; é;ﬁ;gfg%"‘al fiwee g L75, 000 167,668 0,00
dhertis Infraestructizas Firance 5, K{nejesa Capital BV, Rey. 54.625%
Reg. 5, M 2.5 S1/12064 EUR LEDOW LT DL USD LTI5000  L478172 0L
dhertis Infraestruchizas Fivance O, W¥24 Canital BY, Heg. 56, T4E%
fes 5 EH § 308 gl R sunom o zenz oon R USD LERIB LOBLBL 001
ABN AMRO Bartk IV, Reg. 5, FRN Wohel Bidco BY, Reg. 5 3.125%
5. 135 72/07/2033 ElR 100, 000 W1 0.0 1505/ 028 EUR 2, 065, 000 1,410,224 00l
AEN AMRO Bank MV, Reg. 5, FRN (I Burnpean Croup B, Reg. 5 5. 1265
. peat Group BY, Feg, 55
4. 3756 Perpetual ElR 13, 400, 000 12, 388, L26 0. 06 511720 EUR 2,880, 000 2,100, 5350 0,07
LerCap Holdings W, FR 5. 375% i
Y m USD 13,074,000 12,048,738 D006 E;ﬂﬁ;ﬂlﬂhal Finance BV.856 o) 800, 100 4332 00
hithus 5, adeg. f 1625 W/208  EUR 200, 000 W9 00 op o lding [BY, Rog, 5 28 - - wien Lol
#.rlermnfﬂefma Systens Burope BV IR 200, 000 187, 803 non OL/03/anET . Ll \ )
0.73% 03 Uﬁdat@i RELK Finance BV, Reg. 158 — .
Aneriian Hedical Systens Birope 8 100, 00D B,47 000 13/05/7027 ' ' '
1358 0803/ 2028 FELX Financs BV, Reg. § .53
;I;;taaift:‘; ?;;t;;:oligghldm EUR 1, 145, 000 1,009,816 00U 10/03/2028 ER L0D, 00D B4.623 .00
o Repsol Tnbervat inal Fivance 8F, Reg.
%ﬂ?;;ﬁﬁ”{fﬁgm' B 5 pg 100, 000 55,586 0.00 5 FEN 4 2MOVANS EUR 5 340, 000 5,702, 3 1.03
. Saigem Finance International BV,
gﬁ?;;ﬁﬁ:&ﬁ U Reg 50 g 7, 000, D00 B,247, 848 003 Rep § 075 0970972023 ElR L, 480, 000 LT TEL 00
L et hell Tnbematioal Fivance 8 2, 7%
glilgiéﬁhﬁ;& %bsaldlrs R L 100, 000 70,213 000 b USD 110, 000 90, 315 0.00
Dufiy Due BY, Rey. S B 15/02/2020  EUR 3, 30, 000 Lmne0s oy i Fleleingmestscepd] b L00, 000 e 000
il tematioal Firence B, feg. 5 EIR — — - rsﬂ Reg.FS_ 0% z_ufu_zfzuzﬁ -
4019! 22"‘1]4{2[@ 1 ' . 1 BN 1nantler1ngsnaatsc [J[Jl] E,U.R ].DD, DDD 94. ?58 D DD
Enel Finance Tntervational N, Reg. 5 W, Res. 5 I8 DBAS/03E
(& G o . ARSI s oldo Y, Reg. ST 2,060,000 L403,00 001
Bnel Fiance Intervational W, Res. 5 15/05/2026 Y o I
0. 3758 2500204 EUR 100, 000 O3 DO Telefonica Baoge B, Re 5 PN LEODOOD  L,300,08 0.1
Essity Capital BY, Feg. 50288 0 00, 000 Bl LD 2. 3% 31/1%/ 2164 e i '
L5/5/ 10 ' ' T Telefodca Burege BY, g 5. R g 6000000 6,270,E36 0.0
i 3, 875% Perpe tual L e )
038 Consumer Healtheare Capital N EUR 100, 000 2, 379 0.0 o T3
B, Beg. 5 1.25% 0/0/2026 Telefonica Burege BY, Reg. 5, P00 o 4400000 LR 002
ING Gz oep NV 3. 5% 20/03/2027  USD B, 740, D00 7,731,022 004 §875% Pergetual e L
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B E AR (RF)
2022412831 BRA
PEE: WEE:
HHa sha
HEu® BE BR-SmeE BE 0-—0 Haw BEE BE #NS@eE BiE o0 20
Themo Fisher Scientific Fimnce 18Y St —
EUR 100, 000 7,184 0.00
L RRER 18/10/2041 INEBankdSK, Reg. 5, FRND.STSR 150, 000 130,529 000
Titan foldings 110Y, Reg. S 8128 o & 13 000 P 1 -2 : : '
1507/2000 L R ' 13,020 i
Trivim Packaging Finance BY, 1444
8 15/ UsD , 166, 000 5,303,070 0.03 o
Trivim Packaging Finance BY, 1444
5.0 /05000 E] 4, 897, 000 4,709,523 0.03 ?;?}Eﬁufﬁmm Boad, Rey. S4.796 o) 7 750, 000 1402 00
Triviu Packag g Fivence @, Beg 3
EUR 4, 44, 000 5,715,408 0.07  Quan Governwent Band, Reg. §
lgr.fsg .15;;3@5 sy 6 3758 08/03/ 3027 UsD 3, 120, 000 2,804,675 0,02
winvid Finance BV, Reg. 3 .
EUR 100, 000 §2,323 000 Onan Government Bond, Reg. 5 6%
Eﬁgﬁzush_ N - 1sD 2, 200, 000 2,155, 46 0.0
15;’0;;:?32 B Usp 3, 211, 000 246,28 0.00  Ovan Governnant Bond, Rey. S6.2% ) 1, 106, 000 L0478 0L
PG Eurobond BY, BEIT L. 35% i5/01/ 2081 o o '
U ahom \ .
15/04/2028 EUR 200, 000 166,49 0.00  Onan Govermneat Bond, Reg. S6.5% 60, 000 G036 000
ZF Furope Finance BY, Rep S 2% ta/ta/2041
v EUR an, 00 BOL, 905 0,00 Oman Goveroment Bead, Reg. 56, T5%
gﬁgﬂ;nezgmw - yysios UsD 2, 677, 000 2,363,832 001
23/8/200 EUE 2, 400, 000 1, 986, 516 000 Opan Government Bond, Reg. 5 7% USD 38, 000 £33 343 0.0
LiggoBondCo. B, Reg, S3.3TR o 3, 30, 000 7,426,380 0.0 R  —me
18/ 00/ 1030 30, 428, : T i 09
Tigpe BV, Rey. S2.2T5%15/01/2000  EUR 3, 378, 000 L7L4L O
T35 3% 0.6 ff”’ = .1
;agitﬁfﬁeﬁaﬂmt Body Reg. 5 yjep L000,000 LGILEE D0l
B Tntematioal Fundive Led., Beg. 5 Bakistan Govertment Bond, Seg. 5 6Y USD L 150 100 33 176 0,00
EUR 100, 000 B8 LD g . Lal, | :
0, 554 140090 B
Chorus Ltd, 3, 625% 07/00/2020  EUR 100, 000 95,570 0.00  Pakistan Government Boad, Reg. 3
—— e o 1 s UsD 1, 263, 000 425,270 000
= = Pakistan Government Bend, Reg. S
ey 3. §198 08/04/2051 UsD 1, 789, 000 592,620 0.0L
Nigeria Government Bond, Reg. S M 8.4
S UsD 2, 280, 000 1,146,663 0.0L
Wigeria Govertment Sood, Reg, 569 =
i UsD g, 020, 000 3O 005 002 L Gorp. Ber SIS a0 100 Cmess Lot
Nigeria Government Bond, Reg. S USD 1. 46, 000 L 147 6IB 0oL /02 202k T T i
& 37 14032029 PR [ : 1034844 49
Nigeria Government Bond, Reg S
iy UsD 2, B0, 000 1,980,680 0.0L JR
Nigeria Government Bond, Reg. S B [0 kL Bond, Reg 3
T80 2711/ T UsD L0000 LMLTE 000 f;“ﬁm f,;;ra";’"”“ % ysp L450,000  L,335,M5 001
.66, 7% 006 &,
—_— gﬁ:“ﬁﬁﬂga‘}:ﬂmt Bond, Reg. 3 ey 3, 050, 000 L7518 DL
k=i F2T Pélraguay Goverament Bond, Reg, 3
Warth Macedonia Goveroment Bond, IR 2000, 000 L B0 B4 Ll 5% 03050 usp 4,200,000 1,780, 558 nm
Reg. 3 2.T0% 18/01/202 . 1IB]{}I - {}.{}1 5 A60 667 00
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¥ & A sl FHEAE ()
2025 12N ARA
PHEE MR E
aihd HiH%
BEN® BE Bh-Smed BE -0 2506 BEH® BE #N Smed B -0 HE (W
L r— Banco Bilbao Vizcaya Argentaria 3, EIR 13, 600, 000 13, 262, 203 007
Fotrless del Peru 34, 1444 4. T5% Heg. 5, BN % Perpetual
usDh 2,570, 000 L, 641, 453 00w
19/06/2032 Banco de Sahadell 54, Feg. 50,3758
EUE 200, 00D 182, 57 000
Petrolens del Peru 54, Bog, 5 562 al0r/anes
UsDh 1, 200, 000 1, 611 0.0
19/06/2047 Bance Santander 54 3. 405% USD 14 000, 000 13 65, 329 007
2,632,064 & 24/08/2025 i e '
Banco Santander 54 5. 204%
. Sy usD 5, 400, D00 4,041,050 003
W0 - Enegias de Porhogal %, feg 3 Baneo Santander S8, FRM 0. T01%
LS LS04y EUR aon, ooo ar4, 601 0.0 /02034 UsD 11,000,000 10,000, 804 0. 05
P - Bergias de Portugal 5, Bes. 5, Banco Santander 54, FEN 4. TE%
A LTS 0 080 EUE 3, 800, 000 3,408, 862 0.02 51/12/7164 UED 4,200, 000 3,101, 8BS 002
P - Bergias de Portugal 5, Bee. 5, Banco Santander 54, Reg. 5, FAN0.5Y
AN LA e EUE 2, 300, 000 L, 578, 0o 0.0 e EUR 100, 00D 8B, 719 000
5, 661, 553 §.43  Bankinter 54, Reg. S, FRN 1.23%
—_— A ElR 1on, 0o a0, n42 0.on
T A AR FE CaixaBank 54 Reg. 5 L. 375% FIR 200, 000 181, 355 000
Senegal Government Eond, Reg S USD 7 100000 69, BB 0oL 18/06,/2026
b 25% 2305 2033 e e ' CaixaBank 54, Rep. 5, FRN 1.625%
EUE 100, 00D 3, 677 000
Senega] Governoent Bond, Reg. 5 — 725 000 07 %07 00 1304/ 2046
53T 0R/0R/2037 ! ! ’ CaizaBank 54, Reg 5 FRN 2. THH
EUR 100, 00D BB, 266 000
Senegal Government Bond, Reg, 5 - 1. 160, 000 780, 108 Ll 15/1%/ a0
b TE% 13/0%/2048 e ' ) CaigaBanls 54, Rep. 5, FRN 5.375% IR 200 000 183 714 000
280287 8487 Perpetual ' ' '
CaizaBank 54, Reg. 5 FRNG.TXH
o Pepoton] EUR 4,600, 000 4,490,375 002
GLF Pte. Ltd., Reg. 5 3.B75% Cellnex Telecom 54 1, B75%
04/06,/2025 UsDh 1, 500, 000 1,448 512 0.0 98/08/2029 EUR 5 &0D, 00D 4,404 006 002
1,448 012 #8  elreams ODIGED 54, Reg. 55, 5%
—— savan EUR 4, 356, 000 3,455, 358 002
[ U Crifols Bscron Ipsuer S, MAALTER 3 304,000 T 0oL
Esken Boldings SOCLtd., Reg. 5 - 2 00 000 LA .- 15/10/20%8
T1I% 11/0%/2025 [l B ' Grifels Bscrow Dssuer 34, Reg. S IR 209, 000 768112 000
South Africa Coverment Bond 4. % 1sD 2 300, 000 7 %44 554 Ll 1.875% 15/10/202 ! ! )
137107200 B reen ' (rifoly 5, Reg. 51,6268 15/B/2005  EUR 3, 040, 000 2,880, B3 002
South Africa Covernent Bond 8. 375 AR 60, 300, 000 3, 809, 535 Ll [rifols .&i., Hog. 52..25! lﬁ.f’lllfztﬂi’ ElE 5, 507, 000 4,823, 601 0.03
28/02/2035 Tntematioal Consolidated Air lines
. EUE 4, 100, 00D 3, 664, 538 002
South Africa Coveroment Bood 6. 2% — % 20, D0 7 100, 54 - Oroup 5, Beg. 5 2.75% 25052028
03052041 Eh R ' Yaiza Bondeo Telecom 54, Reg S
. EUR 2, 606, 00D 2,228, 130 0.0
South & frica Government Bond 5% 5 1556 30/19/E089
UsDh 2,000, 000 1,918, 268 0.0
1510/ 04k lorca Telecom Bondoo 54, Reg. 5 4%
. EUR 5, LBE, 100 4, 663, TLh 002
South Africa Covernnent Bood 5. 7% 1a/0a/a7
UsDh 3, 500, 000 2,418, 174 0.0 e
30092049 Mot eag Bergia Distr dou cion 4, Reg, IR 100, 000 77 58 non
13,660,404 307 so.0m mnfa : ' :
Telefonica Bnisiones 54 4. 665§
Frtf 0603/ 2058 UED 460, 000 340,430 000
Banco Bilhao Vizcava Avgentaria 54, USD 12, 200, 000 11,407, 215 0.06 08034, 085 ¥

FEN 5.9628 14/09/2026
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EBAR UBS Group A, FRN, 1444 7% o) 5, 775, 000 5,33L,307 003
Ardagh Hetal Packaging Firance IS4 IR 7 438 000 1 o4 750 LIL Perpetual
LLE, Peg. 5 2% 01/09/2028 e e ’ UBS Group 4G, Reg. S, FRN 0.25%
S EUR 400, 000 367, Lh4 000
Ardagh Heral Packaging Fitance 0% /01 ENER
EUR 2,020, 000 1,485, 806 0.0
LLG, Beg. 5 3% 01/00/2029 UBS Group 4G, Reg. S5, FRM 5 125%
Ao usD 4,474, 000 3,023,580  0.02
Ardagh Packaging Fivance ple, 1444 USD 10 142 000 T 0.4 Perpetml
5,258 15/08/207 e T ’ UBS Group 4G, Reg. S5, FRN G 8754
s UsD 13,387,000 12,272, 265 0. 06
Ardagh Packagivg Finance ple, Beg. 3 FIIR L 560, 00 L 308 036 0o Perpetual
2. 1285 150872005 L P ' \IBS Group AG, Reg. 5, FEN 7%
e UED 11, B34, 000 11,074, 450 0. 06
drdagh Packagivg Finance plr, Beg. 3 IR {560, 010 L 309, 179 Ll Ferpe tual
2. 125 150872008 e L ' k6. 724, (R6 i 35
Faysafe Finance ple, Reg. 5 3%
L5/06,/2020 EUE 2,073, 000 1,612, 858 0.0 Fboo
14, #h0 533 000 Turkey Governuent Bond 5. 6%
L4/11 /2024 UsD 1, 820, 00D 1,750, 025 0.0
ATz —F Turkey Goverrment Bond 4, 8758 USD 2,300, 000 1, 932, 662 '
Svengka Handelgharken 48, Reg. S 8/10/2026
EUR 100, DoD B 115 0.00
1, 05% 03,09/ 2006 Turkey Govermment Bond B, 375%
= g 300,000 g, 068, 168 0 04
Svengka Handelshanken 48, Teg 3 15/01/2028
EUE 100, DoD 78, 151 0.00
i 5% 18705 2030 Turkey Govermuent Bond 5, 125%
UsD 1,420, 000 1,154, 185 0.on
Svenska Handel shanken 42, Reg, 5, 17/na/anas
UsDh 4 200, D00 3, 228, 238 0.02
FRY 4.75% 31/18/2164 Turkey Goverrment Bond 5. 25%
. . UED 2,000, 00D 1,513, 205 0.0
Verisure Holding 48, Reg. 53.875% IR 2599, 000 7 457 798 Ll 13/03/2030
150/ 2006 B P ’ Turkey Government Bond B%
. . UsD 2,310,000 1,572, 303 0.0
Verigure Holding 48, Reg. 5 3 25% 14/01/ 2041
EUR 1, 160, 000 1,010, 476 0.0
15/0e/ 201 Turkey Goverment Bond 4, 375%
. . . = 2, LED, 000 1,320, 440 0 0L
Verimre Midholding 43, Feg. 55,25 IR & %100 3 510 799 0.0z 1604/ 2045
15/02/2029 L e ' 17,311, R X
Volve Car AR, Reg. 5 20 34/01/2025  EUR 2, 245,000 2,132 198 0. 01
12,480 102 $4 A FU=
hstrafenecanplc, Reg 5L 258
SR 12/05,/7078 EUE a0, hoo 178,202 0,00
Credit Suisse 45 4, TR09/08/2004  USD 4, 530, 0o 4, 538, 302 0.0 Barclarsple, FEN L0OTY 107132064 TISD L0, 475,000 B, 334, 426 0, 05
Credit Suisse 4G 5620 0B/09/20M  USD 5, 680, 000 4,050, 545 0,03 Barclavsple, FON 5958 07/05/2085  TUSD 8, 340, 000 7072, 407 0 04
Credit Suisse Grow 45, FH, 1944 Barelays ple, FAN 7. 52% 02/11/2086  USD 7, 780, 000 7,562, 88 0.04
1.593% 11/09/305 UsD 5, 238, 000 4 336, 560 0.02 Farclays ple, FRHBY 3171572164 USD 5, 826, 000 4,110, 001 003
Credit Suisse Group &G, FRN, 1444 Barclays ple, Reg 5, FRN 1.106%
§.25% Perpetual UsDh g, 641, 000 fi, 531, 377 0.03 Laf05/2080 EUR 100, 00D 73, 708 000
Credit Suisse Group 4G 3, B% Ballis foquisition Co. ple, Fag 5 .26
00/06/2023 usDh g, 528, o0 g, 135, 653 004 168/ GEP B3g, 100 a6, 260 0. 00
Credit Suisse Group AG, Reg. 5 0,655 Bellis dcquisition o, ple, Reg. 54,5
w0 ElR 100, Doo 54, 6B0 n.on 0288 GEP 662, 000 629,053 0.on
Creit Suisse Grop 45, Beg. 5, BN IS g 100, 000 monn pon  eapitalMeketsple BRNGETSE pen i peennp 5 a0 00
e e Perpetual
Credit Suisse Crow 4G, Reg. 5 FIN P Capital Markets ple, Reg. 5 2.519%
7. 158 01082080 EUE 100, DoD 0y, 633 0.00 0 EUR 300, 00D 281, 564 000
UBS Group 4G, FEN, 1444 4., 458% B Capital Markets ple, Reg. 5, FEN
12/05,/2026 Ush 2, 06&, 000 1,843, 337 0.0 8 528 Perpetual EUE 5, 280, 000 4,520, 675 002
VB3 Groun A6, Y, 148 & B75R e, 3, 390, 000 e am  oap O oepital baketspl B S RN o 4,800, 000 4,004,698 0.02

3L/1272164

4, 25% Pempetual
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Cadent: Finance ple, Reg. 5 0.75% Jaguar Land Rover &utomet ive gle,
A EUE 100, DoD T4, 685 0.00 Reg, S 6.875h 15/11/20 EUE 1, B8O, 00D 1,409, B&T 0.0
Cong kel lakion Automotive Finencine Lloyds Banking Group ple 4. 658
ol fes. 5 437 1507/20a7 GBP frE, 00D a0, 173 0.00 74/03 2026 UsD B, 800, 00D 8,778, 613 0 04
Diages Finance ple, Reg. 513756 Llovds Bank ing Croup ple, FAND. 6955
a0 EUE 100, 00D W17 0.00 05/ UsD 5, 485, 000 4,033, 718 003
EC Finance plc, Reg. 539 15/10/208%  EUR 3, 278, 000 2,074, 168 0.0L  Lloyds Baking Crowp ple, FEN 3,878 USD 5 475 000 & 62 D67 0.0
¢f Clobal Finance ple, Heg. 5 4. 57K IR & B0 £ 7m0 g 0.0z |72 B B )
07/05/2085 B L ' Lloxds Bankivg Group ple, TN 4. T16%
. UsD g 175, 000 7,450, 304 0. 04
HESEC Holdings ple, FRND, 7328 1108208
UsDh 11, 175,000 10, 071, 652 0.05 .
1708/ 2024 Lloyd Barkivg Grow pli, Reg. 518
. EUR 100, 00D 20, a4 000
HSEC Holdings ple, FEN L. 162% USD £ 470,000 7 651 414 004 1205/ er
13/11/2024 e P ' WRE BondCo ple, Reg. 5 3 0GR
. UsD B850, 00D 615, 040 000
HESEG Holdings ple, FRI 3. B03% UsSD 5 505 000 5 LD 78 0.0 /01731
L1/03/2025 L e ’ Narks & Speacer plc, 1444 7.125%
. UsD 304, 000 203, 300 000
HSEC Holdings ple, FRN D, 576% IS 4 500, 000 % 00, GIG 002 w18/
24/05/2025 B R ' Mational Gridple, Reg 50,25
. EUR 100, 000 g1, 259 0. 00
HSEC Holdings ple, FRN L. B45% USD 515 00 7 5D 347 0,04 DL/ne/ 2
18/04/2026 B B ' Wational Grid ple, Reg 5 0.553%
. ElR 200, 000 158,220 0.on
HSEC Holdings ple, FEN 4. 6% USD B 53 00 B B8 D05 003 13/19/2029
31/12/716¢ a2, « bet, B wbicewide Building Society, L1444 1§
. UsD 6, 085, 00D 5,063, BBL 003
HSBC Holdings ple, FRY 6. 5% USD 5 5 00 5 133, 237 003 BTG AR5
Perpetual P e ! Maticewide Buil ding Society, Ree 5 FIR L0000 53, 566 000
5 ol dings pl, Res, 5, TGOS L - oLon oo T LE ®0YaEe ' ' :
LML ! ! ’ Maticewide Buil ding Society, Ree 5
. GEP 10, 000,000 10,167, 783 0. 05
H3E Holdivgs ple, Reg. 5 FAN4, T IR &1 100 a4 2 000 P 5. T Perpetual
Perpetual ! ! ’ tationwide Buil ding Society, fee 5
GEP a0, hoo 213, 47 0,00
Tceland Bondee ple, Reg. 54,625k CEP B3 000 4 454 0.0 PN 5. 5758 Parp etual
15/03/2025 ' ' ' MatWest Group ple, FRN 4, 519%
. USD 3, 794, 000 3,517, %1 0.02
INDS Quattro Finance 1 ple, Reg. S FIIR L 795 00 L 424 G0 L 5506/ 2024
5,754 15/00/2006 e e ’ MatWest Crow plc, FBN 6% Perpebwal  USD 6, 616, 000 o, 734, 025 003
IMBGE Quattrs Finance 2 ple, 1444 WatWest Growg ple, Reg. 5, FRU 2%
39756 15/01/10%6 Ush 3, 610, 000 2,959, 500 0.0 32005 EUE 500, D00 485,019 0,00
INEDS Quattro Finance 2 ple, Reg. 3 MatWest Group ple, Reg. 5, FIN 0,675
5.8 GAYNE EUE 14, 000 779, 368 0.00 140972079 EUR 100, 000 70, Ga6 0. 00
Intertational Cane Technology ple, MatWest Group ple, Beg. 5, FM 0, 788
1444 6,356 151007 UsD 7, 655, D00 7, 106, 160 0.04 F09 ElR 1on, 0o 78, Bl3 0.on
Intervational Cane Tectnology ple, Matfest Markets ple, 1444 1 6%
Reg, 5 259 15/04/28 EUE 3, 510, 000 3,404, 163 0.02 9/19/ 2036 UsD 6, 483, 000 5,272, 305 003
TthacaBnergy North Sea ple, 1444 Pimmacle Bideo ple, Reg. S5 5%
15015035 UsD 1, 650, 000 1,532, 108 0.0 1502/ 2025 EUE 2,270,000 1,003 11 0.0
Taguar Land Fover Autametive ple, Punch Finance ple, Reg. 3 6. 125%
144 4,51 01/16/2001 UsDh 1, ™8, 000 1,351, 313 0.0 /062026 GEP 2 128,000 2,043, BBY 0.0
Taguar Land Fover Automotive ple, BAC Bond Co, ple, Beg. 55 258
Ladh 53758 157012009 Ush 3, 638, 000 2,612, 840 0.0 /L L/ 7046 GEP 3, 416, 000 3,060, 176 002
Jaguar land Rover Autometive ple, Rollz-Royce ple, 1444 &, T5%
444 5,58 15/07 208 UsD 750, 000 WS 000 o USD 5, 703, 000 5,056,259 0.03
Jaguar Land Rover Atomtive plo,  pyp Lanom L nop elsoreeple Ree SLEE g LU0 L4 ME DO

Reg. 3 4. 5% 15/01/2028

16/0%/ 2026
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Rollg—Royce ple, Reg. 5 5.75% York shiive Buil ding Soci ety, Reg. 50,5
! non 1, 691, 874 0.0t EUR 100, Don 81, 064 000
18/10/2027 GBF - LER, DU/
Sankander UF Group Bl dings ple, TN 208 AR1. 755 151
\ 0 —_—
£ % 1511/ UsD 10, 735, D00 B, 670, 423 I
Santander UF Growp o ldings ple, FN TAUE
5, 142, 000 5,022, 758 0.03 i
1.089% 1503/ 2025 Usk Bhb¥ie, Inc, 0. 75%18/10/2027  EUR 100, bon 87, B4 000
Santand er 08 Growp foldings ple, FIN ihhVie, Ime. 26254 15111/20%  EUR Lan, 0on 85, 180 000
0, 0oo 330, 022 0.on s '
1. 5128 21708/ 2026 Usk # dbbYie, Inc. 3. 2% 2171172020 USD fib, 000 476, BAL 000
Santand er 0F Growp Boldings ple, FRN Bhb¥ie, Inc. 4. 05%21/11/2058  USD 235,000 185,451 000
oo, oo 3,782, 128 0.0z ' !
£, 3538 2171172026 Usk 4 AECOM 5. 125% 15/03/2027  USD 3, 5086, 000 2,582, 06D 002
Santand er UF Growp Boldings ple, FR detna, Inc. 4 7O% 15/03/2044  TSD 480, 000 385,574 000
300, 000 5, 43, 636 0.03 ST '
16758 14706 @z Usk 6 hir Leage Corm, 4, 25% 01002024 USD 2, 759,000 g, 574, B0 0ot
Jancander UK Group Holdings ple, lirleage Corp. 0. TH150/20  USD 2,673,000 2,362,855  0.0L
ElR 200, 00D 180, BA7 n.on Ut
Reg. 3, FRY 0.391% 23/02/2005 birLesse Corp, 139 DL0E/E0EE  USD 4, 280, 100 3,728, 624 002
SIG ple, Reg 55 20% 31170086  EUR 554, 000 7Ll 382 000 kir Lease Carg. 3.79% 01/06/2026  USD 50, 000 78, 883 0,00
356 plc, Rep. 5 0.3THR0L03/0009  EUR 100, 000 3, 447 000 AlerandriaReal Bokate Epuities, Inc.
oo 0.on
Standard Cartered ple, FR, 1484 e 5,740,000 548,611 0.0z oD 27 L1200 e H e
1.335% 15/03/2004 T T ' #leovandriaRel Bstate Epities, Inc., USD 41000 30 547 000
Standard Chartered ple, &R, 14840, 7806000 68417 004 FED 290 L60YIM ' ' '
1,991% 120172025 o e ' Ally Financial, e, 1.45% 02102085  USD f, 013, 000 5,436, 496 0.03
Stadard Chartered ple, FRN, 1444 Ally Firancial, e, 5.79% 200112085 USD 11, 875,000 10, 764, 107 0. 06
! NS 0.03 .
1.778% 16/11/2005 vsD o, &0, I D i 4 fweren Corp. 3. 5% 15/01/208L  USD 100, 000 157,478 0. 00
Standard Chartered ple, PR, 1484 dnerican Axle & Baufacturing, Inc,
R UsD 4, 300, 000 3,744, 230 0.02 d , 824, 000 7,741, 820 0. 04
1.819% 30012026 £, 258 15/05/:0%6 =D B, B4, 0
Standard Chartered plc, FRY, 1444 dnerican Arle & Waufacturing, Inc,
CE 000 2,50,20 0.0 : . 705, 0, .
19716 J0/03/10%6 ush g, M0, 658 D1/04/2ET UsD L6, 785,000 14, 200, 435 07
Standard Chartered gle, FRY, 1444 dnerican Axle & Waufacturing, Inc,
UsD 6, 275, 000 , 081, 447 0.03 ! , 852,000 1,581, 018 001
1. 456% 14013027 £.875 01/07/20%8 =D 1, 552,00
Standard Chartered ple, FRY, 1484 dnerican Axle & Bafacturing, Tnc,
' 000 718405 D.04 : . 355, U6, .
.15 11/1/2164 usD 7,770, % 01042028 UsD 5, 355, 000 4, D61, 281 002
Synthower ple, Reg. 5 3. B75% dnerican Intervational Croup, Inc,
ElR 3, M5, 000 3, had, 184 0.0z ! , 000 0, 2ra 0. 00
01,/07/2025 13T 21/06/R027 EUR 100,0
Thanes Yater Obilities Finance ple, dmerican Tewer Corg,, REIT 1.95%
il 0.on ! )
Reg, 5 125§ /012082 EUR 100, 000 5,0 I EUE 200, Doo 185,253 000
TT Autometive Finance ple, Reg. 3 dmerican Tewer Covg., REIT 1.45%
ElR 3,485, 000 2, H86, 56 n.oL ! ) \ L 00
1, 788 15,04/ 2029 15/09/20%6 ush 140, 000 114,304 I
Virgin Nedia Secur ed Finance gl, fmerican Tower Corp., FEIT 1 5%
7,788, 000 f, 543, 268 0.03 ! , , 000
1444 5. 5% 16/05/2029 ush AR usD 69,000 50, &7
Voed 02 UK Firancing I ple, 1444 fmerican Tower Corg., JEIT0.875%
UsD 2, 185, 000 1, 536, b1 n.oL ! ! , , 00
425 /013 y105/2008 ELR L0, 00D R
Vodafone Crowp ple, Reg. 516256 fmerican Tower Corp,, FEIT 2 1%
! ElE 100, 000 B, 023 0.on ! , o0 470,822 000
W 15/08/2030 usD 635
Yodafoe Croup ple, Reg. 5, FN 4. 28 AeriGas Par tners L 5. 625%
! EUR 1, %21, 000 L, 148, L0 0oL (B35, 0L
05102073 20/05/2024 usD 1, 798, 000 1,635, 461 0o
Yodafone Group ple, Beg. 5, FRN 5. 18 AmeriGas Partners LP 5. 0%
! ElE 3, 250, 000 3,180, 128 n.02 , 229,000 11,895, 510 0. 06
nsfoLizore 50/05/2025 UsD 13228
Vodafone Groupple, Reg. 5, FH3% 2, 109, 000 Loor e np AmeriGes PartnersIPB.OTER o, 6, 791, 000 6,043,825 003

1108/ 2080

20/08/2026
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hieriGaz Partners LF 5 758 Carpenter Technology Corg, 6. 3758
20/05/2027 UsD 436, 00 e, 1l 0.00 50708 UED 3,221,000 2,069,173 002
dpheoserBush Tnfer borldwide, T Carpent er Techiology Carg. 7.625%
5 04060 UsDh 245, 000 209, 108 0.00 L0200 UsD 1, T80, 00D 1, 674, B35 0.0
dnteoserBush bnfe Worldwide, T Centene Corp. % 45% 15/07/208  USD 4, 050, 000 3,205, 300 002
4, 5758 150472088 Usp 420, 100 323, B4 0.0 Chevron Corp. 1 236% 11/05/103¢  USD 110, 000 B8, 296 0,00
Ashbead Capital, Inc., 1444 4579 UsD 1, 127, 000 w3, 517 oL Q.gnaCUrp. 4, 375815/10/2028  USD o485, 000 453 653 000
1508/2027 Citigroup, Inc., Rep 52 120
. EUR 100, 00D B3, 46 000
hshtead Cagital, Inc., 1944 5. 5% 10409/ ENER
UsD 4, 208, D00 4, 666, 07H 0.03 o
11/03/2032 Citigroug, Inc., Reg. 5, FENO. 5% HIR 300, 000 261 554 000
ATET, Inc. 1.6% 1B/05/2028 EUR 00, 1on 177, 689 000 0810/ ' ' '
ATRT, Ine. 2. 25% 0070272032  USD 450, D00 330, 788 0,00 CocaCala Co. [The} 0.55% 0RA05/20% EUR 100, 00D 71,402 000
ATET, Inc. 3 1G% 04/00/20% EUR 100, ooo 86, 517 0,00 CocaColaCo (The) 1804/03/241  EUR 100, 00D G4, 778 0,00
ATET, Inc., FRN & 8708 Perpetual  EUR 1, 800, 000 1, 618, 477 0.0l Comeast Corp. 07X 20022082 ELR 100, 00D 76, 138 0,00
ATT, Inc. §.B7S% 017122027  USD 3,877,000 3,474, GET 0.02  Commercial Metals Co, 4 125%
ATI, Tne. 4.B75%00/10/2029  USD 3, 15, 000 2,774,508 0.02  15/01/2030 UsD 221, 00p 183,911 0.0
ATI, Inc. .5' 125% 011042051 USD 2,610, 000 2,079, 208 0,00 Comgtellation Brands, Inc. 1.25% USD 475, 000 363,191 000
dvantor Fundirvg, Inc., Reg. 5 5875 IR 7 709, 000 7 510, 566 L /08701
1507/2028 e e ’ laty, Inc., Beg. 5 5.BT94 15/4/206  EIR 1, 520, 00D 1418 77 001
4G Foods, Tnc. 5 20%01/04/2025  USD 10, B3z, non B, 020, 542 0,05 Coty, Inc., Reg. 54755 15/04/2006  EUR 1,310,000 1,234, 675 0.0
Ball Curp.. 1. 5% 15/03/2027 EUR 1, 670, 000 1,484, 116 0.0L  Crestwood Nidstream Partoers 17 1D 10, 324, 000 0,412 781 0s
Banls of America Corg., Reg. 5, FRN 5, T5% 0104/ 2025
EUE 100, 00D o3, 634 0.00
. 03% 09,/05/2006 Cromn Castle, Ine., REIT 3.55%
. UED 350, 000 an4, 578 000
Balcof nericaGorp., Reg. 5 PR o L0, 000 B 778 0.0 01/09/ 2027
. 5338 247072008 ' ' % CeownCastle, Inc., FEIT2.1%
. UsD 240, 000 177,140 000
Bank of America Corg,, Reg. 5, PR FUR 200 000 167 518 oo 0L/04/ 2031
. 53% 03,/113/2029 ! ! ’ (V5 Health Carp. 212 15/9/2081  USD 240, 000 178, 350 000
Bath & Body Works, Inc. 5.25% CVS Health Corp. 4,785 25/03/2033  USD 415,000 ah6, 385 0,00
01,/02/2028 UsD L, 55, 000 L, 33, 318 0.01 Tana, Inc. 5. 376% 15/11/2027  USD 2 015,000 1,728, &26 0.0
Bath & Body Works, Inc. 7. 5% Dana, Inc. 5.625% 15/06/2028  USD 6, 805, 000 5, BB0, BB5 003
15/06/2029 Usb L 3l4, 000 L, 400, 861 0.01 Tanaher Corp, 2. 5%30/03/2080  EIR 100, 00D 93, baa 0,00
Bath & Body Forks, [nc. 6. 8758 [CF Nidgtream Operating LF 3.875%
DL/1L/2035 Ush ara, ooo 473, 206 0.00 w5000 UsD 3, B85, 00D 3,713,172 002
Bath & Body Forks, Inc. 6758 Digcover Financial Services 3. 75%
0L/07,/2036 usDh o, 837, 000 4, 7o, 352 0,03 04/03/20%5 = 2,050, 000 1,049, &73 0 0L
Baster Internatinnal, Inc, 1. 3% [igcovery Communica tiong LG 1, 9%
/52005 ElR 100, Doo B, 616 n.on /032007 ElR 1on, 0o a0, &7l 0.on
Becton Dickingon and Co. 1 9% Dowinion Energy, Inc. 2.35%
L5/12,/9026 EUE 200, 00D 106, 545 0.00 15/08,/2031 UsD 74,000 55, 028 000
Becton Ii ckinsonand Co. .323% Tow Chewi cal Co. [The) 0.5%
20/05/ 2030 UsD 500, 00D a1, na 0.00 15/03,/2027 EUE 100, 00D a7, D65 000
Belden, Inc., Reg. 5 3. 87HER DL, Inc. 4.125% 01/07/20258  USD 100, 00D a8, 058 000
15/03/2028 ElR 4 610, 000 HE6ATL DO0E e 4 a 15/04/m2  USD 1, B7L, 000 1,400,765 0.0
Boston Seientific Corp. 0.6Z5% EIR 100, 000 6, 149 0o [uke Energ}'turp. 118 1506718 EUR 100, 00D 03, 71a n.on
/1R EET Elanco dnimal Health, Inc. B 4%
. . UsD 1, 155, 000 1,026, 453 0.0
BP Cagital Narkets America, Inc. wmina/aEm
UsD 245, 000 210, 481 n.on
1,638 06/04/2030 Elevance Health, Inc. 2. 375%
. UsD 2685, 000 218, 163 000
Brighitsphere Tvestuent Oroup, I ory 0 000 B8, 0 0.0 15,/09/2028
4,0 2r/0rf0m ! ! ’ Elewance Health, Inc. 6.1% 1510202 USD 25,000 2o, 137 000

_94_



JPMorgan [nvestment Funds — Glabal [ncome Fund

R EAMAEZAMEE ()
2022412831 B RA
PR PRE:
hha HH A
HExE BE #i 8Es8 B o-—n0 A& LEE BE #A#Esd MBE Q-0 Es0a
Enharg Corp. 7.995% DI/D6/2036  USD 15, %1, 000 BOETO05 0.0+ Ford Notor Credit o LCA2TIN Wsnu 182880 010
Encompass Health Corp, 5. 75% w1/
USD 10, 671, 00D 5,880,675 0.0 .
15/08,/2025 Ford Nokar Credit Co. LLC 4,125%
USD 12,424,000 10,354,783 0.0
Encoupass Health Corp, 4. 5% UsD 11, 710, 000 0,514 708 0.0 1708/t
010272028 R v " urd Nabar Ceadit Co. 1LC 3.315%
UsD 4,712, 000 3000, 0.2
Encoupass Health Corp, 4. 75% IV
USD §, 605, 000 5,436,360 0.03 )
01,/02/2030 Ford Motor Gredit Co. LLGZ, 5%
UsD 3,455, 000 L6705 0Ol
Encompags Health Corp, 4. 625% UsD B 0. 000 5 107, 700 003 16/02/ 2028
0L/04/2051 e e ' Ford Motor Credit Co, LLCZ, 5% 1D 085, 100 796 105 L0
Energy Transfer P .25 15/04/2007  USD 75, D00 66,375 000 10/02/3028 ' ' :
EnLink Mids trean LI 5. 375 i
wamnlzgs re * usp 1,532, 000 1,675,488 0.0 f;f,ff‘ff;ngrnmmtm' UCE e 5,047, 000 B104, 555 003
Eolink Widstream Partners [0 4. 1%
01062025 UsD 200, 000 s 0 E‘;;E?EE;“M' e 4% yep  ppgmam wmaEe 008
Enlink Widstrean Partners LP 4,35
. UsD 4, 3L0, 000 57042 D02 E{;gggg”‘bm I 4815 e 7, 686, 000 B 762,567 004
Balink Nidstream Partoers 1P 5, 6%
/042044 UsD 1, 263, 00D 0,18 0.0 Ei;gg;;;;&mm Inc. £25%  yjep 575,000 4487576 002
Etergy Teras, bne LI 50§20 USD 270, 000 07,15 000 Feopport-cloRan, Inc, 5 45%
BOC Resources, Tnc. 5,15 15/04/208  USD 355, 000 6, M2 DI g5ipn/mas UsD 5,275,000 4,483,271 002
ERN Nidstream Partners 1F 4.125% General Electric Co., Heg. 54,1204
/LI 20%6 =D 4, 85, 000 4,130, h4d n.02 /0% EUR 25,000 24, 40 0,00
EOT Corp. 5% 15/01/202%  USD 3, 570, 000 425,61 002 G ptors Frencial o, T, 4.8
EQT Corp. T% 01/02/2030  USD 2, 560, 000 145,26 DOL gy UsD k0,000 7562 000
o0 Hobil Carp. 0. 548 /06203 EUR &0, 0o 169,702 DO gyggig Buergy 1P 6. 0L0/2025  USD 55,000 48,00 000
Fubeltf Matiowal Dofomation Bamvicss, oy 100, 000 B5,200 000 Denesis Eoemgy LP 6.2 16/05/285  USD 3,275, 000 3806402 00
e, hONNR Genesi s Energy LPEY 16/01/202T  TUSD 3 L0G, 000 L70B B 0L
Fidality Mational [ofomation Servicat, (o) 270, 000 198,472 0,00 Gensgis Energy (P 7.7% 0L/R/2E3  USD g, 080, 000 B0B5, B4 004
luc. 2,258 LA Global Papments, Inc. 3.2%
Fiserv, Ine. 16258 DI/0T/2030  EUR 100, 000 ROZ D0 (gms UsD 275, 000 29,436 0.0
T;;;Tm; Credit Co. LCL746 oo 2, 100, 000 2,009,8% 000 OClobal Bawents, Inc. 29% 15142081 USD 70,000 5L,822 000
_ (oldwan Sachs Capital 1T, FGN 5. 525%
Eg;gﬁﬁgfﬁ Credit Co. LC480 e 18,842,000 16,806,873  0.08  Perpeual Ve 5 302, 000 L L0
) Geldman Sachs Growg, Tnc. (Thel,
i‘;;;ﬁ?:(t}:g Credit Co. WCE.10% o BELON EESHS 013 Rer S LI 005 ELR L00, 000 B3 0
. Goldvan Sachs Grous, Inc. (Thel,
E&E&; Crodit Lo, L4186 ey 4,771, 000 345,066 0,02 Rep S 0.25% 26017200 EIR L30, 000 12310 000
) Geldman Sachs Growg, Tnc. (Thel,
Ford Motor Credit Co. LIC 3288 £ 785, 00 T o Py i ELR 200, 000 179,667 0.00
;‘::fg;oiiismdit Ca. 10 3. 3756 (58 Consuner falthcare Cpital 05y, 250, 000 206,03 0,00
s SR USD 11,908,000 10,100,167 005 (LG 5628 240508 ' ' :
Ford Notar Credit Go. 11G 4. 3% HCA, Ine. 5. 375% D1/02/2025  USD 18,223,000 17,031,384  D.09
iyt A UsD 12,652,000 11,086,450  D.0F MCA, Dne 5 875%15/02/2025 USD 58,673,000 55304173 0.2
Ford Kotor Credit Go. L1 3.1868 HGA, Inc. 5.375% DL/09/2026  USD 15,820,000  15,465,M8  0.10
oy S EUR 2, 000, D00 1,B8L, 500 0.0l HCA Inc. 5.625%00/08/2028 USD 18,318,000 17,055,757  0.09
Ford Kotor Credit Go. 1LC 4. 5426 HoA Inc. 3 5% 01/08/2030 USD B, 831, 000 TMLDM D04
et S UsD 5, 33, 000 4,651,160 0.02  KCA Inc. 2.379% L5/07/203L  USD 450,000 335,697 000
Ford botor Credis Co. TG T4 HeclaNining Ca. 7.25% 1540272008 USD 112, 000 105,297 0.0
S et g 4,497,000 3,689,208 002 HercelCorp. 4 DSH15/08/2025  USD 1,818, 000 L7s 120 0

10/08/ 2026
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Hilton Yor 1deide Finance LLC 4. 375 =D 9, 068, 000 9, 103, 109 004 Nicroseft Corg, zjﬁ:m‘, H/05/133  EUR 100, 000 93, 71l 000
1/04/2087 Wondeles Interratioal, Inc. 0,258
ElR 1on, 0o 83, 463 0.on
Homiet Aerospace, Inc. 5 9% 1050
UsDh 15, BL5, 000 17,459, 538 0.09
nL/nasengt Worgan Stanley, FEN 0. 637%
EUR 100, 00D 0B, 472 0,00
Homaet derospace, Inc. B.75% 26072024
Ush 1, 336, 000 1, 368, B30 0.0
15/01/2028 Worgan Stanley, FEN 1. 342% IR 200, 000 154 978 000
I0VT4, Inc., Beg. 517 15/0%20%  EUR 1, 588, 000 1, 465, 406 001 23/10/2026 ! ' )
I0¥T4, Inc., Beg. 5225 15/01/208  EUR 2,810, 000 2,058, 640 0.01  Maorgan Stanley, FEN 0. 4085%
0T, Tnc., Reg. 5287 106208 EUR 2, 366, 000 2,117, 570 001 26/10/2029 EUR 100, 000 80, 280 0.00
10VT4, Tne., Reg..SE.Eﬁi l5f0y20s  EUR 1, 210, 000 1,023, B4 0.01  Maorgan Stanley, FEN 0.407% EIR 100, 100 76,018 0o
Jehm Deere Capital Corp. 4, 35% USD o001 m 0o 07/nz/208L
1503 32 ' ' ' Wurphy 01 Corp. 557 0BT USD 50, 000 585,360 0. 00
Kilroy Realty LF, BEIT 3.45% USD 2, 036, 000 1, 534, 457 LI Horphy 0il Corp. .E. 128 U.LKIZ.(ENE UsD 1, 50D, 00D 1,105, 262 00l
15/12/2024 Mextra Energy Cavital Baldirgs, Inc.
. UsD a0, 000 45, 583 0.on
Fites Realty Corp., REIT Z 25% USD - P 0 W 150 s
0112/ 2031 ' ' U Wisowee, Ine. 1751501523 USD 253, 000 180,870 000
Yroger Co. (The) 176 153031 USD 50, 000 180, 184 0.00  Horfolk Southern Corp. 2.3%
Lear Corp. 2. 6% 15/00/2032  USD 36, 00D ] 0.0 15/05/2081 UsD 185, 000 142,401 0.0
Love” 5 Cos., Tnc, 17% 15097208  USD 110, 000 86, 534 0,00 W0 Energy, Inc. 662 157012067 TUSD 2, 286, 000 3,113, 322 001
Love” 5 Cog., Tnc. 26258 0170472051 UsDh 140, 00D 108, 628 0,00 WRG Baergy, Inc. 5. 75% 1501/2028  USD 3, 783, 00D 3,200, 53 002
Lunen Te chowlogies, Tnc. 6,375 NStar Logistics LD 5. 758 0102085 USD 3, 636, 000 3,278,166 0.02
152028 UsD 2,910, 00 L, 744, 966 0.01 MiuStar Logistics LF 6% 01062026  USD 3, 236, 000 2,018 717 002
Lumen Technologies, Inc. 7. 6% NuStar Legistics LF G, 625%
L5/05,/2050 UsD 282,000 179, 528 0.00 28/04/2077 UED T, 805, 000 6,823, 482 0 04
Lmen Techmologies, Inc 7. Gb% WuStar Legistics LE 6. 375%
L5/ 04 UsDh 1, 287,000 8032, #1 0.00 0L/L0/2030 UsD 4 431,000 3, 040, 631 002
Nacy' ¢ Retail Heldings L1 4.5% Decidental PetroleunCory, 5.375%
15/10/20% Ush 2, 131, 000 1,379, 261 0.0 o/09/20%5 UsD 6, 261, 00D 0, 048, 425 003
Wary” 5 Retail Holdings LLG 5. 125 Oecidental Petraleum Corg. .55
e UsD 1, 168, 000 CUL e USD 13,638,000 13,763,003  0.07
McDonald' sCorp. , Reg. 5 0. 204 Oeeidental PerroleunCorg, 6. 375%
04710/ 108 EUR 100, ooo B2, BA3 0.0 o080 UsD 5,351, 000 5, 063, 524 003
Mclonald' s Corp., Reg 51,54 Decidental PetroleunCory, §.875%
28/11/ 10 EUE 100, DoD 85, 798 0.00 15072030 UsD 14, 528,000 15, 369, D23 008
HOC Huldmgs,_ Inc. 2.9 15/01/2051  USD 205, 000 172, 306 0.00  Oceidental PetroleumCorg., 6.625% USD 5 351, 000 5 141, 285 003
Wellon Gapital IY, FRNG, 311% /09,2030
UsD 4, 375, 000 4, 164, 351 0.0z .
Perpetual Decidental PerroleumCarg. 6. 125% USD 7 562 100 2,099, 751 004
Weritage Homes Corp. B8 0L/0G/2025  USD 1, 816, 000 1,680, 193 [N R F A R ) S et '
WetLife, Inc. 5% 1570772052  USD an, non 26, Bhd 0,00 Oceaneering Internatioral, Inc. 63 USD 2,820, 000 2,428, 598 0oL
WGIC Tnvestment Corp. 6 25% 01/0%f20e8
UsD 4, 953, 000 4,283,132 0.02 R
15/08/2028 (neMain Finance Corp. 3. 5%
. UsD 2, B0, 10D 2,003, 443 00l
WoH Resorts [nternational 6% 15/01,52027
UsDh al, #7000 10, B46, 853 0.10 oo
15/03/2023 OrieMain Finance Corp. 6. 625%
. UsD 3,870,000 3,430, 870 002
NG Resorts International 6, 75% 15/01/2028
Ush 430, D00 404, 530 0.00 A
M/ a8 TneMain Finance Corp. 5 37ER
. UsD 1, 300, 00D B0, 505 0.0
NG Resorts International &, 75% 15/11/2028
UsD 15,729,000 13,837,160  0.07 .
154062025 {neblain Finance Corp. 4%
. UsD 432,000 a0, 56 000
MM Resorts Internativoal 4608 (ory 15, 152, 010 17 14 143 007 15,09/ 2030
/08,2026 e e ’ Cracle Corp. 3. 8% 15/11/2037  USD 345, 000 206, 306 000
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Organon & Co., Reg. 5 2.B75% Target Corp. 4. 5% 15/08/2032  USD a0, 000 oz, b4 n.on
a0/04/2028 EUR 5 0oL, oo BTG DOl el T 46358 ALY USD 550, 000 489,050 0.0
POF flding Co. 100 6% 15/02/2008  USD 4, 375, 000 3,047,914 002 Tenet Healthcare Corp. 4. 625%
PepsiCa, Inc. 0.ATH6 130770  EUR 100, 000 g5 000 15/07/E0a4 UsD 6 L6, 000 5,624,064 0.0
PepsiCa, Inc. 1.130% 13037031  EUR 100, 000 83,988 000 Thermo Fisher Scimtific, e 057K
PGYE Corp. 5% 0L/07/2028  USD 16,550,000 14,410,687  0.08  oy1/as EUR 200, 000 157,89 0.0
FGAE Corp. 5. 25% 01/07/2030  USD 2, 604, D00 2,207,076 0.0L
o oz % 0L/07f , 4, 207, 16 Blevater U5 Wewee, Inc., 1444 1D 12, 340, 100 10, 303, 477 005
vsiciang Realty 17, FEIT 3.95% USD o0 000 B, el 0o 5, 0% 15707/ 2027
1501/ 2028 : ' 7 Thohile U8, Inc. 2.5% I5/®/205  USD 78,000 59,855 000
POL Cpital Fnding, Inc., FN . 195% TRI Fointe Group, Inc. 5. B75%
UsD 16,427,000 13, M7,88  0.07 '
iy s 15/06/ 124 USD 1, 520, 000 L7783 00l
Range Resources Corp. 4. B75% Tri Pointe Homes, Inc. 5. 7%
UsD 7, 525, 000 B,965, 161 D0.04 |
L5/05/2025 15/06, /2078 USD 25, 000 §30,373 000
Seotts Wiracle-G o, (The} 5.2 o 7750, 000 6307 0.4  ughCrup be LIWIS0BRE5  USD 5, BUG, 00D 4,578,185  0.02
LS TEMC Arizona Corp. 3.875% 200, 000 180,188 0.00
Service Corp, International 7.5% 72/ 04/ 2027 ' ' '
P UsD f, 025, 00 5,790,754 0,03
b4 anat Tocsen Electric Pover Co. 1 3% =D 4m 50 850 L
Service Corp. Intemational 4,625 DL/ 030 ' ' '
UsD 1, 200, 000 1,127,115 0.0L
L/1atz0ar _ Twilic, Inc. 3.B25% 15/05/208  USD 1, 880, 000 L4am oo
Sersiee forp. Inbemmabional 5128 (o 6, 790, 000 5oug w005 WK Ine, REIT3.2%1501/030  USD 210, 000 170,59 000
01072029 - \CR, Inc., REIT 3% 15/08/2081  TUSD 0,000 46,880 000
Service Corp. Intemakional § 57 i
800 USD 4,779, D00 3,640,154 0,02 gf{fl{llzf:{ta;r;;atlﬂﬂal UG e 5008 L 5 023, 000 29268 000
Serfvi;eCorp. International 4% USD 1, 545, 000 1, 220, 908 0,01 [hder dmowr, Inc 5.2% 15/06/2028  USD 3,573, 000 2,950, 640
é?}ggi‘ﬁf_l TR 00,0 poa g Tificlm 3L 0/m2m  USD 280, 000 47,313
11gai oo L010g5, L0c. 3, I I : Thited Rentals Morth Awerica, Inc,
Silgan Holdings, Inc. Z.25% e UsD 11, 161,000 047550 005
1067 EUE 2,402,000 2,151, 416 oL %5 IR/R/ e
01/06/2028 Thited entals North dmerica, Inc,
SMEnergy Ca. 5, 6258 D1/06/2085  USD 5, 247, 000 T 005 g g USD 5 80, D00 3,417,880 .02
SM Energy Co. 675 15/10/2026  USD 3, 642, 000 BOLEAL D02 iy mantels North duerice, 1
SHEnergy Co. B.B25% 15/0L/2027  USD LS5, 000 L436,607  0.0L 5;5; 15531?3;%“ L A e GODDOOD 447,485 002
SHEnergy Co. 6.5% 16/07/2028  USD f, 274, 000 596,725 LOF  (yitud Runtals forth dwerica, Toc
- SR () B, 027, 000 TO9E TR D4
?E%nggﬂf Bas apitallom. L1® e 81, 000 548 000 s.sfsxd 1%02!205111 1 ;
. lnited Stakes Cellular Corg &7
. .5, usD 5, 348, 000 4,412,878 002
?;;‘g;g;g Bas CapitalCom. 5. 18 ype, 0, 000 7oA 000 161303
Tnited States Steel Corg. 6,875
Southern Pawer Co. LESS 2006208 EUR 100, 000 w000 &;mag ts Steel Corp. 8810 2,125, 000 1L,93L, T 0L
Southwestern EnergyCo. 7. 75% :
iy UsD f, 515, 000 6,028,506 0.03 &h;};;ﬁg;;th Grow, Ioe. 5.0% o 50,000 B0 000
Southwestern Energy Co. 5. 375% i
i UsD 8, 597, 00 TOE07, 50T D.04 E;E;?];E;;thf}ruup, e 4% e 35,100 mz L0
Southwestern EnergyCo. 4. 75% }
iyt UsD 1, 592, 000 1,480,518 0.0L &h;};;?ggzith Gowp, Ine, 5.3% o B5, 000 BLEE 000
Spectrum Brands, Inc, 5 70% ;
' UsD 1, 631, D00 1,510,307 0.0L
15/07/2025 e c U”}”}'fﬂ"&“m““p' Toe. 508 e 240, 000 169,628 000
Standard hduskries, Inc., Reg 52.25% IR 54 00 a5 6D 0o 15.05&[20?1{1
/11 ' ' : [1[;‘};; f,a;;t broug, T .81 ey 33,000 3478 000
Sysco Covp. 5.25% 15/07/2027  USD 4D, 000 M0, 52 0.00
T:;?mﬁm Parier?{ﬂj {M U5 Bancory 2.375% 22/07/2026  USD 5,600,000  T,43LE95 D04
: UsD 8, B4, 000 7,464,015 004 USTreasuwry 0 LZ5%31/0L/2025 USD 159,295,000 145 587,685 0.7

a0
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US Treaswey 0. 8764 31/0L/102¢  USD 33,500,000 29,00, 005 D1 AR
VenbasRealty LB, BEIT 48 01/04/208  USD 138, 000 6,91 000 ESR Grown Ltd., Reg 5 L.5% o 3 400, 000 im0
Verizon Comunications, Tnc, 0875 30/00,/2025
EUR 100, 000 8,585 0.00 .
08042027 Heaschs Phiammaceuti cal Croup Go. Ltd,
. o UsD 2,400, 000 2,082,030 001
Verizon Comued cations, T, 0877 Reg, 5 0% 200/2058
EUR 200, 000 15,102 .00
190542052 Meituan, Reg. 5 0% 27/04/2028 USD 4, 800, 000 3,787,961 002
Verizon Gonmmicatioms, Inc, 529 0R0G T3 045
iy UsD 428, 100 |7, EE 000 — A ORhld
¥iga, Inc. 1.0% L5/06/2026 EUR 100, 100 53, 949 000 g
Yware, Inc. 4 7% 15/05/030  USD 240, 000 WY, 574 DO e
, ! ' jing Go Ltd., Beg, 5 O%
Viware, Inc. 225 15/08/M31  USD 400, 000 PGS 000 e USD 4, 200, 000 3,403,258 0.02
WEC Energy Group, Inc. L 8% TR Am %, 0
15102030 UsD 120, 000 B, 73 000 A03, .
?;}égg;g"s oe. (Thel 288 ey 110, 000 B4 LI TSR
WG daquisition orp., Beg, 5 2,20 Selen SARL, Reg. 5 0% 5/06/005  ELR 1,400, 000 1,382,508 0.0
15085051 R EUR 2, 267, 000 1,798,814 DO WorldlineSA, Reg. SON 30A00/206  ELR 3,550,500 2,264,334 0.0
WPCarey, Inc., EITZ48 003208 USD 200, 000 Mn 4l 0 __ibh6ge 040
W Carey, Inc., I 24% 0V@/M2  USD 40,000 e oo
Tun! Brands, Inc. 36268 150032081 USD 8, 124, 000 g4 0 0y PV
funl Brands, Tnc. 46255 /00 USD B, 746, 000 5,500,083 003 Delivery Hero 5E Rep S1% oo 1, 100, 000 g5 001
Fimner Bionet Holdings, e, 286 o - W 30/04/2026
/112031 ' ' T MWAero Bagines &, Rep S0.006 Lo 420,000 3518665 0.02
Zoetis, Inc. 2 L5/05/2030 TUSD 8, 100 103,871 0.0 1403700 s e :
1,067 641 518 5 54 Zalando SE, Reg. 50.625%
LU Bl J W 08/08/2027 EUR 3,400, D00 3,720, M2 001
0 e S 7,366, 076 344
Uzhelmef tegaz JoC, Reg, 5 4. 708
W UsD 1, 650, 000 LMBEE LI
1,843, 255 0.4 Corowall JersevLbd., Reg. S0.75%
— s GBP 2,000, D00 1,328,713 0.0L
T 1,328, 13 &H
Zambia Government Bond, Reg. S
507 00/ UsD 1, 60D, 000 f73, 852 0.00 5o
§13, 652 000 Just Bak Tabeaway, com UV, Reg. §
e 7980 58,001 1180 0.25% 08/00/203 EUK ATOO0D  LEsEL O
1,795, 631 ¥
A
F—AFFIT Sa—F—FF
IENS Fivance Py, Ltd, BETT, Reg. 5 Yere Tnwestments Led., Reg. 5 0%
AUD , 500, 000 4134, 74 002 o Reg.
9.1 10586 w12/ UsD 4, D68, 000 3,704,410 0.02
SR R TR
Lt — P
Groupe Brwielles Lanbert N, Reg. 5 POSCO Boldings, Inc., Reg. S 08
2 o8 LS EUR 2, 300, 000 2,360,600 0.0L T o, e HIR 2 700,000 101 0L
— LB0EW 08 L0058 001
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AR Origin Energy Ltd. AD 611, 381 2,085, b4l 0ot
Cellnex Telecom 54, Reg. 5 0.70% Rio Tinto Lid. AUD 303, TA3 22, 446, 077 012
W10 EUR 400, 000 3,587, 328 0.02 Sonic Healthoare Lid. AUD 3h3, 303 6,708, 321 003
3 587 328 $4  Telstra Sroup Litd. AUD 1, B4, 745 4 916, 670 003
T T Yoodside Energy Group Ltd.  AUD 555, 423 12,502,770 .06
TS EEEESL Woolworths Sroup Lid. AUD 431, 951 5,207, B4 0. 05
Abu Dhabi National 0il Co., Reg. 5 158 795, 183 {1 A
0.7% 04060 usDh 2, 600, 000 2,301, 143 00w _—
FRETES] ¢ A—AFRUT
AMDRITZ AG EUE 155, 287 8,358, 323 0 04
AT R BAWAG Group A%, Reg. 5 EIR 145, 428 7,220, 550 0. 04
[apital & Count:ies Proper ties ple, BEIT Erzte Group Bank AG EUR 150, 685 4 518, 280 002
aummn GBP L0000 2636 DL gy ag EIR 145,180 147,155 D14
Ocado Grow ple, Reg. 5 0.75% 21 244 38 14
La/nL/ 0T GBP 1, 100, D00 Bal, vy n.on —_—
Trainlive ple, Beg. 5 18 W/OL20%  GEP 1, 800, 000 L, 673, 621 0oL ~Sredt—
WH Smith ple, Reg. 5 1.625% hgeas SAMNY EUR L6, 496 fi, 480, 408 003
07/05/2026 BBP 4 100, 000 4,133, 154 0.00 Cof inimme 34, EEIT ElR 67,678 4, B85, 104 003
§, 791, 96R 3.4 Eurcnav NV EUE apg, 11 4, 568, 572 002
EBC Group MV EUR 236, 331 14,342, 928 008
F AT L Melexis MV EUR 56,477 4,594, 404 D003
Bark of dmerica Corp, 7. 258  USD B, L0L 6, 657, 726 0.04 Proximus SADF EUR 418, 208 3,780, 383 002
Danaher Corp. 5% UsD 1, 317 7,523, 466 0.01  Warehouses De Fauw CV4, FEIT  EIR 218, B46 5 876, 511 0,03
Eapedia Croup, Tnc. 0% 15/02/2006  USD 2, 130, 000 1,740,578 0.0 45, 348, B 24
FER Group Co., Inc. B% USD 06, 354 5,150, 521 0.03
WextEra Energy, Inc. 6.926% USD 195, 518 g, 000, 738 005 95 —5
Feloton Interactive, Inc. 0% BW PG Ltd., Keg. E [{OK 72, 727 4, 822, 980 003
15/02,/2026 Usp 736, 00D S158, 932 D0 Resources Gas Growp Ltd.  HED 2, 656, 400 9,332, M8 0,05
Teladoe Bealth, Inc 125 0U0G/ART  USD 3, 367, 000 2, 963, TI8 0,00 X Infrastructure Heldings Lbd HED B0, 00D 4 375, 136 002
Yells Fargo & Co. 7.5% Perpetual  USD 3,017 3, 350, 466 1.08  FLEX [NG Ltd. MOK 83, 345 2,034, 515 0.0
34355, 15 $ 10 Mopdic American Tankers Ltd = 1, B34, 067 4, 398, b34 002
- Orient Overseas Intereational Ltd.  HED 241, 500 4,085,176 0.02
B o SFL Corp. Ltd. UsD 545, 0183 4 692, Ta2 003
s Valand Tove stment Groug Covg. , VTech Holdines Ltd. HED 93, 600 4 189, 106 002
Teg. 5 5. 268 155;07;2(1;2@ W usp 5, 800, 000 L6196 DLy, Y Tndustrial fellingsLtd,  HED 3,952, 100 5,006,43  0.02
7. 1, 196 {.H 42 218, 164 {22
B S A A8, 5h3 475 [
- FFIa
Bt B3 54 - Brasil Bolsa Balcao  BRL 7,403,008 17,302, 103 0. 08
F—AF5FUFT BB Sequridade Participacoss 3 ERL B2k, 325 4 521, 208 003
450 Energy Ltd. AUD 3, 258, BE7 16, 712, 825 n.0a  ELGP - Energias do Brasil 54 BRL 1,739, 287 6, 306, 703 003
APA Group LD 730, 575 5, 56, 214 n.0%  TtauDnibanco Holding 3 Preference  BRL 2,007, 738 13, 251, Fad 007
Bendign & Adelaide Bark Ltd,  AUD 5an, 741 5,801,588 0.03 . 858 822
BHP Group Lid. GEP 321,812 0, M6, 306 0.05
Char ter Hall Long Wale BEIT  AUD 2, 232, 216 6,287,100 .03 AT
CER Ltd. AUD 1, T34, 605 4, 154, 152 0,05 Algonguin Power 8 0bilities Corp,  CAD 417,798 2,033, 7T 0.0
Goodman Group, REIT AUD 830, 223 5,155, 813 0.05  AlliedProperties Real Estate
Insignia Financial Ltd.  AUD 1, 64, 397 4, 106, 796 0,02  Investment Trust £AD 367, 882 6, 532, 85 0.3
Mirvac Group, REIT AUD T, 572,516 10, 267, 247 0.05  Altafas Ltd. CAD 210, 193 3,408, B46 002
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Atco Ltd. ‘T’ CAD 153, 308 4,409,175 002 HRAE
Bank of Nova Scotia (The)  CAD 6,156 12,172,444 006 ChinaCostructionBak Corp. W' HED 31,215,000 18,336,512  0.10
Barrick Gold Corp. CAD 735,736 10,893,150 0.6  ChinaMerchabsSak Co. Lbd. W HED 4100,500 20,473,680 011
EBCE, Inc. CAD 48,573 18,086,192 0.00  Chive Petrolen & Chenical Corp. ‘0 HED 40,434,000 15,338,323  0.10
Cavadian Inperial Bank of Comere  CAD 202, 855 11, 087, 819 0,06 FuyaoClass Industry Group Co. Ltd.,
Camadian Matural Resources Ltd,  CAD 116, 534 6080, 24 D03 Mg S W HD J635 400 14,205,852 007
Canadian Tire Corp. Ltd, 't'  CAD 5, 197 5,205,410 0.03  Haier SoartBomeCo Ltd, '8'  HED TOEOLEOD 34, 344, 7A0
CamadianUtilitiesLtd, ‘%'  CAD f59,131  16,700,3%  0.09  MideaGrowpCo. Ltd. ‘A" (IMH 5,514,402 18,083, 50
Capital Frower 'CDI'p. CAD ].‘1-5, 023 ‘1—, 5?5, 281 0.03 Ping dn Inmurance Oroup Co. of China
Chartwell Retiveneat Residences  CAD 503, 407 1,868, 7  0.02 Ltf g ‘ HED JHs 0 alaEEm 0l
Emera, Inc. CAD 124, 232 4,468,088 0.02 EEE R
Enbridge, Inc. CAD M7 457 L0, BAL 460 0.10 —_—
Fortis, Inc. CAD M58 10,1306 D10 =
Gibson Energy, Inc. CaD W3, 061 & B0 E5E D02 apya)ler - Waersk 45 B DEK 3800 B03,50 0.0
Great—¥est LifECD, Inc. CAD 535, fiiH] ].3, E].E, [IEI] n.ov Carlsberg A/S ‘B’ DET ].?2, 4719 2].,‘1-““, 704 01l
HYC]I‘D One Ltd 2 Reg. B CAD ?DE, hal l?, ?].5, ik 0,09 D/S Norden A/S LFE ].35, 152 'Irl ?].2, 332 004
PI;GM Fmg““alv Ine. Ei\‘g ;i'g gfi i' E}}g‘;g‘; ggg Wovo Nordisk A/S ‘B DHK 396,567 50,167, 7L D26
BYera LOIp. | 1 1 .
Manulife Financial Corp. CAD ard, 103 14, fi28, 842 0.08 Topdarwark A/S DR .18 %%
Morthland Power, Inc. CAD 168, 633 4, 354, 674 0.0z —_—
Mutrien Ltd. CAD 182,266 12,301,630  0.07 e
pen Lt ' v TAvSUE
Pembina Pipeline Corp.  CAD fi2f, 935 19, B4, Ba0 0.1 .
Power Corp. of Canada  CAD W06 1L 1 70 0,07 gi;:zmo‘é% % ?g; ;?: ﬂ;gg fg; g gg
Restaurant Brands bbematical, e, CAD WEH0 LWL D0 TR HER 45 705 dnm
Shay Conmuicatisns, Inc. ' CAD W07 16BLAE 00 AR R P e
Sienna_Seniur Living, Inc. CAD 307, 211 2,285, 338 0.0t Hordea Banke &b SFE 3 EEBI 313 39'135' i3 DI 7t
Superior Plus Corp. CAD 554, 605 4942 g OF Abp 00, 10 :
TC Energy Corp. CAD 72,70 29,080,614 0.5 Lrion DYT B ElR ME, T8 17 Jad,mr o 009
TELUS Corp. CAD w62 17,000,985  p.op  Dutokumpu OYT ElR L115510  5288,230 003
Torento-Tominion Bank (The)  CAD w3 o4 o oEo DT A EUR L11, 350 B4l6 7Ll D0
Transhlta Renewahles, Inc.  CAD 380, 056 1,850,102 0.g  LietoEVRY OYT ElR 200, 613 b3z, 48 0.0
— e T T fartsila OYJ Abp EUR 714,159 5,636,853 0,03
—_— 115, 272 24 {6
o 1 =
Chaileage Holding Co. Ltd.  TWD 754, 035 4094067 003 <o
China Resources Land Ltd.  HKD 4,410,000 15,554,150 0.0 AR SA ELR 4,987 12,818,794 D.O7
(K hsset Holdings Ltd. HED 1, 284, 000 7,408,202 004 BUP Paribas SA EUR 291,00z 15,590,482 .08
HEEN Ltd. HED 3, 510, 500 7,131, 275 oL C.apgemlm 2R . EllR 05, 341 14,800 415 008
WeiEase, Inc. HED LB67,600 25662411 0,5 Cle Cenerale deg Brabligsements oo SE706 14,000,007 008
Tirgyi Caynan Islands olding Corp. HED B,436,000 15,582,470 008 ?Ehe_h“_ i PEIT R s 188 T,
. . DLV LD, i ' ' d
éifpgrtsIntmatmubldmgsud" HED 8,427,000 6,805 .03 pancne SA EUR 368,761 17,758,670 0.09
WH Group Lid., Reg. 5  HKD B, 639, 435 3,682,542 0.0z Eiffage 34 ELR b4, 737 5,062,025 0.03
Zinyi Glass Holdings Ltd.  HED 5, 31,000 5,313,582 _ 0.0 Engie 54 ElR L123. 662 1520780 008
T EA e §47 Gactransport Et Technigaz S ELR 45,827 4,692,065 0.0
_— Klepierre SA, RELT EUR 778,657 16,801, %4  0.09
= La Francaize des Jous 548, Beg. 5 EUR LA, 095 6,015, v7d 003
Banco Santander Chile, AR USD W0 B 049l 97 005 UM Mook fenessy Louis it ST EUR 74,287 50,890,309 0,27
— BT G Orange SA EUR 1,277,983 11,928,693 008
—_— Pernod Ricard SA EUR 49,581 D183, 641 0.0
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Publiris Sroupe SA EUR 10,73 10,300, 78 00 ol R
Rexel 54 EUR 303, 9L 5,629,728 0.03  Bak Rdoat Dndwesia Psro Tk, FT  IDR 100,407,281 30,075,739 D16
Rubis SCA EUR 188, 674 4,672,612 0,02 Teloon Indenesia Persers Tk #T  IDR  L0Z,LLE,000 23,044,764 012
Sanofi EUR 177,004 16,005,322 0.0B 5112050 4M
Societe Generale B4 EUR a0y, 1en 7,283, 223 004
TotalEnergies SE EUR f74, 158 80,09,142 0L TAATLE
Yallourec 54 EUR 301, 260 4,780,219 0.03 Eaton Corp. plc USD 245,690 35,010,480 .19
Yinei SA EUR 474 B0 39,760,272 0,21 Mallinckrodt ple UsD 152, 808 L107, %5 0.00
Vivendi SE EIR 1,279, 136 11, 449, 546 0.06  Seagate Technelogy Heldings plc  USD 345, TEY 17,140, 539 009
T 342 702 66 170 Trane Technologies ple  USD 110, 510 17,440, 088 009
- .6 %60 [
o
#llianz SE EUE :5,%65 5L, W0602  nar AFUT
BASE SE EUR 145, 525 §, 767, 547 N0 AZA Eph EllR 12,212,330 15, 277, A36 008
Bayer A EUR 147, 203 7,144,407 004 ACEA Sph ElR 144, 484 1,873, 235 0.0t
Bayerische Motoren Werke 85 EUR 150,804 10,908,885 0.0 Assicurazioni Generali Sph  EUR 866, 670 14,464,722 0.07
Covestro A5, Reg. 5 EUR 182, 161 B,674,379 003 Azimut Holding Sph ELR a73, 3l 576173 0.03
Deutsche Post AG ENE 433,126 15,778,500 0.0 Danca Generali Sph EUR 168, 470 9,423,049 0.03
Deutsche Telekon A% EUR L7038 3156w 017 Canca Medielamm SpA EIR L7shpad 1366475 D07
E. O SE EUR 506, 628 4,763 .0z Enel Spa ElR 799, 451 408,288 0.02
Freenet AG EUR 0,100 10,722,064 005 Eni SpA EUR L 700, 85¢ 22,866,361 012
eelase S5 wm o Umeoos RSB immo o
a'lemr;;celres Benz Group AG EUE mLAG 13,5600 007 (S oA R 3 005 458 TwrEs 0
Ruecksersicherngs-esellshaft & B 123,808 97,560,840 020 Italgas Sph EUR 873, 790 4,672,183 002
. Wediohanca Banca di Credito
Siemens AG _ EUR L, 265 TOEAE DO e B EUR 583, 980 5,271,587 0,03
Telefum_n:al]'euts:hlandﬁuldmg&[‘r ElE fi, 243, 395 14, 337, 947 n.or Posts Italians Spd, Feg. 5 EIR 63, 048 6,103, 574 0.0
Yonovia SE EUR 70,480 19,120,313 0.0
—_—nr Snam SpA EUR 1, 081, 202 4,020,118  0.03
_PALIGL S 1y - Rbg Blatirica fagioale  EUR 7ILB0T 5,082,400 D03
UniCredit Sph EUR 715, 415 0,640,040 .05
& Unipol Gruppe Sph EUR BTL, 401 3,003,630 002
CLP Holdings Ltd. HED £21, 500 4,40, 658 0,02 TR 8T
Guangdong Investment Ltd,  HED f, 922, 000 fi, 33, 382 0.0a ——
Hang Seng Bank Ltd. HED T H0LLBL0 BB 00 g
Hu_rg Bong Bxchanges & Clearing Ltd  HED 305, 500 16, 000, 508 008 pozora Bank Lid PY 534, 500 B, 66D, 549 0. 05
Link REIT HED 5,238,000 15,8710 D08 uRTRRTA Wetworks Gorp.  JPY BLAID B ID4BLE 002
Hew forld DE\’EIO]]]EM Co, Ltd, HED 2, 985, 000 7,793, 183 0. 04 Bridges tone Corp. TPY 403, 200 13,435, 702 0,07
FCCY Lid. HED 7,402, 000 5,131,387 0.02 ganon, Ine. IPY 256, 700 5,202,609 0,03
Power Assets Holdings Ltd HED Mh 500 4 B53, TR0 0.03  chubu Electric Power o, Inc, TFY 542,100 5, 245, 520 0,03
69,990 882 036 ChgobuBlectricPower o, Ine (bt JPY 305, 600 1,464,380 0,01
Conforia Residential FEIT, Inc.  JFY 2,546 6,003,580 0.0
A Tai Wippon Printing Go. Ltd,  JPY 372, 700 006,648 004
Ewbassy Office Parks BEIT  INE 1, 638, 585 B,224, 55  0.03  Daiwafouse BEIT Ivestneat Corg.  JFY 2,515 5,868,203 0.0
HOL Technologies Ltd.  INE 1,867,862 16,042,688 0.09  ElectricPover Dewelopment Co. Ltd.  JPY 07,000 L0643, 31 D005
Infosys Ltd., ADE UsD 1,677, B 25,388,608 0.15 ENEDS Holdings, Inc. IFY 1, 204, 500 3,834,150 0.02
Tata Congul tancy ServicesLtd,  INE 77, 309 10,211, 875 0.05  FANUC Corp. TPY 161, 500 23,726, 246 0.12
6, 867, 20 .92 Frontier RealEstate vestuent Corp., PY 7,734 8,127,818 o

i)
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Holdeaide Blectric Power Co., Inc,  JPY 44, 000 2,125, 864 0.0L  CrugeFinanciers Banorte 548 deCV
Idemitsu Kogan €o. Ltd.  JPY SR, BO0 12,285,588 006 T W i ILBIAME Dl
Tapan Wetropolitan Fund Towestuent, PY 11, 752 8,772, 7 004 G?upu Wexico S4B d.e 'S T 1,010,507 3,447, 278 002
REIT Kinberlylark de Nesico S4B de CY W 5 740 340 B 057 60 003
Tapan Post Holdings Co. Ltd,  JFY 1,708,600 13,463,567 00T W R e '
Sansai Electric Power Co, Le. (Teb  JPY 1415, 700 12,005,443 0,07 Wal-Mart de Mezico SABdeCY MY TEGLEIL 26,486,016 .13
FODI Corp. TPY 182, 600 5,161,772 0.03 RTINS
Senedix OFFice Iwestuent Carp., 1T JPY 3, 090 7ML 004
Eyushu Eailway Coo JPY 431, 200 B, 9389, a0 0L.0F 5
Nitgubishi Chemical Grow Corgp. TPY 2, 507, 70 12, 185, GAB 0,06 BN AMRO Bank MV, Reg. 5, CV4 EUR 415, 458 5, 387, 452 003
Hitsui Fubsan Logistics Pk, Inu., Y 2,048 6w 76 004 ASML Holding Y EUR 29,874 15,077,408 0.0
iy #5E Nederland MV EUR 139, 462 6,217,216 0.0
Wiggea Acconmedatinag Fund, Tnc., PY 1,934 B, 278, 860 ' BE Semi conductor Industries WY EIR 110, 696 B, 274, 240 003
1EIT MG Groep NV EUR 533, 459 9,548, 0 0,05
Wippon Prologis REIT, Inc.  JPY 3,52 1,713,036 0.04  Yoninklijke sholdDelhaizell¥  EUR 206, 374 7,988,000 .04
Wippon Steel Corp. JPY 353, 700 5,717,528 003 Koninklijke EPN MV EUR 3,342, 240 9,729, 287 0. 05
Nion Telegraph & Telephooe Corp.  JPY 636, 00 17,602,350 008 [yondellBasell Industries W¥ 4" USD 183, 515 14,172, 328 007
thivava Electric Pover (o, Tne. (T} JPY 52, 100 1807, 88 0.0l MY Sroup MY EUR 176, 048 6,754,120 004
Osaka Gas Co. Ltd. JFY 52, 200 1, 344, 303 0.0l NXP Semiconductors NV USD 137, 350 19,081, 325 011
charp Corp. JPY 786, 600 5,285,380 003 ooT v EUR 162, 671 5,438, 091 003
ShinEtsuChemical Co. Ltd.  JPY 185,000 0,316,365 0.1l Randstad NV EUR 127, 341 7,200,300 004
SoftBank Corp. JPY 1, 827,300 18,008, 868 010 Stellantis NV EUR 1, 786, 953 23,816, 510 012
Sumitomn Forestry Coo Ltd, JFY 202, 600 4, T, 485 .02 Wolters Kluwer MV ElR fi6, 385 f, 531, 620 003
Takeds Pharmacentical Go. Ltd.  JPY 43,700 12,083,682 0.0G 144 206 895 ¢.1%
Tohokn El ectric Fower o, , Ine.  JPY 1, 198, 500 5, 093, 856 .03 -
Tokio Harine Holdings, Inc.  JPY 851, 600 17,083, 079 L s
Tokyo Electron Ltd. JPY fifi, LOD 18, 253, 570 0.0%  Contact Energy Ltd. HZD 1, 505, 110 B, 44, 106 0. 04
Tokyo Gas Co. Lid JFY 74, 300 1,363,808 D.OL  gpark New Zealand Ltd.  NZD 5,704,727 11,023,930 006
Toyota Motor Corp. TPY 580, 100 12, 737, 208 n.o7 WW
Onited lrban Twestueot Corp., REN JPY 4,475 4,770,495 .03 —
LTI O NN T I 97,

. . Aker BF AS& NOK, 303, 248 8,779,018 0.05
Yy—in— IHE Bank ASA NOK 303, 504 7,204, B4L 0. 04
Ferguson ple GBF 66, 636 7,898,312 0.M4 Eipey ASA Reg. S NOK 1, 627, 684 5,440,023 0.03
Slencore ple GBF 2, 76, 430 17, 336, 473 0.09 Equinor ASh HOE 557, 305 11,551, 588 0. 0
Wan Group ple GBP 2, GfiE, 73 6,108,822 .03 gienzidige Forsikring 454  NOK 329, 566 6,006,569 0.0
WFP ple GEP Lgoz, 266 12,033,106 0.07  Norgk Hydro ASA NOK 1, 168, 911 8,163,540 004

23,9678 %25 Telenor ASA MO 1,865,682 16,202,014 0.8
63,078, 695 [
A o e — S deR
SES 54, ATR EUR 570, B02 140,08 007 g s
LA 887 puwssechny Zaklad Dhespieczen 54 PLN 1,576,004 11,035,287 0.6
11,035, 237 & 36
=i R R -
DHT Holdings, Ine. UsD 373, 522 3,076,980 002 g4
L0698 807  EDF - Energias de Portugal 54 EUR 1, 028, 522 4,708,407 002
Galp Energia 30P5 54 ‘B°  EUR £09, 792 1768, TR0 004
Aoz Jeronimo Marting 5GPS 5S4  EUR 190, 460 3,877,766 0,02
Bolsa Hexicana de Valores S4B de 0¥ MIXM 71, 983 1,430, 198 0.0l Mavigator Co. 34 (The) EIR 1,476, 518 5,009, 593 003
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MOS SGPS 54 EUR 841, 31 3,002,106 0.02  Cellnex Telecom 54, Reg. 5 EUR 268, 890 8,330,623 004
BEH - Redes Buergeticas Maclonais oo 1, 674 2,401 D0l OB de Dt iucion Integral Logista o 269, 565 6,396, 77 0.03
S0P 54 toldings 5
26,751,836  #.14 Enagas SA ElR 263, 542 4,129,932 0,02
T Endesa SA Joll 1,149, 876 a0, 381, 552 01l
YU TEET Therdrcla Si ElR 4,005,300 44,956,187 0. %4
A1 Rajhi Bank SAR f56, 110 12, 316, 021 0.0 Industria de Digeno Textil 5&  EUR 389, 302 9,732, 550 0,05
T2 376,001 .06 Mapfre 54 ElR 2,033, 960 3,600,773 0.02
— Merlin Progerties Sncini 54, FEIT  ELR 718, 670 6,331,483  0.03
L HE—A Naturgy Energy Group 54 EUR fiL6, 044 15,133,145 0.08
Capitaland Ascendas REIT 56D 5, 779, 600 11,037,524 006 ged Eie;c\rica Corp. 3 % gg; 232 :?ﬁ g:g g gg
1 i B a0 | | | A
mﬁ;#mmmmmm 56D 12,885,300 18,386,188 D10 To)efonica S4 EUR 4,710,022 16,050,485 0,08
DBS Group Holdings Ltd. 56D 356, 200 20,291,006 0.10 189 762,478 490
Digital Core BEIT Wategenent Pte, L, USD 7, 505, GAL 3,000,730 0.02
Kempel Infrastructwe Trust  SGD §, 346, 200 403,00 0L EEREER
NETLINK NEN TRUST, Reg. 5 56D f, 898, 7100 400,800 007 Eleotric bvestments ® 16 Elestric o 1 506, 500 MEEE 0L
Sitgapore Telecomunications Ltd 550 2, B8, 500 5,118, 774 0,05 Destwents Ctd,, B, 5
TG 12 0W 934 HET Trust & HKT Lid. HED 10,171,000 11,712,165 [0.06
- 12,647, #E i
BMr7Ud S UL LA
AVT Ltd. ZAR 415, 74 1,726,115 0L AFz—F
Bid Corp. Ltd. ZAR f31, 500 12,446,948 0.07 Boliden AB SEK 244, 06L B,6BS, 720 004
Bidvest Group Ltd. (The) ZAR 329, 131 9,821,387 0.08 Hexpol AB SER 471, 566 4,763, 54 0.02
FirstRand Ltd. ZAR 2,181, BO7 7,478, 643 1.04 Orron Energy ab EEK 2,370, 440 4,845, 550 0.02
Sanlam Lid. TAR 4, 716, 211 12, 692, 477 007 FendivevigaBikil Backen A W SEE A61, 48 7,181, 967 0. 04
Standard Bank Growp Ltd.  ZAR 1,122, 398 10,410,722 0.05 SSAB AR B SEK 1, 392, B36 6,045, 241 D04
Yodacom Group Ltd. TAR 2, 50, 168 17,416, 053 0.09  Svenska Handelshanken 8B 't'  SEE B40, 617 6, 006, 592 0.03
T 1.0 04 6.8 Tele2 AE B SEK 2,170, 379 16,727,726 0,09
— Telia Co. AB SEK 1, 29, 575 3,934,080 0.02
®E Yolvo AB B SEK 9,768,340 47, TA 7L 02§
&SR Hendall Square BEIT Co. bl ERW 572, 175 1,71, 18 0.0t 106,333,452 §.55
Hana Financial Group, Inc. ERW 139, 747 4 304, 114 0.0z
KB Financial Group, Inc.  ERW 352, 304 12,749, 073 .07 AR
Eorea Gas Corp. FRW T 1,938,630 0.0 ABB Ltd. CHF 245, 997 7,030,468 0,03
L5 Upluz Corp. jaid) 538, T46 4, 428, T16 0.02 Gie Financiere Richemont 54  CHF L11, 25§ 13, 047, 769 0T
MCSoft Corp. ERW 17, 365 5, 803, 772 0.03  Julius Baer Group Ltd.  CHF 131, 715 7,210, 002 0. 04
Samsung Electronics Co. Ltd  KRW 1, 528, 277 63, 071, 756 .33 Nestle BA CHF 67, 589 B4, 067, Al 0. 44
Shinhan Financial Grou o, Ltd,  KRW 494, 558 12,995,450 0.07 Wovartis AG CHF 403,972 34,502,002 D18
SK Telecom Co. Ltd., AR USD 190, 579 3, 722, 702 0.02  Koche Holding AG CHF 173, 858 51,404, 717 0. 27
SK Telecom Co. Ltd. ERW 570, 80 20,165, 866 0,10 Swisscom AG CHF 5,480 4,888,390 .02
T 19,065 %8 9.68 UES Group AG CHF 845, 831 14,802,362  D0.08
- Zurich Insurance Group AT  CHF 53,308 42,100, 747 022
e 750, 662 20 135
05 dotividades de Construsciony e TR T N - J
Servicies 54 5L
Banco Bilhao Yizcava drgentaria ¥ EUR 2, 405, 505 13, 631, bo7 007 Accton Techmology Corp.  TWD 444, 000 3,178, 17 0. 02
Banco Santander 5S4 EUE 3, 066, TI0 10, 865, 427 0,06 ASETectmologyBoldingCo. Ltd, TWD 3, B78, 000 10,525, 128 0. 0
CaizaBank 54 ElE 2, 530, 393 9, 301, 725 0.05 Delta Electronics, Inc.  TWD fing, 189 5, Th4, BAD 003
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MediaTek, Inc. THD 187, 000 3,747, 252 0.02 Maticnal Grid ple GBF 476, 454 4, 508, D62 0.03
Wega Financial Holding Co. Ltd.  TWD 4, 634, 025 4,091, 064 0.02  NatWest Group ple GBF 2, 748, 644 8,237, b 004
Novatek Micreelectrenics Corp, TWD 1, 755, D00 16, 898, 770 0.08 0SB Sroup ple GEP TaL, 501 4, N34, BAD 002
Prezident Chain Store Corp, TWD 1, 896, 000 Lh, 739, 378 0.08  Pagegroup ple GBP 1, D29, 306 G, 365, 67e 003
fuanta Computer, Inec. THD 1, 314, 765 2, 500, 468 0.02  Pearson ple GBF 535, 328 5,713, 144 0.03
Realtek Semiconductor Corp. THD 502, 000 4,308, 871 0.02  Perszimmon ple GBP 847, 618 11, 657, 457 0. 06
Taivan Seniconductor Manufachur ing Reckitt Benckizer Groupplc  GBP 157, 289 10,227, 454 00§
Co. Ltd., ADR Ush 148, b7 10, 323, 625 0.05 RELX ple GBF 1, 249, 347 32,304, 116 017
Taivan Seniconductor Manufachuring Rio Tinto ple GEBP 520, a8 34, G0R, BRA 018
Co. L. D LA 500500 DIl o ctare Holdings plo, TEIT  GBP 743,193 7,818,395 004
Tanguard Intervat ional Sevicondickor Sage Group ple (The) GBF 1, 509, 240 12, 724, 403 07
(o D 446, 000 10, 513, 144 0.05 Segro ple, REIT GBF 6T, 356 5,756, B24 0.03
Wiwynn Corp. THD 1289, 000 5,132,97  0.02  Severn Trent plc GEP 163, 367 4,897,800 0.03
151,318, X190 479  Shell ple GBF 1,535, 875 a8, 158, 371 018
- 55E ple GEP 1,007, 180 19,479, 208 010
&4 Taylor Winpey ple GBF 7,118, 340 8,183, 461 004
SCB X FOL THE 4, 620, 500 13, 427, 461 0.07  Telecom Plus ple SEP Lan, 673 3,872,407 002
Siam Cement PCL (Thel  THB 162, 100 5,927,030 0.05 Tesco ple GEP 2,407, 536 6,100,877 0.03
T 5 s 517 lnilever ple GEP 561,225 26,537,275 014
E— WNITE Group ple (The), REIT  GEP 664, 738 6,830,887 004
P~ United Utilities Group plc  GBP 478, 363 4, 506, D14 0.03
Anglo fmerican ple GBF 547, 209 20,733,600 0.1t Vedafone Group ple GEP 4, DD, 00D 3,864 506 _ 0.02
AstraZeneca plc GEP 457,399 57,066,698 030 f34 123,152 491
ftlantica Sustainable frastoucturs ple USD 164, 493 4, M17, 448 n.02
Aviva ple GBP 1,480, 78 455,067 D04 TAUR
Balfour Beatty ple 5EP 1, #44, 261 5, 897, 408 0,03 3 Lo UsD 111,414 12,424, 445 0. 06
Barclays ple 3BF f, 747, 438 12, 085, 767 0.06  AbbVie, Inc. UsD 599, 563 a0, 310, B4l 0. 47
Barratt Developments plc  GBF 3, 085, 779 13,012, 462 .07  AGHC Inwvegtwent Corp., REIT  USD 1, 06, 431 14, 608, 235 0. 08
Egrkeley Group Holdings ple  GBP 148, 601 f, M7, 388 0,05 AleandriaReal Estate Equities, Tnc., USD 166, 345 72, 550, 815 012
Big Tellow Group ple, FEIT  GBP 474, 48 B, 144, 342 0.0 &I
EP ple GEP B, 665, 433 35, 831, 630 0.19  A4llstate Corp. (The) Prefersace  USD 110, 653 2,058, D63 0.0t
BT Group ple GEF 5, IG5, 687 5, B0, 407 0,07 dmericanElectricPowerCo., Tnc,  USD 85,751 7,674, 476 0. 04
Centrica ple GEP f, 461, 124 7, 146, 837 0,04 American Tower Corp., BEIT  USD A9, 028 13,786, 143 007
Coca-lola Buropacific Barmers ple  USD 177, 780 b, 161, 277 0,05 dericold Realty Trust, Inc., BEIT  USD 563, 731 14,548, 531 0.08
Compaszs Sroup ple 3BF 3, 853 B, 540, 523 .05 Amgen, Inc. UsD AL, 824 15,127, 463 0. 08
Diageo ple GBF 478, a7 40, 375, 286 0.2l  Analog Devices, Inc. usD L2z, 71l 18, 583, b66 010
Direct Line InsoranceGromp ple  GBP 3, 672, 300 9, 180, 055 0.05  Awaly Capital Waagaet, Tne, BT USD fi82, 107 13,711, 212 0. 07
Drax Sroup ple GEP 592, 596 4,623, 220 0.02  ATET, Inc. UusD 1,138, 852 19, 658, 6a6 010
Energean ple GEP 476, 31 f, 283, B8 0.05  Avangrid, Inc. UsD 318, b2h 12, B0, 230 0.o7
35K ple GBP 1, 893, B6L 30, 763, 818 0,16 Avigta Corp. UsD 1332, 860 4, 545, 160 003
Hays ple B 3, BB, 071 4, B41, 382 0.02  Baker Hughesz Co. usD 418, 408 11,340, 216 0. 06
HSEC Holdings ple GEF 5, BOO, 003 1,488, 378 011 Banl of dmerica Corp. Preference  USD 4,675 1, 365, 405 0ot
I5 Group Holdings ple GBF 500, 05 5, 219, 058 0,05 Bank of America Corp, Prefereace  USD 226, 625 4,439, 803 002
TnterContinental fotels Groupple  GBP 57, 256 12, 718, 372 0.07  Bank of America Corp. UzD 715,033 22, 229, 108 013
Investec ple GEP 983, 101 5, 682, 0BL 0.03  Best Buy Co., Inc. usD 132,070 9,956, 50 0. D&
Legal & General Groupplc  GBP 2, 71, 45 7,815 667 0.04 BlackRock, Ine. UsD 30,962 20,580, 118 D1l
Lloyds Banking Group plc  GBP an, 0ug, 209 10, &6, Ba0 0.05 EBostonProperties, Inc., REIT  USD L75, 6L 11,278, 187 0. 06
Londsbe tric Progerty gle, 1617 GBP 3, 05, G0l 7,005,417 0.04 Bristol-yers Squibb Co.  USD 871, 760 58,417,203 0.30
Mondi ple GEP 956, 7 5, B79, B3 0,05 Camden Property Trust, BEIT  USD 177, 017 1B, 608, 266 010
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Campbell Soup Co. usD 3205, 218 17, 303, 674 0.08  iHeartMedia, Inc. ‘&’ usD 276, 705 1, 528, 678 0ot
Cardinal Health, Inc. UsD 181, 823 13, D61, 366 0.07  Intel Corp. Uush 385, 482 b, 364, 220 005
CenterPoint Energy, Inc.  USD f36, 281 18, 64, 341 0.08  Intematioval Busivess bachines Corp.  USD L18, 677 15,593, BO3 0.08
CF Industries Holdings, Inc.  USD 1068, 150 12, 662, 187 0.07  International Paper Co. Uush 30h, a4 11, b58, B3 0. 06
Chesapeake Energy Corp.  USD 108, 201 B, b31, 338 0.0 Interpblic Growp of Cos., Inc (he  USD 521, 682 16, 269, B3 0.08
Chevron Corp. UsD 113, 384 18, 801, 754 0,10 Invitation Howmes, Inc., BEIT  USD B804, 530 24,073, 578 013
Chord Energy Corp. UsD BB, 831 11, 265, 010 0.06  Ircn Mountain, Inc., EEIT  USD 318, 587 14,915, 516 0.08
Cigco Systems, Inc. usD M0, LT 15, 00g, 157 008 T MW Smucker Co. (The) usD 79,550 11,863, L2 0. 06
[lear Chanel Outdwor Holdings, Inc. UsD 731, 260 £94, 412 0.00  Johnson & Johnson usD 470, 1565 79,227, B33 041
Clearmay Energy, Inc. 'GC' s 136, 268 4 45 229 0.02  Juniper Netwerks, Inc. UsD 528, bA3 15, 747, 405 0nog
Clorox o, (The) UsD 113, 632 15, D6j, 014 0.08  EKelloge Co. ush 221, b3 14,803, Da9 0. 08
QME Group, Inc. usD a1, 711 39, B4B, 422 0.2l HKeurig Dr Pepper, Inc. USD 430, 762 16,041, 743 0.08
Coca—ola Co. (The) UsD 1, 271, 489 74, 651, 016 0.30  Kilroy Realty Corp., EEIT USD 214,172 7,720, 436 0. 04
Cogent Coommued cat ion 5 Holdings, Tnc. UsD B3, BB 4, 440, 659 0.02  Kimberly—Clark Corp. UsD 127, 662 16, 305, 6L2 008
Comcast Corp. A ush B3, LL1 28, 153, 702 0.15  Kimco Realty Corp., HEIT  USD L 111, 516 21,934, 350 011
Comerica, Ine. UsD 196, 583 12, 245, 045 0.06  Kinder Morgan, Inc. usD 1, 485, T6B 33,749, blG 018
Congolidated Edigon, Inc.  USD 168, 381 15, 145, 208 0.08  Kite Realty Grown Trust, REIT  USD 447, 48 B, 703, 716 005
Coterra Energy, Inc. UsD 484, 473 L1, 077, 709 006 Kraft Heinz Co. (The) ush 441, 807 16,818, 444 008
Crown Castle, Inc., REIT  USD 33, 148 4, 749, 330 0.02  lameate Education, Ine. '&' usD 471, 185 3,031, 324 002
Cumming, Ine. UsD A0, 195 13, 541, 144 0.07  Lumen Technologies, Inc.  USD 3,057, 133 17,458, 478 008
Deere & Co. UsD 3, 027 15, 566, BT 0.08  Marathon Petrolewn Corp.  USD 145, B4 16,186, 187 0.08
Digital Realty Trust, Inc., REIT  USD 115, 705 10, 891, G59 0.06  McDonald’ s Corp. Uush La0, 77 32, 166, M9 017
Dominion Energy, Inc. UsD 245, 671 14, 366, 723 0.08  Merck & Co., Inc. usD 504, D54 1,602, ba7 032
Dow, Inc. UsD 285, M8 13, 461, 786 0.07T  Morgan Stanley UsD L63, 28 3,888, 624 002
DT Midstream, Inc. usD o, L2t 3, Bag, 795 0.02  Morgan Stanley Preference, FIN  USD gz, 132 17,85, 738 008
Duke Energy Corp. =D 209, BLA a0, 265, 111 0.11  Morgan Stanley Preferemce, FIN  USD 156, 720 3, hfd, b3l 002
Eastman Chemical Co. usD 313, 618 23, B76, 528 0.12  Motorola Solutions, Inc.  USD fid, 56D 15,505, B39 0.08
Edison International UsD 244 HED 14, 66, 802 0.0B  Matiooal Revail Properties, Inc., RET  USD 271, 708 11,558, 508 0. 06
Emerson Electric Co. UsD 171, 753 15, 360, 169 0.08 MNethpp, Inc. ush 105, 468 10,514, B07 0. 06
Entergy Corp. UsD 143, 015 15, 190, B43 0.08  DMewell Brands, Inc. usD 1, 160, 835 14,178, 378 0.7
EDG Rezources, Inc. UsD 118, 44 14, 200, 268 0.07F  Newmont Corp. UsD 225, 730 b, 545, BB1 0. 05
Equinix, Inc., REIT usD 62, Bab oL, ave, dot 0.87 MNextEra Energy, Inc. ush aya, 83t 22,043, H3 012
Equitrans Midstream Corp.  USD 555, 315 3, o4, 254 0.02  Norfolk Southern Corp. USD 57,638 13,305, 391 07
Bquity LifsStels Propertias, [wc., BEIT  USD 03, 525 18, 406, 0BG 0.10  NorthWestern Corp. usD 87,151 5,408, B03 0.03
Evergy, Ine. UsD M 41 20, 302, 283 0.1l WNES Energy, Inc. UsD 132, 283 3,592, 026 002
Exxon Mobil Corp. UsD 161, 803 16, 341, 168 0.0%  O3E Energy Corp. ush L34, 630 5, 042, 674 003
Fastenal Co. usD 205, 688 13, D61, 405 007 Omnicem Group, Inc. UusD 223, 734 16,089, 475 008
Federal Bealty Iwestment Trust, BEIT  USD 278, 137 25, 48, 181 0.4 ODNECE, Inc. UsD 346, 017 21,216, B55 01l
FirgtEnergy Corp. UsD 136, 058 5, 340, 696 0.03  PACCAR, Ine. UsD L66, 411 15,240, 512 0.08
Frookier Commnicaticos Paret, Inc. usD 440, BT 10, 441, 070 0.05  Park Motels & Resorts, Inc., BEIT  USD 470, B2 4, 63, 673 002
General Mills, Ine. UsD 155, 896 12, 282, 247 006 Pepsife, Inc. usD 59,793 10,116, A34 005
Genuine Parts Co. UsD 53, 878 15, 306, 780 0.08  Phillips BB UsD 165, 113 16, D6, &73 0.08
Gilead Sciences, Inc. usD 198, 070 15, 817, 100 0.08  Pimnacle West Capital Corp,  USD 204, 486 21,128, 177 011
Sulfport Energy Corp. =D 220, o0 15, 267, 204 0.08  FloneerMatural Resources Co, UsD 67,269 14, 276, BB 007
Hasbro, Inc. UsD 175, 212 B, B96, 816 0.0  FPL Corp. Uush 730,183 20,148, 270 01l
Hawaiian Electric Industries, Ine.  USD 136, 712 5, 398, B4 0.03  Procter & Gamble Co. (The)  USD 316, 562 44 9AB, A51 023
Healthpeak Progerties, Inc., REIT  USD 590, 139 13, BT, bat 0.07  Progressive Gorp. (The)  USD 104, 555 12,757, Bad 07
Hewlett Packard Enterprize Co.  USD 1, D54, 456 15, 651, 203 0.08  Prologis, Inec., REIT usD 841, 375 B0, 054, H91 0. 46
Host Hotels & Resorts, Inc., REIT  USD 1, 203,075 17,722, 074 0.08  Prudential Financial, Inc.  USD L56, B85 14, 628, 327 0.08
HF, Inc. usD 140, 585 3, oL6, 401 0,02 Bblic Service Everprise o, Inc,  USD 66,517 4,001, 366 003
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Public Storage, REIT UsD 172, 448 45,240,096 0.2 FOMORAAFECMAIZAIEREEMIES L UERSRTIEESG
Fealty Income Corp., EEIT  TUSD 410, 389 14, 254, 666 007 fEE
Regency Centers Corp., REIT  TSD 237, 038 13, 518, 308 LT F—2RFFU7
Rexford Infustrial Realty, Inc., BIT  USD 280, 205 14, 310, 282 007 WG Resources August 2006 Pry, Lkd,,
SCE Trust VI Preference  USD LB B LT, B0 00D w4 5105 /050 UsD 4545000 2,006,608 001
Sempra Energy Preference  USD 45, 030 uan, oy 0,00 FG Resowre es August 2006 Pry, Ltd.,
Shenandoah Teleconmunications Co.  USD 152, 832 2, 261, 372 0OL 444 4,55 1509/22r = 343,000 287, 6L 000
Jimen Progerty Growg, Ioc., REIT  USD 147, 526 16, D63, 151 0.0 WG Hesources August 2006 Dby, Lid.,
Sirius XM Holdings, Tnc.  USD LEM A0 13,683,007 D.OT e sams 150400 Usp 256, 000 225,065 0.00
SouthernCo, (The) Preference  USD 235, 000 4, 550, A7 002 mGResowsesd
. , 9a0, igust 2006 ey, Ltd.,
Southern Co. (The 15D WLED 20,0305 0.0 a4 1% OL042080 UsD 3 677, 000 LTS IT0 0L
Southern Copper Corp. usD 476, 786 ar, avn, 468 0.1% @G Resowrces August 2006 Bey. Ltd.,
State Street Corp. Preferwnce, A USD 107, 225 L 0B DOl g o 5040 UsD L38, 000 g0z 000
Steel Dynamics, Inc. UsDh 110, 660 10, 092, 189 0.0& Nacquarie G Lid., 1444 6. 207%
Sun Cowsnuni ties, Ine., REIT  USD e, 028 0,677,044 D16 aafguauaqw ' USD g, 000, 000 T548,50 004
T Rowe Price Group, Inc. s 134, 278 13, 883, 702 0.07 Ma comari e Grom Lid, | FRN 1444
Target Corp. 5D 106, 532 14,859,303 0.8 zgm 14!10;121325 e UsD 5 62z, 000 5,115,004 0oz
Texas Instruments, Inc. UsD 228, 603 34, 804, BR3 n.1g :
TJX Cos., Inc. (The) USD MTLE0E 15,301,347 0.10 zi?;;éui;m”””m” ) 3,448, 000 LR[00
Truist FinancialCorg. Preference  USD 236, 00D 4,219, 411 n.02 Niteral Re sources Lud, | 14449, 5%
Truist Financial Corp.  USD MLED LU0 6E DR o RS ep 283, 000 268,738 000
UDR, Inc., REIT UsD f2Z,482 23,5060 D12 — T T
USI Corp. UsD 132, D64 461,726 0.02 —r et ¢
Union Pacifie Corp. UsD W09, B3 AR DL
Fnited Parcel Service, Inc. '8 s 175, 53 28, 622, 616 0.15 /.\ v ‘/.
lnitedHealth Group, Inc.  USD 2, 418 13,095,019 0.o7 Uil aod Gas olding Co. BCE (Thel, USD 7, L&0, 000 7, 063, 158 oL
Valero Ererey Corp. UsD 138,504 16,488, 1%  0.00  Beg 5 T.EN 28/1000r -
Ventas, Ine., REIT Uso #5638 20,269,587  0.15 1060158 B ¥
Yerizon Commumications, Inc. UsDh 050, 254 a6, 462, DGR 019
VF Corp. UsD 142, 996 3,650,095 002 ASE a—&
¥iatriz, Inec. UsD SR, BE 5, 047, 884 0.08  Tengizchevroil Finance Co.
YICI Properties, Inc., REIT  USD 1,830,928 54,977,710 0.20 International Ltd, Reg. 54% USD 1, 000, D00 801,527 0.0
Vistra Corp. ] 136, 412 3,086,838 002 15/08/2026
Wiware, Inc. ‘4’ UsD 134,40 15,367,971 0.08 T
Yornado Realty Trust, REIT  USD 179, 780 3,020, 63 0.02
Walreens Boots Alliance, Ine.  USD |O4 LGB I D6 g
Wells Fargn & Co, Preferemce  USD 301, T fi, 141, 750 0.0 qpu7reEC ULE, 1444 3. B75%
Wells Fargo & Co. USD M6, 177 5,499,439 005 q5/50/7070 Usp £ 564 000 Tl DD
Wells Fargn & Co, Preferemce  USD 1,811, 825 a0, 562, GAL 016 1pue7re BC ULE, 1444 4. 375%
Welltower, Inc., REIT  USD WT,154  33,565,1%  0.1B  15/pi/70%8 UsD 8 077, 000 426,176 0.02
Western Union Co. (The) UsDh BDE, 280 ].]., ?].3, Il 0. 06 10L1TTR BOULE, 1444 3 5%
Weyerhaeuzer Co., REIT 15D 463, 4 13, 457, B6B 007 5/02/2029 ' uzD 2, 096, 00D 1, 606, 237 001
i;l}:”ms Cf’?' IM-RE(;‘E} Ezg ESE ggg ;g‘;gg ;gé gi; 1MLTTA BCULE, 144446 15/10/2030  USD g, 676, 000 B640,566  0.03
arey, nc., ' L bat, . bthatasea il Corp., 14449, 75
Tun China Holdings, Inc.  HED 109,400 57EL LM D.03 wm;gzﬁl P UsD 750, 000 744,63 0.0
" _2.806. 694431 1505 e gt iz s/ USD 318000 LETLET  DOL
%;&;ﬂz_ﬂ UPT— 134 D44 S04 o aarreal 416 14032021 USD 140, 100 120,508 0.0
H il ) VB -
st S R RIS o743 115,988 50.70  Bank oflova Scotia [The) L. 3% USD 160, 000 131,261 000

15/08/2028
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Batk of Nowa Seotda [Thel, PN 3. FRSK Hasonite Interrational Corp., 1444
Sy UsD §, 015, 000 LI D02 e UsD 3,457,000 297,470 0.02
Bark of Mova Suatia [Thel, M 86254 NewGold, Tnc., 14447.58 15/07/2007  USD 1,452,000 L1T7, 86 0.01
a0 ISP 4000 &AL D02 o han als Corp, 143758 USD 12,400,000 1L,75% 54 006
Batk of Nova Swtia (The}, FAN 4.5 USD 5 B3, 000 5 0 715 003 1106/ 204 R et '
Perpetual e (bt ' WOVA Chemicals Corp., 1444 5%
EI‘P skt ios. Do 6455 L/05/ 125 UsD 8, 363, 000 306,120 004
ausco ealth Cos., Inc., . ‘
oyt UsD 34,672,000 27,625,446 0.4 m}a Shemls o, 14828 I -
Bausch Health Cog, | Inc,, 1444 9% 706/ ot e e '
s UsD 50,576,000 36,500,3%  0.10 ﬁ}ﬁﬁ?&?&ta“ g, 14T - L0000 cenan L
Bauseh Health Cos., Inc., 14445, T T e
lﬁmﬁfuzfl h ’, =D 2,823, 000 1, 464, 144 n.oL E;EZ}ZE;ECMIJ" 1444 3. 875% D L 041, 000 837,433 -
Bausch Health Cog. | Tnc,, 1444 5
/0172028 Ush JBLO0 - Loeder 0.0 g’f;’fz};tzgc“”" A D08 e 3,700,000 LO3GM0 D.0L
Baugch Health Can., Tnc, 144 4 8758 A
0160 ush LLETOW 610 D03 ?&ﬁsggﬁmnm (., WA LLR e 7,455,000 6,757, M0 D04
Bausch Health Cog, | Tnc., 1444 5% A
15/0/200 usk 4 B0, 000 het e 0.0 Eﬁ;iﬁ%ﬂrlnm rp, BHEER e 1, D45, 000 Bl1,485 000
Baugch Health Cos., Inc., 1446, 2% .
ey UsD 7, 258, 000 BBL M DL Quebecor Bedia, Inc. 5.78H o L4800 104066 005
Bapihilealthlop, Tnc., WARIR e, 13, 529, 000 B,731,685  0.03 éiﬁtfhuile);zllnnzi.lctimeer Tc., 1444
50/01/20%0 P et : i Fo e usD 3, 293, D00 LUl 0
BaugchHealth Loz, Inc., 14445, 2% ;':Fm sz e 1444
b TR UsD §, 832, 000 3,163,969 0,02 Togers Conmunications, lnc.,
ésmtzrzuEs; o e .91 15/03/200 UsD 180, 000 148,211 000
aytex Energy Corp., 3 Comigati
D1/ EnET UsD 10, 163, 000 108,116 oS mr; % 151,}:(?3?2&0{;2' fnc., 71, UsD 10, 595, 000 5,001, L6 0. 05
Bowhardier, Inc., 14447, B75% P
L 5D 5, 930, 000 5, 392, B3 D03 Superior Flug LF, 1444 4.5%
éimyzn[}zl? i T 15/03,/2020 UsD 3,404, 000 3,748,%7  0.0L
aiog Glo \ . I
605025 UsD 2, 6L, 000 2,454,087 001 EFE;Eug;mnwn Bank [The) 4.608% o 135, 000 15760 0.00
Gnera, Inc., FRH . T0% 16/06/2006  USD 3, AL000 33,590,380 00T Tumate-Daminicn Bk (The), FRN
Babridge, Inc., FRN6X 16/01/2017  USD 5, 778, 000 495243 003 g e ai/10/m0 Usp 15,225,000 18,750,878 D10
Blride, Toc., P 579 1500/208)  USD 2,477,000 18,142,888 0.00  Tyanscanada Trust FRN . 575
Bbridge, Tnc, N T.E® 101285 USD 10,696,000 10,842,370 0.0 15/08/2076 UsD 5 547, 000 4,517,508 0.0
Federation des Caispes Desjarding du Transcanada Trust, FEN 5. 5%
UsD 10, 587, 000 D, 886, 516 0.08 ' -
dihec, 14444558 250B000T 15/00/2070 UsD 25 630,000 20,600,002 011
Garda World Security Corp., 1444 Vernilion fnerey, Inc, 1444 B.27EY
4&25; 15.-"32.-"202]‘ usD 5. za?u o 4‘. 334. i .02 Ulmﬁ"‘zuw =D 3, 493, non 2, 994, 263 002
GFL B ironmental, Inc., 1444 4,25 Videotron Ltd,, 1444 5 375%
LGRS UsD 5, 158, 000 R sycho USD 12,302,000 11,437,525 0,06
GFL B iroemental, Inc., 1444 579 Yideotron Ltd,, 1444 5, 125%
+ A0k UsD 7, 508, 000 §,015, 506 0.04 ' .
D185 15/04/ 2077 USD 15,200,000 15,466,305 007
GFL Boviroamental, Inc., 1444 4% Yideotron Ltd,, 1444 3, 625%
vk ) ' UsD £, 520, D00 5,486,800 0.03
1/09/2028 ush B, 444, 000 6,805,880 0.0 5 ongp0g
0L B irovnental, Tnc., 1444 4,798 43, 367,174 710
15068 UsD 5, 853, 000 4,701,437 .03
; . . -
OFL Erwiroomental, Inc., 1444 & 5% USD 4,515, 000 3 0L, 068 002 B /_%% _
15/8/00 dwolon Holdings Funding Ltd., 1444 UED 4 957 000 % 810 170 007
goesy LEd,, 44 5,754 0/1520%  USD 531, 000 47,41 000 5955 0Lfr/ma s i '
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Blugountain CUO Lkd., PN, Series Zociete Generale 54, FRN, 1448
O L 1, 00D, 000 WS DDl s USD 5, G6L, D00 4,547,030 002
CARLALE [ OO Lhd., BN A1, T4k Soriete Generale S, FRN, 1444
£ 59 A0S UsD 1, B6D, 000 0 ) Perpetont UsD 22,566,000 17,151,001 009
Energuate Trust, Rep S 5.375% B2 998, 492 43
3/ 23T UsD 1, 872, 000 1,760,227 0.01 — e
Oldkal diuretLessivg (o, L, 14y LwalE Lwnam no DT
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: UsD 13,855,000 12,504,614 006
UHIVLA, FN B 1R 700, 000 g,z g LB/0B/202
Al I I - Teutsche Bank 46, FRV G106 3, 960, 000 LEBT, 45 0.2
Telford OFfshore Ctd. 12§ Perpetual — USD 1, 696, 612 16, BT 0.00 1470772026 (hat [t '
Tranaocean Guardian Ltd., 1448 Teutsche Bank 43, FEN Z.179%
UsD 2, 602, 803 2,464,110 0.01 ' - ,
5,878 15/11/2024 WL UsD £, 130, 00 5,073,805 0.0
Transocean fontus Lbd,, 1444 6, 128 71,905, 467 & 11
DS UsD 8, 540, TAD M6, 38 004 L A
Transocean Poseidon Ltd., 1448 UsD 2 35, 250 2,191, 373 L TAATLE
BL8TEK DI/DL/20LT ALB Gravp ple, Y, 1MAT. 8% o, 7, B75, 000 750,062 0.4
3???5?5532 RobatHL BT ygp B, 800 LEg é:iwﬁnzf dCrowp ple, FR, 144 L -
nk of Ireland brop ple, T,
Teasocean, Dnc.. 1444 7.35% o 16/08/005 UsD 5, 395, 000 5,005,085 0,03
I, UsD 3, 278, 000 3,707,37  0.02
01/1L 3“2: Cimgress ple, 1444 TH 15/06/2008  USD 1, 563, 000 1,024,506 0,00
Voya CLOLED, | PR, Jeries 1614 Yardie Intemational Fi
i UsD 865, 000 GG2, 806 0,00 Jawes Hardie Intemational Finance
OV, 1844 7.404% 181042031 - o WE, 1444 5% 15/01/208 1IED 1,471, 000 1, 264, Ba7 [IIIN
o gea e W19 Tags Securities DAC, 1444 4.375%
oty USD 4, 625, 000 3,874, 756 0.02
Fw— Yirgin Hedia Yendor Firancing Notes
Dunsks Bark &5, FI, 144431708 S s ogp LI B S4B ms O G000 amD DO
1B 025 ' ' 21,52 31 &1
325, 03 1.k}
AFUT
FTEA Intesa Sanpanlo Gpd, 1444 7%
Altice France S L#AB. 138k er o ga gy g g3 pog  A/1L/202 = A 1oL 000 nam e
01,/nz/2027 L T ' 3,502, 76% i 42
Baoque Federative du Credit Hibuel
Sh, 1444 0,658 201022204 UsD 4, 340, 000 3,765,616 0.02 e
Barque Federative du Credit Hubuel Witsuhishi UF] Firancial Grow, Dic.,
4, 144 0,998 0400202 ush DELOD 2 ss 0L R USD 200, 000 162,214 0.0
NP Paribas 54, M4A D B IB/10200  USD 5, 708, 000 4,004,360 002 it Finawi
8P Paibas S N 1444 4, 1054 zlzﬁ?ﬁﬁﬁlzgw' e B e, 2, 260, 000 L3000l
woyms UsD 4,120, 000 3,07, 748 0.02 Lk i —
ippon Life Inpurance Ga.,
EFCE 54, 144 3.5% 23/L0/2027  USD £, 030, 000 BOBT T 003508 1671020 ush £, 303,000 §832,462 003
BPCE 54, FRN, 1444 1. 652% -
06/10/3026 USD 15,5000 12,0248 007 ;f;ﬁ;;gl“aﬁeutlwl b. Lo 20% oy 265, 000 WLEE 000
Credit Agricole 54, 14484, 170% WiversalE i
1 usD 5, 605, D00 4,005, D65 0.0% iversal Entertainment Corp., 1444
Credit dgricole S, FON, 144 4.7 S0 5 647, 000 6, 404, 113 003 10,074, 764 00
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ddient Global Hold ings LEd. , 1444 8lfa 5AB de OV, Reg 5 6.675%
' ) ' usp 1,441, D00 1,312,80 0.0
49758 15/0/20% usb L0000 DG EE D08 ey
_ O.G3H8 G0 g;}"};;}fﬁ%ﬁ“ O Reg. 5, B 1038 LOL0 000 LESEEE D.0L
UTUE; d gi};;;g;;aue“cms 4558 qpep 50, 000 597,470 000
Roval Caribbean Cruizes Lkd,, 1444
11.5% Ul'{w[{zmﬁ UsD 9, 740, D00 B, 770, 436 0.0a Petroleos Mexicanos 4. 25%
o1/ usp 1, 540, D00 L710,728 0L
Hoval Caribhen Cruises Lid., 144 UsD 11, 46 000 11, 133, 565 0,06 11}5 Dll 202; i 6 B75%
11.62% 150842020 v v : D:}E;;;EEE EXLCENDE 6. USD 3, 208, 000 2,861,767 0.02
Hoval Caribben Cruises Lbd., 1444 )
2,258 15/01/2029 Ush 6, 192,000 BBLE6 003 Petroleos Mexicanos £.40% .o 500, 000 T0EEE 00D
23/01/ 2027 ' '
fopal Caribbean Cruises L., 144 o, 7,002,000 6,756,713 D04 Petroleos Mexicanos 5. 35%
0,258 15/01/2029 e R : 13/03/3333 BRIEANOS 2 usD 4,550, 000 3,593,520 0.02
_MIRIE BT leesHericansB ISR USD 3 380, D00 2,406,684 0.0
PR R g;}ﬁf};;iﬁue“cms 5886 e 4,339, 000 L9L5 00l
&ltice Financing 54, 444 5% T M El oW
B UsSD 314, 000 4,52 0.00 0, .
i;;;gg"ﬂmmm AN ey 19,884,000 14,303,865 0,07 AT
hlena Nederland Holding BY, 1444
usD 14,473,000 13,085,360 0,07
fg%l‘ﬁjs;na”rlces LA e, 550, 000 BLESS 000 0 151220
dnl Lusshous B oo, 540 [ooperatieve Rabobank U4, FON, 1444 USD & B0 000 3743 168 00
14t .12 V04208 § " s 400,000 3,009,759 0.0z L98R I5/iefaar o v '
AR Dtercational , 144 § 625 3?”?“”“ btk (L4318 g 410,000 375,78 002
15418/2026 ’ vsD w0, 10 a0 L0 u;ﬂg aﬂf's Rahobank U4 3. 75
Cperatleve DA, f
Gunra lorte SO, Fog 55196 o S T s usD 1, 344, D00 1,711,350 0.0l
15/ 08/ 7034 I I Deut sche Telekom Internaticnal USD 400 000 441 037 0o
Intelsat Jackson Holdings 54, lddd Finance BY & T5% 15/06/2030 ' ' '
UsD 47,305,000 39,676, 347 0.2L :
5.5 15/0520% GeoerkoDutchBY, Reg. 53.85% . LLL000  L7ORET N0l
Hallinderodt It ernaticoal Finance ¥, 25,03/ 2026 o [t '
UsD 17,500,000 13,909,051 0.0 _
W4 1L W 15 /R Sensata Technologies BY, 1944 5% 1D 300, 000 %56 437 000
Hallindsrodt Tnbernatiosal Finance ¥, HA10/200 ! ! '
UsD 4, 18, 000 3,007,20  0.0L .
444 108 15/06/2059 Senzata Technelogies BY, 1444 4%
usD 5,104, D00 TA4RL UG D04
Wexa Regources 54, Reg, 5 5.370% 15/04/200
Usn 1, 450, 000 1L,7e, 54 0,00 .
T Sesata Techeologies OV, M44 537
o usD 3, 785, D00 3,097,418 0.0
Telecom Ttalia Capital Sk 6. 375% 0% s
Uso B, 641, 000 7,302,073 D.04 )
157112033 FC Broadhand Finco BY, 1444
o usD 591, 000 465572 0.0
Telecon [talia Capital 54 6% 15D 5,477 D0 f7IL 1 004 4, B75% 15/07/2031
30/09/2034 R ofeb % PG Holding BV, 1444 5.5%
o usD 1, 585, 000 L3l 406 0l
Telecom Italia Capital 34 7.721% =D 3 %70, 000 2 BT 067 Ll 15/01/2028
1H/06, 2038 e E ’ 37 356, 467 2%
Trinsen Watewials Gperating T4, 1444
s UsD 2000 15,730 008 .
Trinsen Waterials Gperatirg T4, 1444 INE Bark ASA, FEN, 1444 7. D65%
5 228 0UbeED UsD 5, 328, 000 G R N Ay i usD 5, 280, D00 TAT5 W 004
__ 112163 488 UG Bark A5, R, 14441 12TR @\ 7, 797, 100 B448,622 003
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4,003 192 [
P —_—
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Reg 54,5758 510502050 Credit Suisse Group 45, FRY, 1444 UsD 2 540, 000 7 891 457 0.0l
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UsD 1, 628, 000 1,634, 1% 0.0
01/02/2026 IBS Group 4G, L4444, 125% o) 5585000 G OLGELZ 003
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n/0s/a027 e Y ' 7038, 2% {1 M
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18. 551, B3 UAl] Barclays Bank nle, FEN 1. 8%
N /12770 EUR 3,000, D00 3,000,000 0.02
TTEUE Intervational Game Tedmology ple,
Eskon liegs 30 Led, Tes SB% e, L7000 1,507,063 0.0r 144 6.5 15A0/a00s = PARID SR LE
06/08 /12 Y o : Tntermational Game Technology ple
7507, 063 G 5.2 150120 1IED 2, 063, 000 1,785, BA0 [IIIN
Taguar Land Rover dutomet ive plc,
AR 484 1156 15/10/2008 USD 450, 000 390,486 0.00
Allied Universal Heldes LG, 1444 1sD 5 255, 000 3, 455, 906 0Ol ﬂj.yal_ty Pha?na ?lc 2 1% 03/ USD 135, 00D b5, 710 0. 00
46296 01/06/ 202 Virgin Media Finance ple, 1994 5% - 2 573 000 L 780, 074 0oL
Allied Universal Heldes LIC, 1484 15/07/3030 S B '
UsD 4, 683, 000 3,626, 045 0.02 o
4 B0 017067300 Yined 0Z UK Financing I ple, 1444 USD 400, 000 306, B 0. 00
dnerican dirlines, b, W44 5.8 4, 75% 15/07/2021 ' ' i
UsD 14,166,486 12,707,377 007
200472026 1 % Vodafone Group plc % 30/05/2038  USD 265, 000 220,188 000
American Airlines, Inc., 1444 5.7 Vodafene Group ple, FEN 7%
. UsD 12,849,381 10,090,735  0.0G e USD 8, 379, 000 Tee T 00
Ardagh Hetal Packaging Firance IS4 Yods fome Group ple, FR 4 125§
LLE, 1444 65 1506/ usn 3, 533, 000 Ll 002 /0l usD 11, 325,000 84,88 004
Avdagh Packaging Firance ple, 1444 Reir Grom ple (The), 1444 2 2§
& I8 1508775 UsD 2, 725, 000 2,05, 0.0l s/ USD 7, 233, 000 1954565 00
Ardagh Packaging Fivance ple, 1444 T T R T
5258 15/ UsD 20,761,000 14 696,207 0.0B 338, -
f‘?;;alg?fﬂ;}rég;““ms W ey 8, 087, 000 105,35 D4 TAUD
1 130 Medical, Ine., 1440 3. 875
fé%;;;é}zlﬁuhal LP 14625 o Bz LS LTSNS UsD 5, 178, 000 4171, 143 002
- Milwm, he, M4 1851003200 USD 245, 000 175,176 0.00
Clarios Glohal [P, 144A 856 0y 11,252,000 10,327,405 0.05  dhercronbie k Fitch Havagenent (o
151572027 vels vaely TR Y0 t " USD 1, 004, 000 921,026 001
Endo Dar, 1444 58785 15/10/02¢ §  USD 1, 573, 000 LI UL L ¢ N SerissZDHEL W
Bdo Dac, 1934 9.5% 30/07/ 000 & USD 7, 770, 000 1,026,807 0.00 mﬂsﬁbmﬂmes UsD 545, 734 536,331 000
EndoDac, 1444 B% 30/06/2028 §  USD 5, 181, 000 266, 597 0.00 &'EFCTW I, Suries 2004-0FT3
Hortalife Nurition L, 1864 LEVS o 2 354, 00 LU0 LOL N 4s B UsD 32,465 76,085 000
OLAB0s Acad ia Healtheaze Co., Inc,, 144 5.5
llf;;g;;;uilﬁnam S, BT 7. 07,000 2908 LIl oguiae USD 7, 268, 000 §,468, 60 0.03
WA g Celifeltante, T, MR 5, 838, D00 5,032,000 0.03
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i‘?ﬁ%ﬂ? Corp WRAIH  yop pmsom ssmE 004 gllé;;:[;r;,ﬁffailzgﬂdmm' M ysp 4,956,000 3,747,340 002
;EE::E;&_T s D w30 BEL LD ;‘%;;dl[;,;‘;raﬁ‘;f”“mm' Mg Lemom Lo
ifis? u;;aitlgzrirsp'zu??-:uim{:{*[mn USD 704, 078 BLED 000 ﬁﬂﬁrrm mss_m_ o ATy n9ER000 G LA D04
ff??iﬁfﬁfﬁm frue Bty Lz :Ié;;;“&ﬂ?;;;;m e M pen inmgn WG5S0 006
;r:;, ;%&;gsm{m W USD 91, 157 %46 000 ;E?m;rlmmssm B, WS Lo e gmame 0o
?‘E};?’zl;;gde' foe., MASTH e 5,158,000 7,436,600 0.0¢ ﬂ}‘{;ﬁﬁml' e, FAT yep  lgmon nuszm ow
i‘;;;;}:;;g Bligsard, Tne. 136 ey 40, 0o 0,57 0.00 i;;gi’;i&";gﬁ”ﬁﬁf”ies 115D 832 moonm
gﬂiﬂﬁaﬁ”#ﬁmﬁm " USD 5,461,680 LBL5, 88 0.02 ;tllctl;iﬁu;”’lﬁn E.nsl;talﬁjtffffl;u_saﬁ Usp 20,699 15,00 00
A e o R CIC S PURE
;;E;Ecsgs—z W0 USD 418,413 7,854 000 ;é;;_grﬁ;\'erllﬁn ?‘Lﬁl;téﬁ ;fa?aeusaﬁ . 118,430 -
;:iuizitll;ﬁte‘:ﬁfg?slgm R 1, Bl W68 0.00 :tllcti;:gw'emlﬁ%n ;ﬁ;tégftfa?la;saﬁ Ve B4l Ol 5605540 DO
ij’:ﬂﬁgﬁ 1 fﬁ;?atg;ﬂfﬁ;ﬂ;ﬁ&rm%mﬂl UsD 53,152 B, 734 00D
;;;{1&;;:?-2 BAL 5T usDh 304, 001 3o, 6l8 n.on ;;gié;e‘m;?h;s; :'3559;1129;2055 1D 208, 45 172,260 "
;‘ﬂéggt’ lo. 1), 14 L% 10, 329, 000 5,558 004 ;‘é&;{;‘g&”,}’;?;,Trg‘;ta'ﬁf;l?a;sﬂ USD 7,402, 762 1,827,861 0.0
ﬁﬁggt’ o O, W48 o jpwsom sanom 0 i;;ggg”ik?ﬂ ;;UES;,DEE;; USD L815,450 LALLM DOl
?;ﬁ;g;?&;dumm be, B ysp LU 000 L6036 0.01 ;;g:;“fﬁ? T;:g:f;‘;,;;;i; UsD 3,816,180  2,03L54  0.02
#;ag;[egg;;mge st e, Wk 3, 827, 000 3,534,400 0.0 ;‘é;;ﬁé”,lﬁn ?;‘;ta'ﬁf;;a?” USD 5, 827, 840 5,050,573 0.0
m;zgs’;m Devices, Inc. 3908 ey an, o f,600  0.00 :é;;:“&g”flﬁ?“ ;rﬁ“;ta'ﬁf;;aif” USD 1, 825, 185 1,456,460 0.0
i‘;?;;;;g;; s, Toe., 10320 ey 5, 566, 000 BEI6, B D04 :é;;?ué”,lﬁ“ ?"5‘;:'5?;;}2;5” UsD 1, 489, 473 L0454 001
ﬂ?;;;:g;; s Doe MLSer o Lmesn o ;;;ﬂ;“‘f;gmfﬁg e USD LUATOS LalLal oo
i;?gigg;: lon., e, WHABR o gmsow om0 fﬁ;f“a?; [;;10:.;;3552 2R e 284, 590 03,53 0.0
ﬁ?;;f;;;; Gos., Tn, 1 58T ype, 1, 645, 000 1,467,756 0.0 ‘;‘é;;i“tg”flﬁ?“ ;rﬁ“;ta'ﬁfﬂﬁa?” UsD 138, 751 UL 0o
i‘;?;;;:;g; s Toe, WIS o jpamom mLaw 00 :‘é;;i‘gg”,ll;;“ ;r;‘;ta'ﬁf;ﬁ?;” USD 903, 797 683,382 0.00
?;?S;ggg; Gog., Inc., 148 4818 ey 1, 195, 00D 1 fag,am 0.l f}:;f“a;'gﬁﬁf\;;”' Serles 2 gy 47, 47 120,846 0,00
kit Bepurce perstig Partvers e, 843, 000 7. 06p  p.gp  dpermabive Lo drust, Serles o 122, 690 131 0o

17, 1444 1. % 010535

004108 3410 6% 25/05/200¢
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15,07/ 20

- 112 -



JPMorgan [nvestment Funds — Glabal [ncome Fund

R EAMAEZAMEE ()
2022412831 B RA
PEE PRE:
aihd 585
BEH BE B Cfmed B -0 B&(w LEE BE HE gmed B -0 a0
utero Besources Corp., MW LGZR o L, 54, 000 g pop MebDm T BEE LR USD 7, 588, 000 2,393,785 001
01402202 kvis Budget Car Rental LIC, 1444
USD 5, BE5, 000 5,041,456 0.03
Antero Bepouwr ces Corp., 1444 55T 5. 75% 1507/ 2027
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brarkServies, oo, LUASK  ep e e g por B VTE OL/ON/0 o o
00/ bualta Coating Systems LG VA& er ypomn o pastam 00
brches Bover, Inc., 1484 B8 oo 5,686,000 4,160,8  0.0z 3T 1670072023 Y Y '
01/ D8/ 2028 B R ' Balcer Hughes Holdings LLC 3.138% USD 230, 000 181 557 000
Arches Buyer, Inc., 1444 B.125% 0t/11/200 ' ' '
UsD 1, 566, D00 1,026,468 0.0L _ _
01/1%/ 2023 Banc of America Alternative Loan
frdhruck Partaers 10, MRE2TH 2 798, 000 2 ea  nn st Series W04 W' 6 USD 3,417 2,00 0.00
/042007 15/15/ 1046
Arcvock Partuers 17, 1626 o) 7, 724, 000 G 624,561 0.0 Dac of America Alternative luaa
/04208 Trusk, Jeries MMM "B 6% USD 55,520 44 433 000
fronic Corp., 1444 6% 15/05/2055  USD 4, 988, 000 450,35 002 g5/
brconic Corp., 1444 6. 125% UsD 15, 565, 000 13, 662, 208 n.07  Banc of duerica Alternative Loa
15/02/2028 Trust, Series 064 4@ 69§ USD 981, 317 308,182 0.00
dross, Ic, M & NE S USD 1, 193, 000 85,03 0L sgiosiang
‘!'Sh"r; “J";m'}tln Growg, Inc., 144 usD 5, 028, D00 3, 054, BE3 p.oz  Banc of America Alternative Loan
'*-Sﬁ 1871172028 Trust, Series 20065 CBTC &% USD 105, 117 85,887 000
Asmr;\zﬁ.utonutm Group, Ine. 4.8 UsD w03, 000 746, 612 non 25/06/2046
LKL Banc of Anerica Funding Trust, FAN,
Ashury dutomobive Crow, Inc. 4. 7% UsD B, 206, 00 f, 436, 046 003 Jeriep 2W6-4 Cl4LT 305 UsD 455, 400 400, 356 0,00
01/05/2050 /03205
AS, Toc., 1444 462 1505208 USD 2, 400, 000 BB DL g i Radin .
4 ! ER [l g Trust, Series
AssetBacked Securities Corp, Hone W W 556 25100 UzD 681, 035 fi21, 663 0.00
Bquity Loan Trust, P, Series UsD B1, 735 S0, 401 0.00 S .
i Bane of dmerita Funding Trust, Series
0M-E2 ‘W2 56 26047200 WL UYL gmm ush 127, 243 1,108 0.0
Assgt-ﬁacked Serrities Eurp_. Home an of Anerica Funding Trust, FRY,
Equity Loan Trust, £, Series 15D 828, G50 0066 D00 o mrg 1Y 5 UsD LS 6LL L3R 1Z DOL
0M-ET MR 45T 25/10/20% 0O E
Asset-Backed Securities Corp, Home : :
) 2 Banc of dnerica Funding Trust, FRN,
Equity Loan Trust, TN, Seriep UsD 61, B30 57, B0l n.on - Gyt
Series 2I7-C LA 507 USD 706, 325 f22,560 000
W-EE W 502 TSR0 g . ' '
AL Hone Oroug, Tnc., M 4810 o, 202, 000 520,781 0.00  Sanc of mericaFunding Trust, FRN
15/0/ 202 R Py USD 5, B9, 632 4,746, M2 003
hthene Global Fund ing, 1444 0.95% MU 34025 20172047
' ' UsD 1, 546, 000 8,502,571 0.04  Banc of America Finding Trust, Series
09/01/2004 et USD 53,151 41,785 0.0
Gudacy Capital Corp. , 1444 6,04 W2 W 1 BAYAS
05 20T . ' usD 8, 030, 000 1,425, 332 0,00 Banc of Anerica Funding Trust, PR,
. Series ZWT-5 CHALT 475 UsD 7, 331, 446 1,428,613 001
:TE;}EE‘EM Corp., 1484 8.0 pper, 3, 874, 000 BRL4TT 000 BN
. Bane of Anerica Anding Trugt, Series
i;%;guzgndmg* o, WHASER  yop gm0 15,655 008 meT WP G0 UsD 10,847 36 LW
- . Bane of Anerica Anding Trust, Series
hviation Capital Groug LLC, 1444 USD 120, 000 B, 113 LOD W4 CEL 598 250 UsD 15,007 1, BB 0.on

1.95% 20/09/ 202
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Banc of Americs Wortgage Trugt, Bath & Bodv Works, Inc., 14449, 3755
Series W0-S CHL B 2587087 UsD 63, 338 51, 116 n.on 01072035 UsD 324, 000 324, L7 0.on
Banc of Anerica Worbgage Trugt, FEN, Bath & Body Works, Inc., 1444 6. G255
Series B0M-A AT LAI5Y ush 43, 822 o8, 776 000 Orf10/20m UsD L, 345,000 L, 224, 845 0.01
254"02!‘205} ” Baugeh Health dericas, Inc., 1444 =D L1 006, 000 T 224, 116 004
BANE, Series 2017-BNET BT 30408 9, 254 017042026
UsDh 2, 388, 000 1, W46, 143 0.0 .
15/09/2060 Baupch Health Anericas, Inc., 1444
. o Uush 15, 243,000 310, 420 0. 05
BANE, FON, Series 0L-INED D7, 14 UsD 7 500, 000 5 08 174 0.03 B 5% s
5, 07% 150672080 e e ’ Baver (5 Finance I1[LC, 1444 4, G25%
. o Uush 280, 000 227,672 000
B, Series 20U0-GHT D, MM o L 715 000 L1047 Ll /06208
2, 1084 15097060 e L ' Bavview Firancial Revolvitg Asset
BANE, Series 20U7-BRD DT, 1444 Trust, PN, Serdes 20054 A1, 144 TUSD 1, 627,278 1,424, 505 0.0
o 1511/ UsD 2, 00D, 000 T
B, Series BB T, 144 5% S Wrtgage Trust, AN T, 144
15117061 UsDh 1, oo, 000 580, 360 0.00 L1850 UsD 2,000, 00D 1,389, 66T 0.0
BN F, 1444 3.94% 15/09/2060  USD 1, 676, 000 BLL, 527 0,00 BRONG Mot gage Treugt, TR, Series
Banle of merica Corp., FRN 0.81% MMA-TALL (B, 1444 6, 313% UsD g 000, 0o 4,301, 0BG 003
2102004 UsD g, 360, 000 7,507, 003 0.04 AT
Banle of America Corp. , FRY 3. 458% Beacon RooEing Sugply, Iac., 1444
LR/ UsD g, 180, D00 7,466, H26 0.04 458 15/11/20% UsD 1, 114, 000 97h, 208 0ot
Banlt of dmerica Corg. , FRNO.981% Beacon ReeEing Suggely, Inc., 1444
25/09/2025 UsDh 8, Thh, 000 T, 545, 544 0.04 4, 125% 15057202 UsD 300, D00 234, D62 000
Banl of America Corp., FRN 1.53% Bear Steamp ALT-4 Trust, FEN, Siries
061212005 Ush 13, 705, 000 11,833, 228 0.06 < T 510 25 ush 491, 373 437,355 0,00
Banl of &merica Corg. , FRH4.927% Bear Steamy ALT-4 Trust, FEN, Series
DI UsDh 2, 670, 000 2,468, I 0.0t WD W 46 B0 UsD 106, 747 162, 330 0,00
Banl: of dmerica Corp., FRN 1.653% Bear Steams Az seb-Backed Seourities
/0300 UsD 3, UL, 000 LA DOL o  Series MO AT USD 125, 152 112,640 0.00
Banli of &merica Corg. , FRH 1. 7348 4,55 25804
wmfanan Usb L, 105, 000 06, 382 0.0 Bear Steamy Asset-Backed Securities
Banl: of dmerica Corp., FRN2.570% Trust, P, Series i1 W' 5484 USD 28,048 a1, Bit 0,00
210000 UsDh 430, 00 aLh, 733 0.00 WL
Banle of &merica Corp., FRH 4. 375% B Steamns 45 set-Backed Securivies
11/13/2164 usb % T60, 000 BB DOl Series ORI W usD 385, 762 358,200 000
Bardk of America Corp., FRY 58756 5,238 25/ 12/ 55
Pergetual UsD L6, 865, 000 13, 918, 512 0.07 Bear Steams Horbgage Funding Tnust,
Bank of fmerica Corp., FRN 6. 1% 1SD 3, 419, 000 3,171, 970 002 P, Series 2074 141 4BW UsD 2,000, 826 1,735, 583 0.0
Parpetmal B
Banlt of fmerica Corg. , FRNG.120% BellRing Brands, Inc., 1444 TH
3110164 UsDh 335, 000 ana, a2h 0.00 1503/ 2030 UsD 4 789, 00D 4 334, 034 002
Banle of America Corp., FRN 6. 25% Betchriark Worbgaze Trust, PN,
Purgetual UsDh 13, 454, 000 13, 119, 967 0.06 Series BT T 4, 518 1507051 Uush 1, 432, 000 1,523, 402 0.0
Bank of fwerica Corp,, FRN 6. 3% Benctrark Worbgage Trust, Series
Perpetml UsDh 21, 804, no0 20, ME, 405 011 WEEL T, WA 275 1501060 UsD 2,670,000 1,624, B74 00l
Bank of nerica Corp., FINE.5K ey e 00 1w o0 Doy Slohl e, M4STE 18,315,000 16,480,000  0.09
Perpetml 15/07/ 2026
Bark of New Tork Wellon Corp, [Thel, Berry Fetroleum Co, LLG, 1444 7%
FAN 58348 250,205 UsD 137, D00 133, 071 n.on 5010 UsD 1, 148,000 U8B, 135 0ot
Bark of New Tork Wellon Corp, [Thel, USD 16, 187, 000 12,873, 240 ngp B Fiver Steel 1L, 1444 6.625% USD 5, 282, 000 4,737,683 003

FRN 4.6268 Perpetual

HEGER
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Eiogen, Inc. Z.25% 0L/05/2030  USD 146, 000 11,072 0,00 Caesars Batertaimment, Tnc., 1444
Black Kni ght InfoServLLs, 1444 2. 125% 01072021 usD 5 185, 000 HT76, 06 0.3
UsD 4,212, 000 3,450,057 0.02 .
TBE D1/19/2088 Caegars Batertaiomeat, Tnc., 1444 =D 5 117 000 % 503 40 00
Block, Inc. 5 5% 0L/06/2051  USD 3, 166, 000 2,867,258 D01 4.625% 15/10/2029 " R '
Blonin® Brands, Inc., 1444 5125 [aegars Resort Collection (LD, 1ddd
b UsD 700, 000 BILES L s USD 1, 735, 000 1,586,408 0.01
Flue Racer Midstream LLC, 1444 California Regources Corg,, 1444
T B 15/12/2025 UsD 3, 278, 000 BT 00 UsD 16,843,000 15,058,102 0.0
Elue Racer Midstream LLC, 1448 1sD 3 R4S, 000 3 omp g ppp  GlbineCup., M S2N0L0GEE  USD 4, 778, 000 4,254, 243 0.02
.62 15/07/2020 o o " Calpine Corp., 1484 46258 o L500,000 LB I DOl
Blueling foldings, Inc., 1444 6% 01/02/202 A R '
UsD 87, 000 f52, 061 0.00 !
15/11/2029 Calpine Corp. , 1444 SR 01042031 USD 3 125,000 2,449, 096 0.0t
Boise Cageade Co., 1444 4.575% Cagital e Financial Corg., FRE
DL/ E03 ush L, 116, 000 T v vty usp 13,635,000 12,226,042 0.0
BoozAllenHamilton, Inc., 1444 i T
a1 DV 2l 1D LWLOW 4086750 0.07 ﬁi;éluﬁ‘: Prawil Cop., BNESR pen jppmmom 120,122 006
Bang A1 len Hamilton, Tac., 1244 46 Camiival Pol dings Bernuda Lhd., 1444
BT 009 sk . 481, 000 LG4 0.0 10,4758 010521 UsD 4,279, 000 4,101,085 002
Boston Progerties 1P, REIT 2.45% Carg. com, Inc., 1444 G 375%
AT Ush &, 000 8,0 000 DL/LL/208 UsD 892, 000 B26,322 0.0
Boyd Gaming Corp. 47 0/1¥203F  USD 4, 851, 000 LBIOB 002 Lyl hane Soluines, Toc., 1444
¢ b USD 4,717, 000 4,111,038 0,02
Bome UGA, Inc., 1##h 4750 0o 7,323, 000 §,120,033 0.0z W IO
15/05/2029 Catalent Phama Solutions, Inc., 1444
Braemar Hokels & Besorts Trusk, FEN, 5 15/ UsD 4,012,000 1, 485, D06 0.01
Series MIBTAHE T°, 144151258 USD 1, 500, 000 1,570,108 0.0L -
15020 %DH;}E?Z’;ES UG 1HAS L6 e 67,850,000 59,335,600 0.3
Brink' sCo. (Thel, 1444 5 5% -
1507/ 2025 UsD 4,155, 000 3,826,071 D0.02 g?gnHzD/ldelzr;es LLG, 1444 5% oy 50000 A1 B 02
Brink' s Co. (The), 1448 4.525% :
50 mE UsD 12, 002, 000 10,287, 2% 0,05 gﬁnlglz%lz:;zs LLG LA 59756 o 15, 818, 100 1500497 007
Brundage-Bove Concrete Punpitg 00 Holdings LIC, 1444 4 75%
Holdirgs, Tnc., Meh G 002205 o0 RO L USD B4l 6 ISEM Ll
Buckeye Partners LP, 1444 4,120% -
Py UsD 7, 570, 000 7,054, 476 0.04 ﬁu}s[j}zilsggs LG, 1488 8% 6 320, 100 LEETT 003
Fuckeye Partners LF, 1440 4, 5% -
D1 2 UsD T.800,000 6466 02 0.0 %ugféglﬁ“ UG, R &2 yon yarmsonn 30,5607 017
Buckeye Partners LP 3. 35 :
01/12/2076 UsD 4, 670, 000 3,005, M43 0.02 %n];}zglaggs LG, 1448 & 758 o 3 330, 000 TEILEL 00l
Buckeye Partners LF 4. 125% .
0L/12/2027 usb 425,000 LB 2 0 g;ﬁégﬁgs UG, 148 425 e 10, 125, 000 0383 LM
Builders FirstSource, Inc., 1444 5% .
01053050 ush BHLOW 51300 003 $1:$53EECTM:tﬁgﬂfuffiﬁlazig UsD 731, 000 566,727 00D
Buildets Firstiuwee, e, WHADBE e B, 33, 000 B30, 877 0.03 OO Martgage Trust, PN, Series
nfefne WIE T 43198 1112050 UsD 1, 370, 680 1,081, 130 0.0l
Builders FirsSoures, [uc., 1444 B.1754 T
UsD 7, 156, 000 6,200,200 0.03 (0 Wortgage Trust, Seriep 2007-D3
1506/20 T 82 USD 5, 100, 000 L0578 00
Cable One, Tnc., 444 45 15/14200  USD 1, 7L1, 000 LB DLt Series T0LT-D4
Caegars Bakertaioment, Inc,, 1444 UsD 5, 190, 000 4,743, 867 D05 D, 144 53§ 10/05/2050 UsD 1, 00D, 00D 90,570 n.on

. 25% 01,/07/2025
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U0 Hartgage Trust, Series 2017-C05 Charles Schwah Corg. (Thed, FRT4%
T 14 5 3 157200 UsD 2, 026, 000 1,345 a0 0.0 Pergeual UED 21, 564, 000 15,801, B56 008
M Wortgage Trust, FRN, Series Char les Schwah Carp. (The), FRH
WD T, W4 B WL UsDh 2,000, 000 1, 363, 282 0.0 5. 375§ Parpetual UsD 8 033,000 7,348, 137 0 04
CORE Suokey Bover, Ine., 144 6.7% Chart Tndugtries, Tnc. , 19447, 5%
L5072 Ush 12, 555, 000 10, 180, 142 0,05 B0 UsD 3, 781,000 3, 0o, 217 002
CDW LLC 5. 5% 01/12/20284  USD 1, 465, 000 1,363, 524 0,00 Chart Tndugkries, Toc., 14449, 5%
CDW LLC 4. 25% 01/04/2028  USD 16, 731, 000 14, 433, 742 U B3 13 4 UsD L 822, 000 L 363, 121 oo
CIW LLG 3. 25% 15/08/2028  USD 3, 058, 000 2,459, 361 0.0 Charter Commuiications Ggerating USD w0 00 BT B0 000
Cedar Fair P, W44 5. 5% 010572025 USD 3, 200, 000 2,854, 073 0,02 LLC 2. 25% 15/01/200 ! ! )
Codar Fair LP 5,25 16/07/2029  USD 5, 548, D00 466,207 002 ChaseFundingTrst, ST, Suries 0 153,581 saEs 0w
Cengage Learning, Inc., 1444 9.5% W4 T1AR 4.337% 25/05/0001
usDh 3, 712, 000 3,263, 17e 0,02 . .
1570612024 Thage Fndivg Trugt, Series 2004-1 1SD — 510 020 0
Centene Corp. 4. 25% 15/12/2027  USD 12, BLY, 000 11, 269, 658 006 I 4T3 2E05R05 ! ! )
Centene Corg, 4.625% 15/12/2029 UsD 40, 444, 000 4, 712,372 0,18 Chaze Funding Trusk, FRN, Series
Centene Corp. 3.37% 15/02/2010  USD 10, 555, 00D 5,667,510 0.05 004 N 58 60y L0 L, 08z, 883 Ja6 L% D01
Centerfoint Enerey, Inc., PN 6. 15 Chase Funding Trugt, FRN, Series
Dorpetinl usDh 13, 787, 000 13,133, 0. 06 W N5 RALE D58/ = fid, 011 48, 062 0. 00
Centes done Bguity Loan Trust, FEN, Chaze Funding Trugt, PR, Series
Seriep 204 TR 54504 UsDh 283, 407 262, 2558 000 2004-1 TINDT 4.389% 250970003 UsD 14,076 13,983 0.00
25401/2054 [tesse Wortgage Finance Trugt, Seriep
Centex Home Equity Loan Trust, FEN, WESS WY WSS UsD L 151, 270 HL130 0.00
Seriep 20M-C W 42078 UsD 333, TAD 291, 267 0,00 Chase Wrtgage Finance Trust, Series
25/06/2054 a5 WA s UsD 39,283 20, 006 0.00
Centes Hone Bguity Loan Trust, FAN, [hage Hortgage Finance Trugt, FRN,
Seriep 20050 W 4,994 usDh 2, 166, 408 2,022, 053 001 Series 20074 "ML 52219 = 3, Bag, 638 3,401, 083 002
25/10/2055 25/ 06/2055
C etk ex Home Bquiky Loan Trugt, STER, [hase Wbgage Finance Trust, Seriep
Series 20D “WET 6.0 UsDh 206, 407 185, 717 000 NG54 AR BN 2N 1/E6 UsD 677,455 811,210 0.00
25/09/2054 (HEC Loan Trugt, BN, Series 2004-1
et ex Flome Bquiby Loan Trust, STEP, WY, 1444 5 0B 25/0T/E0H UsD 172, 381 158, 557 0.00
Seriep 20D WY 6.26% UsD 360, ThE 34, 672 0,00 Chemours Ca. (The), 1444 5. T5%
o 51/ UsD 15,018,000 16,007, 235 0. 08
Centex Home Equity Loan Trust, FEN, Chencurs Co. (The), 1448 4, B25%
Series D W 5079 UsD 7,807 MET 000 1511/2m UsD SO0 4B HE DD
25/09/2054 Cheniere Bnergy Partners 1F 4, 5% USD B 711, 000 g 197,452 0D
Central Garden & Peb [o, 144 4 125% H/10/2009
UsDh aon, ooo arh, #a n.on .
e/l Cheniere Energy Partners LF 4%
UsD 5 602, 000 4 460,137 002
Central Garden & Fet Co. 5 125% L0 EN3
usDh 13, 571, 000 L1, 870, D66 0. 06 .
VIR Cheniere Bnergy Partaers 1P 3, 15%
UsD 4 445 100 3,312, 053 002
Central Garden & Fet Co. 4. 125% LM/
UsDh 10, B3, D00 B, 323, 633 0.04 .
15710/ 2030 Cheniere Energy, e, 4 625%
. UsD 13,435,000 11,393, 089 0. 06
Cebury Communities, Tnc. 6 75% 15/10/2028
UsDh 63, D00 55, 8o 0.00
/062021 Chesgpeake Fnergy Corp., 1444 5,53 1=D § 525 100 5 BIR. B34 L0
(PO Comercial Morbgage Trust, 0105/ 20% Lo R )
oM, Series MIFCE 07, MM 43S USD 1, 500, 000 1, 346, 508 0.01  Chesapeake Energy Corp,, 1444
011049 5 B75% 0LA0272020 UsD L, 00D, 000 967, 446 oo
CRG Lomnercial Nortgage Tust, e, g.00,00  Lgepsq ooy Desdeelemylop, BAETRyen yoanuny pessmy 00g

FRY BT, 1444 3. 7% 15/03/2050

15/04/2028
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(L Mortgage Pags-Torough Trust, (L Wortgage Pass-Tarough Trust,
Series G- UL B IVWHE  OoC o 10 3, 28 Swiss WOFH W SINIHING O 9,852 EREEL
(EL Hortgage Pass-Through Trust, Chor d Eneryy Corp., 1448 B, 375
Sie 2B 5 @ EoymE VST 1,133, 928 BLE,S07 L0 usD B, L0Z, 000 5,305,450  0.04
[HL Morbeage Pass-Through Trust, Clurchill Downg, Inc., 1444 5 5%
PO Series 200558 WL 4185 USD 193, 820 174,008 000 01047007 UsD 487, 100 hue L0
190252004 CienaCorp., 144848 31/01/2030  USD 7,407, D00 B,193, 87 003
CHL Wortgge Pass Thmugh T, Cinemrk USH, Inc., 14AB.TH o LL7,000 Z0ER 143 0O
PO Series 00435 WL 4.7H§  USD 1, 288, 401 1,003,588  0.01 DL/OG/E0E5
2502/2085 Cinemrk (56, Ine., 148525 o) 4390000 B0 0L 002
Gl Nortgage Pass Throug Trust, 7, 799, B3 s g VOB
PR TIALT 4589% 25/04/204 e [l ' Citigrom Comercial Wortgage Trust,
0B Martgage Pass-Tormugh Trust, M, Seies WP E 417 USD 1, 445, 000 1,193,306 0.01
Series -8 AU 6 WA oD B, 4% 2,26 000 e
(L Mortgaze Pass-Thrugh Trust, Citigrowp Gomereial Wortgage Trust,
FON, Series NAENER CBIE LINE USD 704, 337 5E4, 443 0,00 PN Series MIECC T 4,278 U=D 4, 0o, 000 3,157, 0 0.01
AmfnE 1004/ 243
[ ot gage Pass-Turmugh Trust, Citigrop Comercial Hrtgege Tust, ey 3, 545, 10D 2,325,505 0.0L
AN Series MOGHSED MAC LOTS  USD 1,715, 188 1,981,308 000 BT 414047200
N0 Citigrop Comercial Worbgage Trust,
S ——— M, Seies MOHE T, 144 USD 2, 317, 000 1,785,861 0.01
Sries G W @ maw VP 2, 673, L6t 1,425,793 0.0 E'.M mfgmﬁ -
G Martgige Pass-Through Trust, thgrop Gomereial Wrtgage Tust, oy 3,000,000 2,463,261 D01
Sries AR WP 6 MG D nIREE AR LI S -t._ﬂ?sft;gz/z?wt
(2. Markgage Pass-Tarnugh Trust, tigrog Comercial Wrteage Trust,
Sries 20 AT 6 M OO0 L, B0, 663 BLET LIl Spismirozs T, W4LUE USD 2,000, 000 1,550,530 0.0
1004/ 243
CHL Hortgage Pass-Through Trust, o .
Seiss M0 AE 254 OO0 b 230, 257 65,413 000 Citigrp Gomenial ortgage s,
L Nortgage Pass-Thruugh Trust M, Swie MECT T, 444 52 USD 7, B63, 000 LOT0, T4 DL
BN, Series 200407 W2 L1106 USD 751, 023 Gl oo MBS
1511303 Citigrop Comercial Wortgage Trust,
CAL Hortsee Pass-Tomough Trust Swie WM 07, M4 GIW USD 1, 335, 100 523,942 001
FRN, Series J004-E6 W2 L3S USD 214, 538 g, e02  oon  WwEs
20711203 Elt?gru.p Eurnercl?l Hor bgage Trust,
UL g B Tt Tt e lw SE%:; DIE T, WA 52 USD f, 597, 000 4,325,307 0.02
Series ME-17 42" G 25/13/20% ' ' T WA
AL Mortgage BagyThrough Trust Citigroup Hortgage Loan Trupt, TR,
MBS faF :  USD 178, 115 B2,018 D00 Series BTG LA 33K usD 5, 537, 400 5,005,471 0.02
Series 272 AT R NN e
[ Nortgage Pass-Through Trust, it o Lo Trust. I
FIN, Series 200421 AT 3.77%  USD 459, 552 38,450 p.op Lo kg b s ke, g 11, 594 BT 000
vy Serles 05D M2 55K 2ELLA0N
(L Mortgag e Pass-Torougn Trust, Citigrap Hrtgage Loan Trust, .,
A N - 4,447, 541 2,588,500 0.OL ;1;}05;;;53:0&6 41 .08 USD 247, 773 226,317 0.0
?:;ﬂ?;ﬁflgasf;:?‘"'ﬁ'@;;”;;}mF USD 158, B50 W,08 000 Citigrop borteage Lo T, e,
: M, Series NGB AT, MM 4TEE  USD B84, 576 450,602 00
CHL Mortgage Pass-Through Trust,
. A usD 3, 700 47,08 000 210703
Series 0T-15 M 68 25/08/2087 v
L pass-Th 1 [itigrap Horbgage Loan Trust, Tnc.,
intgge Pass-Trgh Trus, UsD 116, 662 60,860 0.00 W, Seies MUFWE W LMK USD 12,413 10,385 000

Series 200510 W55 2500/200

5055
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Citigroup Hortgage Loan Trugt, Inc., M Widstrean PartnersLF, 1440
PN, Series AOFUPT1 W 5008 UsDh 43, 97 40, 480 000 4 75% 15/04/2030 UsD L, 662, 000 L, 278, 140 0.01
it (X Regources Corp., WA BR ), 3, 514, 000 5,09L,22 0.2
Citigroup, Inc., FEN 0. 7T6% 15/01/2038
UsDh 12, B35, non 11, 600, 808 0. 06
301042024 O Re sources Carp., 1444 7. 375%
. UsD 4, 344, 100 3, 704, 673 002
Citigroup, Inc., FEN 3. 352% 15/1/2031
UsDh 8, 276, 000 7,509, 1M 0.04 .
247042025 Goeur Mining, Inc., 1448 5. 125% USD 7 308 100 L 680, 676 Ll
Citigroup, Inc., FEN 0. B81% 15/ne/2nmm L e )
UsDh 8, 608, 000 7,538, 620 0.04 -
0L/05/2025 logent Canunications Group, Inc.,
o UsD 3,511, 000 2,978, DED 002
Citigroup, Inc., FEN 2 0L4% USD 4 410,000 4§27 318 002 144 5, 5% 01/05/2026
25/01/2026 PR vheh ' Goherent Corp., 1444 W 15/12/2089  USD 12,408,000 10, 026, 722 0,05
El_t]g_rcl.lp, Ioc., PR 5618 /09286 USD 7,800, 000 7,413, 340 0.04 Cointase Glonal, Inc., 1444 5 575§ USD 5, 865, 100 2, 865, 914 002
Citigroup, Inc., FRN 1. 462% 011072028
UsD 475, 000 385, h2g 0.00 .
09/06/2027 [oinbaze Global, Inc., 1444 5 G25% usD 4 047 000 7 737 BG il
Citigrup, v, FM 252 OY1V/2%2  USD 115, 000 B, 62 000 o000 RS rede :
Citigrmup, Tc., FM GEIE Pexpetinl  USD 20,795,000 16,583,380  0.09  Comeast Corp. 415§ 15/10/20%8  USD 290, 000 260,793 0.00
Citigroug, Inc., P70 2% Farpetual  USD 7, 644, 000 fi, 354, 699 0,03 Comeast Corp. Z B5% D1/02F2030  USD 215, 000 174,574 000
Citigoup, The., FAN4, 1§ Perpetual  USD 0, 583, 000 7,785, 432 0,04  ComcaztCorp, 5.5%15/11/2032  USD 100, 00D a7, 622 0,00
Citigroug, Inc., FRY 5% Pergetual  USD an, 114, non 16, 795, 417 0,08 COMN Nortgage Trust, BRH, Series
Citigroup, Tnc., FN 5.9 Perpetual UsDh 1,408, 000 1,353, 664 001 2M4HRSE "B 4 519% 104092047 UsD 6 000, 000 143, 501 0.03
Citigroup, Tnc., FN 5.9 Perpetual UsD 15, 832, D00 13, 768, 048 0,07 COMN Nertgage Trugk, FRN, Series
Citigrogp, Tnc., FN 6.2 Perpetual UsDh 10, 382, 000 B, 316, 200 0.0 IM4HRBSE T 4. 766% 100821 UsD 3 000, 000 2 514, 06 0.01
E.1t.1gmup,. Incj, FANG. 38 Perpetual  USD 0, 629, 000 B, 5Y7, h6R 0,05 (oW Kurtga[geJ Trust, FRN, Series 1USD 7 178, 100 B, 74, 459 003
Citizens Fivancial Croup, Inc., FM 4% UsD 14, 070, 000 10, 600, DT 006 MHACRE 'CT 4 THAN 1000/0049
S 1/215 B e ’ (TN Nortgage Trust, FRN, Series
Citizens Fivancial Croup, Inc,, M 6Y MR DT, 1444 4.035% = 1, 500, 000 1,326, 326 0 0L
Drpetia] UsDh 3, 78R, 000 3,270, 606 0.02 10/05/2046
Citizens Fivancial Crogp, Toc., PR (TN Nortgage Trust, PRH, Series
B, 5758 Perpetual UsD 6, 319, 000 5,413, 317 0.03 MR D, 1444 4.959% UsD 7, LED, 00D 6,031, 623 003
Civitas Resources, Inc,, 1444 0% 10/08/20M7
1510/ 202 Usb L, 075, 000 40, 765 0.01 (OMN Nortgage Trust, BRI, Geries
Clarivate Scimce Bol dings Corp., 1444 MR D, 1444 4, 066Y UsD 2,000, 00D 1,552, 360 0.0
5 5758 007 Ush o, 546, 000 4, 336, 110 0.02 w0130
Clarivate Scimce Bol dings Corp., 1444 (TN Nortgage Trust, FRN, Series
415 01072 usb ELON - AT DDE agns e USD 4615700  3,08L78  0.02
[lear Chanel Dubdoor 0 ldivgs, Inc., 1004/ 2047
1444 5,129 15/08/2027 usb 2L, B4, 000 17, 755, 923 .08 OMA Mertgage Trust, Series
Clear Charered Dubdone eldives, Toc., W4-LEIT D, 1444 5.GETE  USD 14,874,167 11,833,086  0.0G
44 1T 1504208 ush %, %0, 000 6, 788, 666 .0 10/10/2047
Cler Chanel Dubdoor Holdines, Inc., OMH Mortgage Trust, Series
1444 7,54 0/05/2069 ush L5, 16, 000 10, 443, 147 0.05 M4-UBSS T, 1444 3.405%  USD 5, 388, 000 4, 164, 718 002
[leveland-L1iffs, Inc., 144 4625 10/08/2047
01052029 Usp 7, 904, 000 6, 665, 812 0.04 0NN Nortgage Trugt, FRN, Series
[leveland-C1iffs, Inc., 1444 487 MHECRED DT, 1444 4, 206% UsD 1, 00D, 00D 807, o3 000
aLhsR08 Ush 3, 583, 000 2,988, 912 0.02 10/03/ 2043
Clydesdale dquisition Holdings, Io., (WM Merbgage Trugt, FRE, Series
WL B.1% 000 UsD 7L, 000 L R A My L 2, 258, 000 1,78,087  0.0L
C5 Enexey Corp., FRN 4. 78R e, 8,510,000 6,005,407 0.4 oW Mortage Trust, BB, Serles e, 5,500,000 4,268,828 0.0

0L/06,/2050

W5-CRM D 34636 10/0/2048
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20225 12N ARA
MREZ RER
adha b
EEHS BE BACSERE BE (-0 s EEd® BE HE/SESE Bl Q-0 B
(M Nrirtgage Trust, FRN, Series Conduent Buginess Services LG, 1444
SRS D 39196 10/08,2048 UsD 2, 000, ooo L, 507, 578 0.0t 01128 UED 10, 505,000 8,042, 430 0 04
(TN Mortgage Trust, PR, Series Coenecticut dveme Seorities Trugt,
MHACRIG D7 3 B16% 10/10/0048 UsD 2, 862, 625 4,18, 785 .01 M, Series IFR0T C1BL, 144 = 4, 500,000 4, 204, D3 002
(NN Mortpage Trust, PR, Series 5. 1048 250 5
WHACRIT D', 1444 3, 598% UsD 500, Doo 380, 204 0,00 Coenecticut dveene Seorities Trust,
10102048 M, Series BFR0T CUE, 144 UsD 1, 818, 333 1, 687, 288 0.0
(TN Mortgage Trust, PR, Series [ T
MHAFLCEL T 4474 10407 /2048 Usb 6, 466, 000 5,112, 417 0.03 (o Cloud Solutions, Inc., 144 - 500 000 430,430 00
(TN Nortgage Teust, FRN, Series % 15/ 10706 ' ' '
W5-1CET D, 1444 37198 UsD 2, 750, 000 3,070,410 0.0L Coosensus Clood Solutices, Inc., 1444
10/10/2043 6. 11020 UsD 2,521, 000 2,172,421 0.0
(TN Norbgage Trust, FRN, Series Consuneer Loan (oderlying Bond Club
UHACORY DT, 1444 2.963% UsD &, 00n, ooo 1,341, 552 0,01 Certificate Ipmer Trust [ PN, Series  USD 1, 720, 485 1,038, 32 001
10/05/2051 G U, 4 B 46L% 1504200
COM Wortgage Trust, Series (ooper-Standard Autcnotive, Inc.,
WE-ER T, M4 3 10708200 UsD 2, 500, 000 1, 538, 064 0.0t 1444, 136 0L/6/204 UsD 14, 642,000 14,314, 533 008
(TN Norbgage Trust, FRN, Series (ooper-Standard Auteaotive, Inc.,
MHA-LCEE TR, 1444 3, 718% UsD 4, 100, D00 3, 1L, 502 0,02 W44 5.625% 151172006 UsD L5, 445, 000 6, 236, 320 0.03
1010/2048 [arehridge Financial, Tnc., PN, 1444
(TN Mortgage Trugt, FRN, Series 6878 15/ R UsD L0, 007, 00D B, 680, LiD 0.03
WHGCRIE 'R, 1444 4, 158% usD 5, 000, 000 3,614, 078 0,02 CoreCivie, Inc. 8.20% 150472026  USD 13, 761,000 13,220, 659 007
10/02/2049 Gavelogic, Do, M4 4550105208 USD 2, 383, 000 1,713, M3 0.0t
ComGeage Technnlogies LG, 1444 lornerstone Buildivg Brands, Inc.,
&% LE/06/2005 UsD 11, 251, D00 9, 5LT, B08 0.0& 444 5, 1256 15/01/2029 UsD 137,000 an, 477 0.on
CommGeage Technelogies LG, 1444 Coty, Ine., 1444 5% 15/04/2026  USD g 733, 000 7,776, 506 0 04
5% 16703/ a1 Ush L, 364, 000 g8, 677 0.00 Coty, Inc., 1494 6 5% 15/04/2026  USD 2,529, 000 2,281, BLT 0.0
ComuScope, Inc., 1444 6% Coty, Tnc., 1444 4, 756 15/01/3020  USD 4 725,000 3,000, 106 002
01/03/2026 UsD 20, 326, 000 1T, 592, 046 0.0 lountrywide Partnership Trust, F,
CommScope, Inc,, 1444 B 25% Seriep B004-EC1 WE 5.01% Uush 500, b6 477,882 000
0L/03/2027 UsDh 28, DGO, 000 20, 356, B8 011 0L
CotmtScope, Inc., 1448 4, 75% (o1 Conmunicationg, Tnc., 1444 4,35
0L/05/2028 Ush B, 562, 000 7,055, 638 0.04 iz UsD ar0, hoo 204, 402 0,00
Comunity Health Syskens, Inc., 144 1SD 17, 27, 000 14, 72, 158 0,08 me qudw [, 1444 5.55 15/06/2031  USD 3, 543, 000 2,801, 663 002
W 1570528 Credit fcceptance Corp. B G20
. UsD 200, 000 222, 080 000
Comnnity Health Svstens, Inc., 144 USD 5 130,000 PR - 15/03/ENEk
5. 654 150520 . L : Credit Suisse First Boston Hartgage
Comunity Health Systens, Tnc., 1444 Searities Corp., PR, Series WA USD 41,770 3,134 000
& 15000 UsDh 4, 54D, DOD 3, T2, 462 n.02 weLER B
Comnnity Health Svstens, Ine., 144 Credit Suisse Fivst Boston Worbgage
5.2 1505700 ush % 575, 000 B, 835, 107 0.04 Seouribies Coop., PN, Series 2IM-AR3  USD 138, 040 124, 163 0,00
Comunity Health Srstens, Tne., 1444 W% 2504200
4,7 15/ Ush 5 50, 000 4,708, 11 0.02 Credit-Baged Agset Servicing and
Comsbok Resurees, Inc., 1444 6.7% Jecwritization LIC, FRN, Series  USD 242,141 221,534 000
0/ USD A6 BT,000 %068 DO8 ey can e g o3mm 25005
Comstock Resowrces, Inc., 1444 Crestwoed Nidstream Partoers 1P,
318 15/00/200 UsD 5, 074, D00 L0502 s USD 5, 585, 000 4,868,417 0.03
Condor Merger Sub, Inc., 1444 157K s 5, 156, 000 3, 146, 190 0.0 Crestumed Widstream Partiers 1P, USD 9, 830, 000 0, 164, 080 005

15032030

1444 8% 01,/04/2009

- 119 -



JPMorgan [nvestment Funds — Glabal [ncome Fund

B A FESEME =)
2022412831 B RA
PR PR E
hha HH A
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Crown dmericas LLC 4 T9% (5% bortgapa-facksd Pass-Throoh
01/02/2026 usb L, 762, 000 LSS OB DOl oster T, Serias 2D S USD 430, 277 387,927 0,00
[SAIL Commercial Nertgage Trugt, £ 1130
B, Series W15-C1 B 40036 USD 4,000, 000 3,354, 706 0,02 (300 Hortgsee-facked Pare-Throwh
16406/ 2051 Gentificates Tovat, Serias 060 '0' USD 59, 140 41,857 0.00
[SAIL Commercial Mertgage Trugt, 5,55 24/11/2005
- usD 2, 500, 000 3,07, 036 0,00
FRFOCT 4716 157112048 (38 Hor bgag - Backed Pass-Tirough
(SAIL Commercial Mortgage Trust, Certificates Trust, FAN, Series 1IED 141, 245 127,104 000
B, Series M5C4 B L7 USD 5, 000, 000 5,504,024 D02 pEE CRALT 545 S50
15/11/2043 (578 Mowt gage-Backed Trugt, 7N,
C50 Holdings LLG, 1444 5. 5% Series M04-AF6 G4 L5 USD 133, 936 123,842 0,00
Uso f, 984, 000 5,460,315 0,03 ' '
15/14/2027 1510203
G5 Holdings LLC, 144458756 ey 5,875,000 4,466,087 0,07 O NortgageBacked Trust, N,
01/02/2028 Series M04-4F6 41 L9416 USD 540, 056 501,056 0,00
GiC Holdings LLG, LHAT 6 o, 7, 740, 000 4oz ez 00z 1070
DIIDMED_EE (SHC Hortgage-Sacked Teust, Series 15D B0 53 395 786 000
CSC Holdings LG, 1444 8.56  \epjppen om 1z, mmes6  na7 D06 W B 250NN ' ' '
DLIDEIED_EB (SHC Horteage-Backed Teust, Series USD _— — 0.0
CSC Holdings LIC, 1444 5.75% o 1, 501, 000 T B L L S R ' ' '
15}“1;2“9[“ CSNC Mot gage-Backed Trugt, FRN,
CSC Holdings LG, 144 4 5% |0 10, 013, 00 G507, 049 0.0 Series M06-8 (HAL 55316 usp 23,884 AT 0
L5/11/2031 15/10/ 2008
CSC{-[oldings LIC &, 25!1@1.-"05.-“2@24 =D *1-, *1-9]., nnn 3, 559, hdh n.02 [t o CDI‘p. 2 4% 15/02/2030 UsDh ]-Dﬁ. noon 53, 368 000
gﬁ'?n?@rmt Sza_“‘mﬁlm P 54 302 s o CSX Corp. 4 1% 15/11/2032  USD 92,000 80,784 000
LTLctgs (o, 24Tied a ' 1 f . i
LM gmg;“hm LT 1, 422, 000 112,682 001
(58D Hortga Bocked P Tl OVF Pariners LF, 1444 6. 125%
Cartificates Tougt, Series M09 'l USD 1, 449, 646 L19T, 66T 0Ol y5/pg/mns UsD 6 712, 000 5, 638, 761 0. 03
5. 284 26/ 0006 WABS Apseb-Backed Certificates Trust,
G ot facked P Tl AN, Sewis EDRAB AT LB USD 1, 114, 530 850,628 0.0L
Cartificatss Toust, Seriss 12T L =D f07, 373 561, 488 n.on AN
558 L0 N OB dgset-Backed Cortificates Tugt,
0368 Hortgage-Saked PassTarough M, Series I0F1L HE 508 UsD 1,845 LET 0.0
Cerbificates Trusk, RN, Series UsDh 158, 142 147, 2389 n.on A
E:g;_ﬁ; zd‘;a kslj ?P? ;5;05;20?4 (MBS dsset-Bacced Cortificates Trust,
88 DAkl ca3 iTUE Seies MHA0E WY 50D USD 96, 204 88,710 000
Cortificates Trugt, FRY, Series 04 USD 3, 195, 60D L4432 0L ?:}M;;f ' ' '
T .
LSEEH:H@ ok BT MBS, Inc. Asset-Backed Certif iates
. Trgt, BN 4L, 1444 4.8 usD 3, 436, 965 104,22 0L
Cartificates Tout, Serias 019 MU' USD 171, 530 52,606 0.00 "
a0y
556 B3/ .
- Pass MRS, Tnc. AssetBadved Cerbif icates
Gertificates Tt Serien 044 ' USD 59, 361 gy p.0n Dl P Serles A0t WU 4R USD 497, b2t #“seeL 000
06N
.56 T8/ 200 .
(580 Worbeage-Backed Pass-Through a3, Inc. Asset-Backed Corbif icates
Certificates Trust, N, Series  USD 533, 408 e NE 00D ;;';;;m Series a0t WU 4008 USD L, 209,538 LT
OB WD 55 EH0YE0H .
(500 Hortgsee kel e T MBS, Inc. As;et-Eadied EerE1f1mtes
Fartificates Tugt, Sorios M4 W' USD 138, 775 g s opop sk R SerlesE 6T 45 USD La0, 480 167,123 000

£.58 15/ 1320

YN
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M55, Tnc. Apset-Backed Certificates Deutsche Alt—h Securities, Inc.
Teust, PR, Series 2004 W8 400§  USD 63, 140 fl0, 538 0.00  Nortgage loan Trust, BN, Series  USD 32,612 30,6685 000
25{06/0% W1 I 4.918% 54000000
4B, Tnc. Apset-Backed Certificates Diamend Sports Group LLC, 1448
Teust, PR, Series 20045 W8 5.0BY  USD 785, 866 A0 EE 000 53T 15/16/20%5 Usp 10, 506, 000 LaLgss 00
2507/ 0% Directy Financivg [LC, 1444 53754
MBS, Tnc. Asset-Backed Certificates 1508/ 203 UsD 20,777,000 17,427, 753 0.03
Teust, PR, Series 204-BEZ WY USD 32,472 WEE D00 g irati ,
;;;g; 3{:}12;‘;;;:5 Ii;;;;ze;;lﬂnmumcatwnsLLES [ 1D 255, 000 197,070 000
(G5, The. Apset-Backed Cortificates DIEH DBS Corp., 1444 5 25%
Trust, F, Series MOHL WY 5088 USD 329, L5 38,35 000 /132008 usD B430.000  ZZ9GE 6 D12
BiE M DISH DS Corp., 1444 5. 75%
bifits, e, WA 4.RT00FMY  USD 10,075,000 15,007,864  0.0B  p1/12/2008 UsD L0, 548, 000 BlEL T DM
Da¥ity, Inc., 1444 5754 15/08/2051  USD 22, 052, 000 15, 354, GAR .08 DISH DBS Corp. 5% 15/03/2023  USD 29,407,000 7,441, 920 014
I bortgage Trust, FRY, Series DISH IBS Corp. 7. TES DI/0T/E0E6 USD 34,575,000 15,208, 78F 01D
; UsD 2, 000, 000 1,355,308 0.0 97, rado,
WICE T, 444 3,605 1006240 BISH DS Corg. 1,370 BA0T/08  USD 152, 000 100,845 0.00
I bortgage Trust, PR, Series DISH DBS Corp. 5. 126% 01406/2029  USD £45, 000 390,475 000
: UsD 4, 857, 000 3,383,450 0.02 Ty . .
WG 0, A 14 1006050 DISH DS Corg, 5.870% 154117004  USD 67,297,000 55,600,785 0.3l
(6™ Wortgage Trust, FRY, Series DI Hetwork Corp. , 1448 11, 75K
WEC T WS R oD L, 250, 000 L TE 000 Y- UsD 15,540,000 14,991,740 0.0
[CF Nidgtream Ogerating 1P, 1444 i
5156 15/08/2001 UsD 5, 675, 000 5,574,887 0.03 ng:;:tilﬁlerw. e, P43 o B 815, 100 TR L0
DCP Wi dstream Cperating 17 5. 375% i
ey & USD 465000 4021 0.02 g‘::;:iilmml ., ERABEE e BOG4000 748,155 004
[P Ni dstream Qperating 17 5. 6255 Dorooch Debt Hereer Sub, Tnc. . lddd
reer Sug, Ine.,
S UsD 5, 372, 000 5,004, 456 0.03 i UED 5, 257, 000 G086 003
Delel Logistics Partaers IF, 1444 604 Wortgage Lo Toust, FON, Series
7,105 01/06/200 Ush L, 72, 000 Lith s 0.0 eilyieotppibyufe = 3,082, 008 24230 0
Tell International LLG 4, 9% : '
01/10/2026 vep o0, 00 we o ]f;;:)laiszt;z;&ml Ine., MALR e 5, 416, 000 7,504,188 004
Geluxe Corp., 144 2 01/06/209  USD 3,407, 000 LESEE DOl o Ine . 14404 3T
Deutsthe ALE4 Serwrities otteage 15,’015;820;1”' ne AR UsD 3, 392, 000 2,666,552 0.0
Lo Trust, FAY ‘LW 459§ USD 8, 553, 500 6,000,086 0.04
251082047 %Eﬁ;gﬁ" Com., PRS2 e 12,448,000 555,00 D04
Deutsche 4164 Securities Hortgage
S D & Bradstrest Carp, (Thet, 1444 5§
Loa Trust, FAY “LAE 4.519%  USD 1, 557, 670 L2998 001y g UsD 2, 546, 000 2,030,588 0.0
58047 .
Dt acks Alt-4 Seit a1 Wortgags ?;;&I;ad;g“““' oo, 10450 e, 11, B81, 000 5,820,104 D005
Loa Toust, FOY, Series OGS 1 USD 1, B3, 745 LRG0l g brnal Care o, 45,5
. 5604 2502000 yloynhy v R gD 7,990, 000 700453 004
Deutgehe ALb-4 Searities Worbgage Slgewel] Personal Care Co., 1444
Lo Trust, FRM, Series 20003 %40 USD 7,472, 055 SR ML D03 o " UsD 5,467, 000 4,375,067 002
. 1658 2L E:I:lisun International, FEN 5%
Deutsche Alt—4 Securities, Inc. Porpetual : UsD 7,233,000 570027 0.03
Mortgage loan Trust, FRN 0.4  USD 5, 598 5045 0.00 .
250200 Emg;m“ bo, WAESR 3,526, 000 202L,49 0L
Deutsche Alt-4 Securities, Inc, Fabecta Co 1444 B, T5%
Wortgge Loan Trust, PN, Series  USD 4,100, D47 3,450, 16 0.02 P " UsD 1, 500, 000 Lit6,400 001

I006-R1 W 4 TI9 25037205

15/02/ 2030
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R EAMAEZAMEE ()
20224F12A3ARE
PEE PRE:
aihd 585
BEH BE B Cfmed B -0 B&(w BEH BE HE gmed B -0 a0
fg%;/fog“amew 2B e 0, 000 176,141 0.00 ?ﬁ;?};{hldmga be, ENEHE e 1, 881, 00D 1,645,805 001
?;;g;“;f}gfﬁ?m' e M yen oy mzom s e 0B ?’;Fé?ﬁé;;r"”dm UG WIS ey, 7,803,000 L6080 0Ol
f];%fﬂzonlzims' b RS g Horaom 4 EL e 0 ?ﬁffi mil?”f eﬁil;igm UsD 710, 000 B63,205 0.0
Eém T&??;ﬁ?nignzsm IR s sm b 008 ;:ﬁ&;iit Gorp., 164448 15/06/208  USD 3, 630, 000 3,075,214 0.02
i‘;ﬁgg;gf”ldm oo, MBS e 4, 143, 000 3,607,382 0.0 i“;;;;t;%?az;mmt Mo M e 3, 056, 000 L4235 0L
E‘;ﬁg;”ldm o, WAATR ey 10, 787, D00 B 773006 D.05 E“?;;t;;‘ﬁ;“ag;?}m"‘mt Wo M e 2, 267, 000 LTSLEL 0L
i‘;ﬁg;ﬂddm o, 14T ey 15,440,000 12,275,846 D06 ﬁfgﬁ;‘;ﬂaﬁg“sm” W yen 1 non, 049 102,006 0.00
Ell’];gl;zmni;nmmm' LHABSE e 2, 682, 000 7,485,502 0.0L ﬂﬁi?ﬁ'ﬁﬁﬁgi“{m” " e 81, 190, 743 870,22 000
E‘;ﬁ&‘;mml’ be, WUBR ey 500, 000 0,04 0.00 mﬁ I:{[.‘;,f:gmfé;;;iesi(ﬂﬂﬁ W yen w160, 603 734,257 0.00
E‘;EMIE‘;WML bo, WHER e 7L5, 000 BIL, 03 0.00 ﬁﬁﬁ Ianﬁ'jﬂb;;;mm” "y B4, 533,470 1,298,799 0.0
f’;ﬁ;)}z’a’gs“ies' e .78 e 4, 903, 000 4,482,54  0.02 ﬁﬁﬁﬁ'ﬁﬁmfa;;;i“ma W e 74, 0G0, 056 1,257,895 0.0
?;ﬂ;;;“mmm' L 8, 530, 000 7,835, 78 D04 mgmﬁ,&mfaignssmm e L7, 000, 000 657,85 0.00
ﬁ‘;;ﬁ“fzgfﬂ“mmm' T 8, 830, 000 7.420,012 0.4 ﬁ&fﬁﬁm;ﬁmm B 7, 600, 000 434,573 000
f‘;};g;;é;m" RESTR ey 5, 466, 000 450,08 002 ﬁg;'a?;ﬂﬂajﬁm“m e 25,330,000 1,835,652 001
gﬁ;g;;é;m" L3 625 e 5, 972, 00D 4,504,569 0.02 ﬁﬁiﬁ'{,:&mf'a;;;mm“ B e 21,000, 000 1,500,067 001
E;;”;pg;;EIEE;;;EPMW UL ysp 11, 275, D00 5,403,304 %ﬁm’ i O 0L e 3, 585, 000 75033 0.00
E‘;ﬁ;g;”almmm” LR 16, 865, 000 4,718,468 0.02 ﬁ%ﬁ'ﬁﬁﬁﬁmsm” "y 11, 000, 000 330,741 000
?ﬁéﬁ,‘éﬁf;;“wtm“w' WA ey 1, BL5, 000 LG5 0.0 ﬁgﬁﬁ;ﬁgﬁ;{mm” e 14,232,03L 1,150,306 0.0
EF";;;?%??DEP&T”””SLP' W e 5, 060, 000 4,610,900 0.02 ﬁﬁﬁ'},ﬁﬂﬁgi“m” e 25, 266,000 360,32 001
Elc’g:in'ijtn‘}?;n;?”“rsw' M e 4, 185, 000 3,014,407 0.2 :}uﬂ'ﬁﬁ Ia[;';:gmfla;;; st e 30, 732, 340 103637 002
ﬂ:ili?l;‘f;”nggnnmw' W e 7,852, 000 6,308,358  0.03 ﬁg&ﬁﬂmfﬁgmm e 43,870, 000 4,130,862 0.02
?F‘;%Mindl?nrﬁ?;ﬁ”“rsw' W e 4, 050, 000 3,900,185 0.02 ﬁgﬁﬁﬁmggi“m B 17,188,516 LIBBBT 0L
Eﬁ;i'iﬂisfzngmersw' M e 12,217, 000 5,301,148 0.0 ﬁﬁ?ﬁﬁmg;mm*l e 40, 195, 654 3965, 0.02
e T L
Equitahle Finaneial 1ife Glohal USD 3 385, 000 3 163, 404 002 FHINC, 10, PR, Series®155 03 USD 11, 323,422 2 353, 150 0L

Funding, 1444 5. 0% 03/13/2025

3. L% 250572038
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HExE BE #i 8Es8 B o-—n0 A& LEE BE #A#Esd MBE Q-0 Es0a
FHLAC, 10, PR, Series£723 X3 FLKC STRIPS, 10, N 517 1738
L qreh /102000 Uso 10, 351, D34 194,855 L0 usp 3, 004, 376 208,150 000
FULAT, 10, FR, Series 136 X3 RILWC STOCES, (0, PO, Series 34 '3
1 319 /611004 UsD 19, 811, 000 4L 00 e USD 4,053, 603 359,765 000
FHLAC, 10, PR, Series&738 X3 RILWC STOCES, [0, PR, Series 20 '3
o 0138 25/11/4045 Usn 12, 1110, 955 R N iivd UsD 5 178, 514 474336 000
FHINC, 10, PR, Series T2 LY FHL; STRIES, [0, O, Series 30 L'
» 202k 25/61/ 2000 UsD 31, 101, 342 T D i UsD 4, 66, 252 MEBE 00
FIAC Wilticlass Cartificatss, [0 PN, FUL; STRICS, [0, PO, Seriss M0 ML
Sies HEM T 2,288 UsD 5, 300, DD W5,52 DOl LT IS UsD o D84, 258 476,608 0.00
i ALK STOLES, [0, PO, Seris 6 'S0
FLIC I, 10, Seres 4063 - drun oy LG usp 5, 090, 541 PE TR ]
L L5060 o I B 0 w3 W o 15, 754, 071 L475, 94 001
FULAC RENIC, 10, FRY, Series 4097 LB L5080 P v :
i 1Sk §, 262, 33 B05, 150 0.00 ,,
B Lk L5/ fiLA. SOLE, [, B Seriee BB S e 3, 520, 569 348,867 0,00
FHLNC FENIC, 10, FRY, Series 4920 LTI L5 Hoen ' '
) oy UsD 2, 505, 583 BT 000 _
L ah 15103204 AL STRLES, [, O, Saries 16 50 ey 4705, 637 LRI
FHLNG RENTC, IO, PRI, Series 481§ |, TH% (510500 et ' '
i USD B, 026, 414 8,92 0.00
' 1680k 157081046 Fi fth Third Bsncorp, FRN 1. TOTY
AN TENIC, I0, FR, Series 4931 oy usD B, 085, D00 THZL 144 004
e sk 11, 408, 244 1,102,305 0.0
K 166l% 25/12/2049 Fivance Anerica Worteage Loan Trust,
CHLAC RENIC, 10, PR, Series 4420 N, Series 04 W 50108 =D 115, 883 93,658 000
11 USD , 577, 076 B84, 627 0.00 e
FULAC FENIC, 10, FRY, Series 4103 : -
i it UsD 12, 378, 04l 1,336,098  0.00  First Franklin Hortgage Loan Trust,
S 1,33 Li0T204 RN, Series W-FE AT LIS USD z LW
%‘f‘c ﬁlacalj, 1105' ;fﬁﬁ'ﬁuiéms B ep 7, 298, 857 fA3, M8 000 Z5/0B/20M
FI-[LICKéHIC 10, B Series 4103 First Franklin Hortgage Loan Trust,
o 10, FRY, Series TN, Series 04FFS W 4995 USD 323, 587 293,550 000
11 e 1Sk 7,287, 03 B4, 42 0.00 e
F,;[E{[C ﬁlﬂcal ] 1105' fﬂ?f’{éﬂi:ms 8 pep 5, M2, 457 A9, 257 .00 First Borion A ltemative Hortgage
DI 0 B Series 44 Seurities Tost, P, Series 041 USD 1,227, 457 BLLOIL 0,00
el 15}05;504?1“ UsD f, 638, 432 WELE 000 WYL Sy
' ) First Sorison Altamative Hortmee
HINC RENIC, 10, BB, Series 4168 ypory 5, 162, 618 564,084 0.00  Seeuritis: Tout, Seriss MGGFE ML'  USD 4,187 3646 000
561830 15/03/1048 8.8 /1L
FHLNC FEXIC, 10, FRY, Series 4614 ’ .
U 16820 15/09/2046 UsD 4,510,119 501, 428 0.0 zi;;;fﬁentﬂldm. Tnc., 14444% USD 10, 543, 000 5 178, 180 0L D4
FHNC RENIC, 10, ERE, Series 833 ypory 15, 132, 55 1,732,276 0.0 Fiserv, Inc. 3.5%0L/07/2020  USD 270, 000 w0
F:Eucslf;g;glhﬁtfﬁmm "y P, FRY Series 20IFCOL L e 17,760,000 16,130,711 008
B TOLES, UsD 1, 832, 937 1,740,526 001 10,185 /00208 e d :
15, 389% 25/01/2028 FKA, PR, Series 20IF00F “181°
FHLAC STA Debt ok, FRY, Seriss e 3 54, 50 Smos 07 B TV UsD 450, 000 M54 000
I W 16IR 2ot PB4, PR, Series 2OIFCOT “iB1°
FHLAC STARR et Hotes, FRY Seriss 2. 555, 617 29736 LOL B0l 2505000 usD 1, 000, D00 DG0,542 001
D0B-INL WY 9. BR 25007208 DL DL Series 0000 ‘T
FALMC Stacr Trust, FRN, Series pud za}un‘zusz usp 560, 912 534,804 000
INEOME B, 1448 & 6B USD 465, 000 g s
E5/ 10/ 2048 ¢ [ OETLER usD 1,430, D00 B,B4L 165 005
FHLIC TR, I0, £ S1' 173 1 6% E03/2031
UsD 3, 745, 144 BT 000 PMA BN CBEC GABEIEONME  USD B, 075, D00 5,395,150  0.04

1510872044

- 123 -



JPMorgan [nvestment Funds — Glabal [ncome Fund

B A FESEME =)
2022412831 B RA
PR PR E
hha HH A
HExE BE #i 8Es8 B o-—n0 A& LEE BE #A#Esd MBE Q-0 Es0a
FNKS, RN, Series ALC0Z 281 PHA TENIE, 10, FAN, Series 2112-55
5 516 500 UsD g, 5D, D00 DL LIS gt UsD 5, 848, 579 §28,770 000
FNMA, RN, Series MIBC04 ‘22’ MA TENE, 10, FAN, Series 1516
B ook /e USD £, 10, 715 Ik R i USD 7, 688, 025 WL75 000
TN, 10, FON, Series 200-M57 Y MATENIE, 0, FAN, Series 1557
8 UsD 56, 34, 406 BN i g USD 7,043, 003 592,008 0,00
T, 0, FON, Seriep -WIL I foot Locker, Tnc., M4 4%01102088  USD 1,127,000 822,85 0,00
USD 32, 969, 082 1,082,311 0.0 » Ine., : i Lef '
10,9638 210208 FRENF Nort gage Trust, FRN, Series
FNA, 10, FON, Series 2005 12 WG B, 1444 06648 UsD 535, 000 450,584 000
2078 2501/m5m usp 5, U31, 48 T 0.0 /12/2049
M, I, N, Series DHO I FRENF Mot gage Trust, PRI, Series
UsD 72, 548, 43 1,738,305 0.0 ige Trust, £,
134 2511208 NPT 'R, 1444 3793 USD 1,400, 000 1,250,585 001
PN TEMIC, I0, BN, Series 2017-% 25/11/2049
ol USD 17, 167, 105 1,675,965 0,01 _
4571718 25005 AT FRENT Mot gage Trusk, FRN, Series
FWA FEHIC, I0, FAN, Series 2019-20 WHER 'R, 144 66926 UsD B47, 330 74,550 0.0
ol USD 1, 811, 0% 164,%7 0.0 | ' '
B 1.661% 25/05/2049 25/15/ 104
FNAL TEMIC, ID, FAN, Series 2012-75 PR Mart page Trust. I Serd
e USD B, 370, 344 B0, 30 0.00 gave Trust, ER, Series
1518 %0/202 IR B, 144 6305 UsD 290, 938 266,888 0.00
FAG NI, I, FRY Series 20315 I weus oo B/
T 13118 25/05/2043 FRENF Mort gage Trugk, BRI, Series
WA EMIC, I, AN, Series 20L2-128 WTHFG B, 194 6 505% UsD 786, 416 715,180 0.00
o USD g, 628, 95 W0, 055 0.0L . - : . :
W LIRS 251012042 a6/11/2007
FNA TEMIC, ID, FAN, Series 2015-% FEBNF Wortgage Tust, EON, Series
S 1,208 35/06/2045 =D 6, 264, 20 BLET 00 T e "D L930,000 LGB 34 0.0
FWA TEHIC, I0, FAN, Series 2016-17 TR Wirtgage Tust, FN, Series
‘S L6118 35/ 10046 U0 5, 784, 390 T o w0 L, 05, 100 BIZ,005 001
F{TM{(REHIC. 10, F}“.ﬁﬁmesﬂﬂl?-l S0 6, 186, 76 599, 32 0,00 FRENF Nortgage Trust, PR, Series
F;:H EL-ITIEE;R%E 5304_7 — WHADR (B, 1484 4 231K USD 3, 035, 000 2,628,871 0,01
S ésfusfzuf?es UsD 10, 798, 379 1175, 840 001 5A0RI0%
. . § FRENE Nort gage Trust, FRN, Series
N EEMC, 10, FRM, Series20I-1H oy 6, 675, 79 S209 000 MRS B, 1444 6005 USD 234,072 03,88 0.0
3 1.551’ 25}"12.'"2015 25{{12{{2024
f"; Elulﬁtil;]]'zﬁﬂ}ggfsm_m UsD , 432, 653 5D, 447 0,00 FRENFNort gage Trugt, PR, Series
Ak . WEHFG B, 194 60926 UsD 330, 607 206,297 0,00
S z’mu}zuf;m USD 10, 428, 757 B0, 25 000 26/03/20%
M, ENE, T, FAY, Series 201831 FREHE Nort age Trust, A, Series
U wohL, T vul, Jeries UsD 5, 418, 918 W6, 01 000 MEER R 1464 61426 Usp 554, 007 507,252 000
T 18118 25/05/2048 28052005
wn?[lféliohm'fzgg“ WL ey 14, 48, 547 1,528,604 D.01  FRONF Nart gage Trust, FRN, Series
A . WIHFE "B, 144 5355 UsD A31, 756 557,388 0,00
oy il T e JETIES USD 3, 834, 169 W0 000 36/06/20%
T 15118 25/08 M8 .
P, EENIC, I, FQY, Series 201220 FHEAE Nortgage Irust, F, Serles
o EERLy Ty BB JELES USD 5, 430, 362 B0L,420 00D OM3HES 'R 1444 60406 UsD 418,317 369,313 0,00
17 20618 2505202 o5 /2008
?;“f [‘Elmﬁtﬁ’u]]]é:f;}zsglmm'm UsD 3, 600, 828 WH455  0.00  FRENF Mortgage Trust, FRN, Series
NG EHIC. 0, FRY, Series 2007 MIFG B, 148 5. 7096 USD 379, 690 323,132 0.00
S LS T UsD 3, 68, 820 /ML 000 2507700
' . FRENE Mot gage Trust, FRY, Series
FINA TENIC, 10, BRI, 5 eries 20199 e . . -
HELES USD 5, 613, 235 50,44 D00 JGHEE) B 5.OSIE0/05 o 04715 Lo L0

WL 66 25/03/2049
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B EAIMAEHEAME (E)
2022412831 BRA
R R B
héhd héH A
BEE BE #i-fEsd B o-—0 280w BEME BE H#HA-8msd B (0-—n) 2S5l
FRINF Horbgage Trust, PO 87, 1444 Garmett Holdings LLC, 1444 6%
8 2 USD 10, 000, 00D CLE T it USD 3,284, 000 3,507,500
FRENF Mortgage Trusk, RN, Series Gap, Inc [The), 1444 3 625%
WP T, 1444 7, 354K UsD 1, 418, 000 LIB7,148 001 0/L0/202 usD 5 141, 000 SolLwz o 0n
25/ 2049 . .
/10/ . Gap, Inc. (The, LA 3878 B, 000 B34, 692 000
FRAF Mortgae Trut, PR, Series 1SD W3 000 14 455 0o ILAL0/ 20510
W T, LA S8 25000 : ' U Cartoer, Inc, 1444 0L/ USD 7, 265, 000 BG4 130 D3
FOE Wortgege Trust, P, Series Gatrer, Ie., 14 5.605% 1506508 USD 3, 780, 000 308557 0Ol
; USD 1, 808, 000 157185 001 e, + T80, 1484,
W T, 14 115 25 /2050 Gatrer, be., W44 5780010209 USD 3,658, 000 L45H 0
FRENF Nortgage Trust, BRI, Series Gates Global LIC, 1444 5 25§
MEN0 T, 1444 3.920% UsD 3, 700, 000 389,06 002 15/00/20%6 usD 190, 000 lrz.zse 0.0
25/02/2050 GC1LLC, 1440 4. 758 15/10/20%  USD 15,153,000 15,082,777 0.0
FRENF Mortgage Trust, RN, Series General Electric Co., FRN3.099%
IR0 T, 1444 4 3156 USD 2, 100, 000 LEBTOE 0.0l Bergetual UsD 15,505,000 14,204,186 D07
15/09/2050 GEO Group, Inc. (Thel 10, 5%
B Wortge T, EN T 14 /1620 UsD 5,420, 000 516406 0.3
USD 4,131, 280 3,985,171 0,02
9, B06% 25/08/2085 O-TIT Agpare] Group LEd,, 1444 1879
FEEH‘[FMortgageTmst, FRi 'C' 15}"0&"‘1@5 1IED ]., ].].ﬁ, non 9?5,5].2 [IIIN
USD 3,411, 475 3,M0,341 0.0
8,80 25/10/2068 Gilead Seices, I, 1LESE0L10000  USD 715,000 531,003 00D
AT Horbgage Trust, PO D7, 1444 Glatfelter Corp., 1444 4 75%
08 2512/ UsD 20,970,752 13,984,580 012 oy 1SD 4 670,000 1T 00l
FRBF Wortgage Trust, 10 24T, 144 ;
i USD 212,113,036 ™o 00 Eif&;g;;‘mdmgm' MULE e 258, 000 193,880 0.00
FRAF Wortgage Trust, 10 RE , 144 ;
ok USD 72, 723, 801 6 000 g;;g;;;;;mdms’m L 9%, 000 w0
Fremont done Loan Trugpt, FBN, Series Blobal Infrastruchire Soluticns, Inc.,
WM-C W BOOEZ/EM oD 71, 52 8,55 0.0 644 5@ 010609 UsD 1, L85, 000 5,278,568 0.03
Fremoot Hone Loat Trust, FBN, Series Blbal Infragtruchre Solutimg, Inc
D Woemsayam o0 BELIE LU I e USD 5,275,000 3,013,088 002
Fremout: Hone Loan Trust, FBY, Series (lobal Hedical Response, Inc., 144
2008 W' 60198 2505205 ush 61, Bl 5,586 0.0 688 00/ 10720 sty s USD 4,500, 000 3,348,687  0.02
Fremot Qone Loan Trust, FBN, Series Glahal Net L Tnc.. BETT. 1944
WD WP LU T OoC @31 B s USD L30OOD L4190 001
Fremot done Loan Trust, FBN, Series GILPC ital LP. REIT 5. 25
et W 4 S0 GURLE LERAL 00 GEepuellh BITSER gy gmom e oo
iﬁntiiﬁmﬁtﬁ}ﬂﬁj ::;Tﬂlﬂﬁs USD §, 195, 000 5,407,868 0.03  (MACMMortgageLean Trust, FRN,
AN ) Series 2005-4RF 'ZAl' 1MW USD 7, 208, 354 LEn @ 0l
FURLLED LOMULEALIONS JOLES ey 20,005,000 17,110,425 0.0 19/11/2035
LLC, 1484 5% 0L/05/20% A
Fruatier Conmuications Bl dings o htgegt Loan Tt i UsD 247,143 368,523 0.00
USD 5, 385, 000 4,536,867 002 Seies DOHE W 05 1903203 ' '
LG, 1484 6, 758 01/05/2009 B IO E Sorbos AL B
Frotier Conmumications ol dings ¢ St TS usD 4,301, 766 304,840 0,00
USD 2, T80, 000 2,065,997 001 L7478 200l o '
LLE, 1444 6 15/01/2010 DN, 10, A, Series D155 °45°
Frontier Conmumications ol dings ¢ B S TS UsD 3,838,472 208,650 000
e 144 8108 15/08/2030 USD B77, 000 B37, 120 0.OD 17O 200404F
' e : ONW, 10, PR, Series 201780 45"
Frookigr Comunications Boldings (G USD 5, 402, 706 2, 469, 06D 00U LTS 2EeT USD fi, 906, 570 A7, 185 000
£UTR DL W, I, N, Seies WHEF T
Frontier Florida LLG 6.86% o1 51, 100 OLWE 000 L A UsD 7,434,633 R2T4L0 0.0

0L/02/2028
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¥ & Al EESFE R (He=)
2022 12 AR
TRE i E:
% =tk
BEHH BE BR-STRE Bl (o—n) 506 BEE BE BhCSERE B 0-o F50a
ET‘Q’F;UE’U;UR&;:;”S T T @1, 0.0 T:;},IDE*UEME};UTQ”SM'IE ¥ e 8, 506, 363 L4800
T;}smzfujg;t*;nfsm AW e 7, 46, 755 8,719 0.00 T?g’r’l”ﬁﬂ};ﬂ?”m'ﬁﬁ T s 6, 427, 801 MELEL 000
T&F,Eﬁ&%&m PEEE oy womass L4ns 00 T:i’mméom}zsuf;”m”'” e 2,270, 556 25418 0.00
Tﬁ’“mz’uﬂ,gg” WEB W ysp gwaim 5,78 0.0 ﬁ}!ﬂ%ﬁmﬁm WA yep gamem LALEE 0O
oyt s B8 T o amnrw o L o e i & B8 Ty 4610 suzm L
m};nz“u?g;&,;f;” WD ysp 7560 M T 000 T:i}smiuﬁgr;}zsuirsmmm T e B, 166, 543 BLEETL 000
Tﬁ’,;nz’uﬂ,;im Wy 4, 730, 823 458,304 0.00 T:i’r;“éujg’;};uf;”m'% Yoy mowsm Lmam L0
Evgfgsmfﬁjgg};:gzm MWW ysy pmesn LI 00 T:i};luiu;?:}zsuirgiesmw W 40303 @0 o
T;}smzfuﬂf;afym mB T g 5, 335, 033 52,889 000 T:;’r;”zbﬂ};ug”mm T s 3, 763,862 M3133 000
T&,,E’wmiims By 2, 524, 069 2,78 L.00 ?ﬁ}&ﬁmf”s AN ey jgwmen Lsnes 0n
B ®ousp o ommes  LwLI® 00 e T ysp luesLEss LOGhas 0.0l
L I B B L L L
T&,Eﬁ&?‘ﬁ?ies MW E e 5, 271, 071 9482 0.0 T?ig”ﬁuﬁ?ﬁ};ﬂiﬁ”mw W s 4, 708, 540 1B3HL 00D
T&,,Eﬁgi?m Ty 6w W47 L0 T:;’r;“éujg’;};uf;”mm Yoy e Lo Lo
T&,Eaﬁ&i;ﬁes M Ty 4,129, 284 7,38 000 T:ihlnz*uﬁgrg};uf;”smw T us msm Lwsme o
Dy w v mies o bl T wsse ms o
Tg};uz’uif&,;f;” WS e 4, 828, 257 464,058 0.0 g‘?‘;;iﬁfﬁ;gm iAW e 9,501, 618 B L0
ngﬁ&'}ﬁﬁm”s AW g 4,78,17 @547 0.0 ?ﬁ?&fﬁfﬁ%fw Wi BT e 6, 245, 272 120,600 0.00
Ti}smzfuf'g:};:nfrm MRS gy 6, B33, 6B 4B 0.0 T?;;Tﬁz%sgﬁsgm s AL e 3,095, 180 5T 000
Tﬁ’f;nz’ujgﬁ,;f;” WAL e 5, 164, LAL E 77 0.0 ﬁ;ﬁéﬁﬁﬂm Sl AW ey 766, 875 o2 00
T&,Eﬁ'}z&m” AW W ey , 13, 1% 59,754 0.00 ﬂ_ﬁ;ﬁlﬂ?[ﬁ% IEH}ND'E fzfﬁfs 11SD 5 679, 510 95T 0,00
Tg};uﬁg}gﬁ” W0 ysp o wam B, DL ?:;;Tﬁlmgaﬁfﬁm ) 2,770,501 85,860 0.0
Tg,ﬂgﬁéi?m MBE e 7, B4, 858 ML 000 ﬁ;mﬁﬁf"‘ el DIELT e 7,362, T84 6,571 000
T&,Eﬁ%i?m BB g 5, 276, 25 6,51 0.00 T:i;mlg%?ga;m i ey 5, 465, 475 124,58 0.0
OH, 10, PO Sies 20805 Sy 2, 37,52 magn  pon  Oh ORI D B s DI 2, 146, 585 63,5 0.00

1 BTY 20/04/ 048

0518 BT/nm
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R EAMAEZAMEE ()
20224F12A3ARE

PEE PRE:

aihd 585

BEH BE B Cfmed B -0 B&(w BEH BE HE gmed B -0 a0

gr‘ggﬁfﬁ?{z}gﬁn SwieslllR - ey 2, 567, 609 o, Es 0.0 g’i?g;ﬁ;;;”&w“& e & e 2, 608, 00D 5,506,567 0.0
gf‘;gﬁfﬁﬁ’zﬁ;ﬁ"‘ SiesdlFl - ey 1, 724, 029 W0 0.0 g’;?g;;g;a;i”whh“m el % e 8, 038, 000 B223,783 003
gr‘giﬁfﬁﬁﬁgﬁm Selestl® e 1000, 5e B|,00 000 gf“;:;“;;{,g;eaélm’”h“ Co. Ohed e 6, 120, 000 473281 0.03
?Tﬂﬁ%\zﬂgm Serles WSy, 5, 563, 615 MILWL 000 gf‘::;”?;,;;;;;IMhh”r Co. Oe) ey 5, 653, D00 432,000 002
E’,“;;;Efﬁpfu’sﬁagf"‘ Sies ey 11, 944, 353 59,37 0.00 ﬁ;i;gg;m“”’ o, WHEESE o 451, 000 37688 0.00
m;{ﬁfﬁ%}gﬁuﬂ Sl ey 6, B72, 509 7,763 0.00 g{jﬂ?;’%ﬂms (o 85T e, 850, 000 TBLEBS 0,00
gﬂgfi}ﬁlﬁﬁz;gaﬁzm SrleslFR ey 31, 538, 528 1,403,318 001 gr?};: f??ﬁ@ﬁﬁﬁf" T ) 3, 067, 000 LGLT,BEL 001
3#‘;?&%3&&“ Swiesdll s e 23, 488, B8 1,142,265 0.1 ??1{1?2;? R L 5, 046, 00D 425,30 0.2
Er‘:s?ilﬁi%q;gﬁﬁfzm SwiesdllS e 19, 135, 5% L0448 0.0 ﬁ?;;};&;imn’ loe., WABBTR e 5, 210, 000 4,328,912 0.02
gﬁ;mfﬁ%&gaﬁzm Swies R e 36, 675, 268 312,558 0.1 %%5};10;‘:51"“' Do, T e B, 585, 00D 7,836,704 D04
Tﬁ;ﬁﬁﬁﬁgﬁéﬂﬂ' Seles BT ey 13, 351, 990 L2400 T;‘l’ﬂf,?ﬂeﬁ?im' e, 1ASTIR e, , 172, 000 400483 002
gf‘ag:dg‘l’ fﬁ;ﬁ;ﬂf lo WG 1A e, 2, 528, 00D 3,908,430 ?ﬁtﬁﬁ;sﬁmég{m g e B84, 000 F38,282 0.0
ST g ymer S UEUNNE W umm e L
3”;2??1%?3233533 e (Bel, BN oo e 008 ?S;i;izzuils}m T, WALEMS  USD 7, 500, 000 BUBD L D4
g?gg?zﬁh&gﬁm e (e Ty 8, 410, 000 LRI gr?fétﬁfiusﬁﬁﬂfnlff Eii.iﬁﬂ:ﬁ UsD 1, 450, 000 1,316,848 0.0
?ﬁ;?;ﬁ?gg;m e, (), B0 115, w0 — ?;;a;;uuérrutzs U, W45 USD 2, 500, 000 2,05L,08 0.0
E”é,f;?ﬁi;féﬁé?p Ioc. (el B8 140, 000 16,55 0.0 ggggecgfﬁfg; Ia”,;;’{zggies UsD 1, 250, 000 WILO0TE 0.0
g?g:;“f;%hs?g;;;p’ Ine. (e}, 6 ey g, 50, 000 7,440,066 0.04 gggﬁg”(g??gg; Ei&(z;;m UsD 2,290, 283 1,540,788 0.0L
goég;a;ffafuﬁfzg;; b A E gsp . 0 w6 00 grﬂiﬁ??ﬁé?rfﬁff m:tfs.gnmﬁ UsD 5, 156, 000 3,420,330 0.0
goé:;a%sfale}sziarf b A gsp 5 B3, 000 L1300 g?ﬁiﬁ Seeurities Trust, Series
gfg"aﬁff{shigfmp’ T - - e ——— 2&;3;501}’, 1444 324 UsD 1, 750, 000 1,223,928 001
E?g";‘;j;:ﬂ“”p’ Inc. (Te), F ey 1, 457, 000 1,166,383 0.0L gggﬁg”‘?i&ﬁ;I;;Sfa,ggg; USD 1, 000, 000 BI04 0.0
E?ég:a;fr?:;gm“ Inc. (hel, B e, 7, 110, 000 LE0L 38 0L [T“P m:t-tggés Z;i;j\fﬂ?ﬁr'sm UsD 1,487,078 1,312,333 0ol
Bolduan Sachs Group, Inc. (Thed, PR USD 5. 363, 000 5. 313, 888 ogg  CSAPTrust FR, Series 206ANL o 2 370,141 L 387,415 0oL

5.9 Perpetual

W' 4,549% 250470036
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adha b
EEHS BE BACSERE BE (-0 s EEd® BE HE/SESE Bl Q-0 B
[:rS&!ﬂ?‘ Trust, FRN, Series 2006-E] s 16, 330 15, 28 000 Harsin Enrp_., 1444 5, T SLA0TS208T USD 1, 717,000 1,270, 28 0ot
AIC" 4. 549% B6/05/0046 Here Holdings, Inc., 1444 5 5%
X UsD 15, 988,000 16,468,275 000
EANE Trust, FRY, Series 006G 15/07/2027
[ UsD 4,121, W46 2, 020, 248 0.0
&0 4.620% 25/06/2006 Hertz Corp. (The), 1448 4, B3N
. UsD 6,917, 000 5,443 402 003
IANF Trust, FRN, Serdes 200HEL 1sD 435 558 401, 469 0.0 01/13/ 2026
W' 5 183N 206/ ' ' ) Hertz Corp. [hel, 1444 550112009 USD B, 578, 000 £, 147, 921 0,03
GINGC Pags-Tarough Trust, FRH, Hertz Corp. (The} 6.25% 15/0/202 §  USD 2, B30, 000 B4, 376 000
Series 03-IR (AL, 144706 USD 1, 093, 683 246, 506 0,00 Herts Comp, [The} 5.5%
W5/ 51020 § usD 25, 677,000 800,555 001
3R Nort gage Loan Teusk, Series USD 15, 51 . 3 0.0 Hertz Gorp. (T} 7. 50U/ B/206 & USD 12, 215,000 1, 0B5, AB6 001
WMAEF AR 5B 25/12/2004 ' ' ' HertzCorp. (The) BY 1517205  USD 10, 25,000 911,485 0.0l
(3R Mortgage Loan Trusk, Series Hess Hidstream Dperations LP, 1444
MOSAE U5 5156 25/07 /2075 UsD 418, 126 380, 591 0,00 6 L5unts UsD B 270, 000 T, 548, 37 0. 04
GAR Mertgage Loan Trost, Series Hess Hidstream Dperations LP, 1444
T0B-IF 'ZALR' BY Z5/0E/70R usDh 258, 158 141, 911 n.on 420 0/ UsD 5,487, 000 4,403, B3l 002
G5 Mortgage Loan Trugt, Series Hileorp Energy ILF, 1448 6. 25%
TS 'y RS 505 UsD 76, BN 52, T 0.00 W1/ 20 usD 1, 305, 00D 1,107, 106 001
G3R Mortgage Loan Trust, Series Hileorp Energy ILF, 1448 5. 758
TEF ‘e RS 25031203 U=D 510, 216 61, 268 0.00 0/0%/ 20 =D 2,035, 000 L 60T, 37 001
(58 Mot gage Loan Trust, Series Hilcorp Energy I LF, 1444 6%
WEEE AL .96 25/10/20% usD 34, T46 328, 078 0.00 15/04/2030 =D 3,076, 00D 2, 563, BET 001
G3R Mortgage Loan Trost, Series Hileorp Energy I LF, 1448 6. 25%
BTF B B 25002087 UsD 112, 6B 0, D6Y 0,00 15/04/ 7022 usD 4, 562, 000 2,136, 806 0. 01
(58 Horbgage Loan Trust, FBN, Series Hiltoe Domestic Opevating Co., Inc.,
A M 958, 236 BO LT LD e e s =D 3, 458, 000 3,138,627 002
(58 Horbgage Loan Trugt, FBN, Series Hiltoe Domeptic Opevating Co., Dnc.,
W3 AT 3. 1% 250580 UsD 50, 284 ., 330 .00 16dh 3,158 01057300 UsD 3,453, 000 2,708, 750 002
(50 Horbgage Loan Trust, BN, Series Hilton Domestic Gperating Co., Inc.,
W-E LS T64S L0 U=D 502, 6LA 417, 150 0.00 1644 48 QU051 UsD 2,073,000 1,623,970 001
Gul fport Energy Corp., 1448 8% Hilton Donestic Qperating Co., Inc.
LI 207 UsD B, A4, N4 T, 003, 528 0.04 31 15012050 usD 3,250, 000 2,782, 923 001
Dulfport Enevgy Corp. B 15/10/MH §  USD §, 020, noo 17, 448 0.00  HF Financing S4BL LLC, 1444 4.875%
Bulfport Energy Corp. 8% UT/0§208  USD 1, 08, 415 1,460, 034 001 0106208 UsD 4 423, 000 L, B3, 001 0.01
GulEgort Energy Cperatiog Corp. Holly Energr Partmers (F, 1444 637
£370% 15405700 § UsD 3, 358, 000 5, B0g 0,00 04T UsD 3,512,000 3,232, 480 002
GulBgort Energy Gperatiog Corp Hielly Bnergy Partoers 1F, 1944 5%
& 3756 1501200 § UsD 11, 755, 000 20, 676 n.on a0 UsD 3, L85, 000 2,715, 261 0ot
017 Hol dings T11 Corp., 1444 4 G2% tlgic, Te., W4 4 @002 USD 1, 746, 000 1,543, 060 0,01
01/05/2029 ush L6, 100 L, 455 0.00 tologic, Tnc., 1444 5.25% 1502209  USD 12, 357,000 10,017, 6l4 0. 05
Haneshrands, Ine, 1448 4. 375% Hoe Equity Loan Trusk, B, Series
L5/ 2075 U=D 5, 206, 000 4 463, A4 n.n2 WIFEL Y 46 2R040 =D B, BED, 258 T, B04, 575 0. 04
Hathor¥iew Worbgage Coan Trugt, FRN, Home Bquity Mertgage lean
Series 2006-1 W14 4 5108 UsD §, 956, 560 5,837,005 003 Asset-Dacked Trust, FRN, Series  USD 101, D08 157,742 0.00
501/2047 WMC WD 4.069% 26/05/2035
Harhor¥iew Worbgage Coan Trugt, PN, Home Bquity Mortgage lean
Series 2005-11 “BALA 4.54O% UsD 173, 724 146, 375 0,00 Assec-Backed Trugt, FRY, Series  USD 33, 690 267,329 0. 00
19/06/2045 WMC NI 4.069% 25/03/2035
Harbor¥ iew Wortgage Loan Trugt, FIN s 5,179, 145 & 770, 590 0.0 Hoghe Satellite Svsbens Corp, 5,25 S0 3, 269, 000 7,941,323 00

W4T 4509 19052006

005 e8
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Hughes Satellite Systems Corp. 6.F25% Impac Secured Assets Trust, FRA,
/8% usb 1, 466, 000 BN AH DO o e W03 WE 4600 USD 1, 584, 371 1,208,079 0.0
Huntivgton Bancsbares, Tnc, FAN 5.7% /08,2037
Perpetual UsD 8, 6L, D00 7,673, 404 0. 04 Imgac Secured Assets Trust, FRA,
Huetingbon Nakional Baok [Thel, FAN Teries 200T-3 WICT 4 749% UsD 7, 654, 891 1,903,074 001
5. @98 18/11/2025 usp L0 2,700 DO apsasny
Hyndai Capital Anerica, 1444 1.6% TndyNac TNOX Nortgage Loan Trust,
R— UsD 55, 000 78, 907 LN T 150 1505205 U= 4,012, 682 1,607,074 0ot
fyndal Capital Anerics, 144 2,25 Indrblac NI ortgage Loan Tut,
15085028 Ush 115, 000 B, 204 000 m Seie aHRM WM 49 USD 255, 641 104,425 0.00
148, Ine., 14405, 5% 15/06/2027  USD 1, 366, 000 1,288,608 0.0L 354;0?@55
Lcahn Enterprizes LP 6. 20% Indybse K01 Mortgage Loan Trust,
L5/05/2026 Ush 4,465, 000 ST TTL D02, Series A05-4RS ML 2§ USD L1, 188 1337 000
Lcahn Enterprises LP 5. 25% B4/ 205
L6/05/2007 UsD 1, 143, 000 BL,462  D.OL  Todvkac TN Mortgese Lom Trust,
: M, Seies 2041 B LIS USD B, 607, 742 5,960,558 0,03
E;}?&gﬁ;’;‘?pmes IP&STER ey 3, 422, 000 7,745,882 001 onhwms
: - Ingevity Corp., 1444 3, 875%
;H:;;t%ﬁ;;:?lms. Tnc., 1444 USD 12, 424, 000 9, 530, 262 005 OL/LL/I0 1IED 1, 976, 000 1,503, 088 00l
; S Ingles Markets, Inc., 1448 4%
f:gtﬁmﬁm' Inc. 180 ey 3, 105, 000 2,344,305 001 15/06/2031 UsD 108, 000 B6.631 0.0
st Commmications, Tnc, 6.57% (utalled ilding Fmcts, o, [0 i, 586, 000 580,365 0,00
GIEEQEEEJ“M 00, nc. 8. UsD 19, 73,6680 16,527,752 D00 5.7 Ol : ' '
it Comnictions, Tne. 5578 Intel Corp. Zh 12/08/2031  USD 90, 000 ifs, B0 0.00
éhj';;m;;”“m 1ong, e 8 UsD B, 792, 573 7R3 004 [OVIA Inc, 1448 BY1510/IDEE  USD 15,154,000 15,585,616 007
1V B-Capil Toust I, R, 1484 IOVIA, Inc., 1444 5% 1505/0027  USD f, 343, 000 5,633,607 0,03
o O . IRE Holding Corp. , 1444 7%
. 183% 21/12/2068 Ush 15, 204, 000 8,435,007 .04 15/05;’,2[;2“53 P USD 245, 000 228,888 0.00
TLFC E-Capital Trugt T1, FRN, 1444 :
6.5328 2171012068 UsD 8, 077, 000 4,011,822 0.03 mgﬁ?&?m b, @I, W AETR o \LGB4000 10,0685 005
Imola Merger Corp., 1444 4, 754 ;
15/05/ 0 USDZETOW LS L e B LA MY ousp amsom sisnw Lo
Tngac CHB Trupt, FEN, Seriep 2004-5 Iron Nountain, Tnc., BEIT, 1444 5%
WL 5109 5107054 UsD B, 164 o 562 0.00 iy UsD 5, 780, 100 4,877,952 003
Inpac CHE Trust, FRN, Series 2005-1 Tron Mountain, Tnc., REIT, 1444 4,58
WL 49096 25004005 UsD 5, 013 A, 08 0.00 - USD 4,768, 000 3,682,659 0,02
Tngac CHE Trust, FRN, Series 2004-7 ITC Boldings Corp., 1444 2.9%9%
U2 T30 ShL UsD 357, 830 mEZ DN UsD 205, 000 161,975 0.00
Tngac CHB Trust, FEN, Series 2005-1 1.7, Horgan Alkerat ive Loan Trugt,
tes UsD 7, T4 23,809 0.00 _ b :
H2' 5.009% 25/04/2035 AN, Series 2006-42 ‘1AI 4.3 USD 2,411,513 LE78,078 0.0
Tngac CHB Trust, BN, Series D052 26/ 200
127 46E4% 25/04/2055 Ush 238, 608 4, 112 0.0 1.2, Margan Altemiat ive Loan Trugt,
Tngac CHB Trust, BN, Series 2004-5 STEP, Series 20055 M7 G815 USD 5, 547, 163 403430 003
R 52695 26/10/20%4 Ush 134, 551 HB 138 000 o miong
Tnigsac CWB Trugt, FON, Series 2004-10 1.7, Morgan Albemat ive Loan Trust,
s . . . . UsD 7, 362, 504 LEB7, 8L 0.0l
W5.020% 25/03/205 ush B3, 364 603, 368 100 o 4 . 55% 25/05/2016
Ingac Secured Assets CNN Cumer 2. Worgan Chase Connercial
Trust, Series 2003-1 ‘M4 3.7 USD 282, 878 W06 000 Mootgage Seewrivis Trugt, AN Sriss o & 500,000 SRS L0

1508/ 2031

WE-TO T, 4 5
1505/ 249
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1.2 Wrgan Chage Cormercial TPHES Comercial Horteage
Wortgage Secrities Trust, FIY, Series  USD , 000, 000 5,084, 196 003 Securities Trust, BN T 4774 USD , 370, 000 5,304,503 0.0
MIFCH B, 144 3 448 1512246 15/13/2048
1.0 Worgan Chage Connercial TPHER Comercial Hortgage
Wortgage Secwities Trust, FAY, Series  USD 3, 320, 000 2,429,078 001 Securities Trust, WN T 43§ TUSD g, 000, 000 4,208,567 002
WEPL T, 144,389 1500/ 2H9 105204
[P, Norgan Nortgage Trust, FRN, TAEE Commer cial Wortgage
Series 00445 140 109 TUSD 72, B4 89,887 D00 SewritiesTrst, FRY, Swies MIFCH  USD 1, 415, 100 L,m8 0.0
/10203 T, 1A 504K 150147
[.B. Novgan [orts:ageJTrust, R, TABE Conmer cial Horteage
Series J05-A 'LALT 3 TEO UsD 18, 253 13, B 0.00 Speurities Trugh, PR, Seriep M-I USD 2,048, 000 1,670, 766 0oL
5/11/2035 T, W44 4. TUB L5/0R/EAT
T P.. Norgan Mertgage Trust, FRN, TABE Commer cial Wortgage
Series 200644 "1417 3.47T0% sD 1,713, 18 1174, 830 001 Speurities Trut, PN, Series MIFCS USD 2,897, 000 3,090,504 00l
25/06/2036 T, M4 42HY 1504
[P Worgan Mortgage Trugt, FRE TR Conmer cia ] Horteage
Series 200546 "1427 4.109% 5D 173, 252 148,230 0.00 Sewrities Trust, FRY, Series 201561 USD 1, 464, 500 1,117,927 0. 0L
L5108/ 2015 W, W4 4 A4
I.0 Worgan Horbgage Trust, Series TR Commercial ot
i UsD 2, 6L5, 209 1,764,550 000 g
W5 UL 6% /05205 Seoirities Toust, Series WUHIS B, USD 2,000, 000 1,712, 445 D 0L
[P, Norgan Mertgage Trogt, GRH, 1448 1.5 L5110
Series 10051 "MIT 4TI96  USD 3, 63, B44 WOB2 0Ol e conercial Merteee
LB/ 203 Searities Trust, PR, Series MU-J5  USD 5, 000, 000 3,605, 518 002
J.P. Morgan Mortgage Trust, ER, T, 144 £ RIS 15/03/2050
Series J006-AT M4’ 170K TUSD 300, 905 BHME 000 g Comervial e
L5/ Seauritios Tmst, FAY D', lddA LS5 TUSD 2, 500, 000 1,679,635 0.0
[P, Norgan Mortgage Trust, FRN, 16 1500
Series 00645 M50 15N UsD 1,027, 771 O, 42 000
vhah ' JPUorgan Chase & Co. 5. 5%
15/08/2036 75,/08,/2042 USD 1,063 1, 625 0,00
[P, Noryan Nortyage Trust, EML, Saiser Alurinun Cop., 1444 4, 6268
Series 200541 M1 184 USD 1, 089, 381 BEE 000 e L USD 4, 115,000 3,368,428 0.2
/1172038 . :
.5, organ Nortgage Trust, F31, Gz A ey e sunor 0n
3;;&;?233(5”'“ WoLee  USD L, 479 BEE D00y po gah 4 TEN 003703 USD 897, 000 SR4EE 000
Femnnedy-Wilson, Inc. 4. 75%
TP, Norgan Mortgage Trost, FRH, DIIUS;";EEB UsD 3, 305, 000 2,461, 728 0ot
Series 00541 B46° 1047 TUSD 06, 082 8,885 0.00 .
56/ 2015 Ei’}g;?g;mn' Ine. &76% e, 1, L50, 000 821,782 0.00
ﬁﬁg;m“ﬂw b, WHTLEN  on 5, 156, 000 4,062,619 0.0 fSennedyVilsm, Dn %OLAS/2081  USD , 972, 000 4,927,967 003
- Yewrig Ir Fepper, Inc. 3. 2%
ﬁ)&lgﬁmﬁm" L1444 6.2% o, 500,000 L8541 0.02 0L/05/2030 UsD 301, 000 @046 00
TELDHEN, Tnc.. 1444, 6258 KeyBark 4, FRY 0,431 14/06/2004  USD 5, 540, 000 8,603,668 0.03
L ' UsD §, 857, 000 5,382,905  0.03  KeyGerp, FRN 4.720% D1/0B/2033  TUSD a0, 000 17,73 00
L5/12/2025 FFC Holding GCo., 1444 4, 75%
ﬁ%ﬁn{é;m” LT 6. 576, 00 L6508 007 006/ UsD 370, 000 32,02 00D
TPHE Comercial b tgage ﬁ;;;}ta‘ﬂgg“m“ 16, A B8TF e 5,805,000 L4143 002
Jeouritie Trust, BN, Seriep20li-C31  USD 980, 00D B, 144 n.on YLA Corp. 4 656 15/07/2032  USD 30,000 77, 494 000

TOATIR 15804
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nntoor Brands, Inc., 14444, 125% Long Beach Wortgage Loan Trugt, FRN,
151142029 UsD L, 042, 000 836, 327 0.00 Series 0054 WL 5.409 UsD 341, 822 31T 408 000
Yom Ferry, 1444 L6200 15/137207  USD 1, 093, 000 a3 570 0,01 25/08205
Fraft Heinz Foods Co. 3. TER Long Beadh Worteage Loan Trust, FRN,
01/04/2080 UsD 205, 000 175, 115 0.00 Series B04-3 MZ' 5.289% = 723, 280 607, 246 0. 00
L4BL, Tnc., 1444 6 T5% 15/07/2006  USD 16, 128, 000 14, 256, 341 007 25/07/20%
4L, Tnc., 1444 10, 5% 15/07/2027  USD 4 015, 000 4,341, be0 0.02  LouisiaaPacific Gorp., W44 5625
Lawr Wedia Corp. 5.7% L/0X20%  USD 321, 000 W60 0.00  1§0yAE UsD 400, 00D rag0r 000
Lamh Weston Holdings, Inc., 1944 LPLHc] dings, Inc., 1440 4, BEEK
4975 1505200 UsD 3, 521, 0o 3,486, b5l 0.0z AT UsD 2, 383, 000 2,085, 023 0ot
Lanh Weston Holdings, Inc., 1944 Limen Techoalogies, Tnc., 1444 5128
41758 31/01/20%0 UsDh 15, 581, 000 13, 154, 882 007 15/12/75 UsD 38, 255,000 32,184, 235 017
Lamh Weston Holdings, Inc., 1944 Lumeit Techielogies, Tnc,, 1944 4%
& 775 1/0L700 UsD 1, 0G6, DOD Bfb, 423 n.on /02007 UsD 10,475,000 8,326, 206 0. 04
L2-IBS Commertial Mark gage Trust, Lunen Techoologies, Tnc., 1444 4.5%
PR, Series 200606 (AT 54506 USD 4, 014, 572 1, 698, 837 001 150020 UsD 3835, 000 2, 450, 860 0.01
15/14/2039 . Lmen Tectmologies, Ine., 1440 - 5 726,000 5 870, 514 013
Letnan Horbgage Trusk, Series 20063 USD LT n 156 573 0o 5 3T 156205
"W 68 2507/ b ' W Homes, Tnc. 4.9%% 04042028 USD 1,400, 000 1,165,780 0.0
Letwan Hortgage Trust, Serdes 20077 Macy” 5 Retail foldings LI, 1444
T UsD 7, 026, blh 3, M4, 360 0.0z 53758 15/03/20%0 UsD 1, 576, 000 1,275, BLh 0ot
Letman 33 Trust, FON, Series 2005-M Wadison [4Q LLC, 1444 4. 135%
WL S5 2303 UsDh b6, D63 476, 043 0.00 30/06/2028 UsD L0, D80, 000 7,860, 563 0 04
Letwan 5 Trust, FBN 14147 2.922% Wadison [4Q LLC, 1444 5 BT5%
B5i08 UsD 2, 782, Bap 2,232, 816 n.oL 0/06/2079 UsD 9,581, 000 6,185, 794 003
Letwan 35 Trugt, FAN, Series 2005-0 Nagnelia Qil & Gag Cgerat ing LLC,
WL R 2L UsD 736, 122 G66, 302 0.00 44 6% 01/03/20% UED oo, oo 815, 5B 000
Letman I3 Trust, FAN, Series NamiFackurers & Traders Trust Co,
DOG-TN CMAT 4 SO /100 UsD 4, 41, 405 3,191, beR 0.0z 4% 11/11/2005 UsD 5, 600, 000 0,273, 438 003
Level § Financing, Inc., 1444 4. G2 Harr iott Omership Report s, Toc. , 1444
L5080 UsD 6, 808, 000 5,313, 678 0.03 .0 15805 UED 2, 143,000 2,066, 351 0.0
Level 3 Financing, Inc., 1484 5625 Wy intt Omership Beports, Toc., 1444
1512 usDh 3, 123, 000 2,144, 166 00w 41 150508 = 1, 337,000 L, 046, 787 0 0L
LE_I Hones, Inc., 14'1%. 4 15/07/208  USD 819, ono 583, 168 0.00  Harioth Omership Reports, Inc. 4 7% USD 236, 100 192, 611 0o
Liberty Interactive LG 8, 25% - & 280, 000 e T 15013
01,/02/2030 e e ’ MasTer, Inc., M44 4% 15/8/208 USD L1, 879,000 031, 014 0. 05
Lithia Notors, Inc., 1944 4,375% s 3, B2, D00 2, 103, B30 0.0 BasTee, Inc., H'H £, 5% IW&QE@ UsD G666, 00D G61, 803 0.on
15/ 2031 WSTR Altemative Loan Trust, Series
. . . e UsD af, 454 al, 147 0.on
Live Mation Btertainmet, ., 144 IS WL 55Y 26042000
UsD §, 154, 000 B,300, 480  0.03 . .
4, 0758 01112004 WTR Alkemative Loan Trusk, Series
) . . ot usD 154, 430 128, 837 000
Live Natime Enberbainment, Tnc., M44 aE6 CHET 5.5Y 2512005
UsDh 8, 802, 000 T, 016, 081 0.04 . .
5, 28y 1505200 WISTR Alcemative Loar Trust, Series
) . . P UsD 605, 671 543, Ta3 0.on
Live Natioe Enberbaionent, Tnc., M44 12 WL M M
usDh 15, 48, 000 L7, 093, 3mm 0,09 . .
£, % 15A050T WSTR Altemative Loan Trust, Series USD 53 400 75 471 000
Live Mation Enterbainment, Inc., 1444 UsD 18 750, 000 15 563 758 008 E-5CWLT T 2508/mEE ! ! )
4T 15/10/mar e L ’ Wastr Asset-Backed Seomities Trust,
Live Mabin Enberbaioment, Inc., 144 USD 3, 018, 000 2,435, 328 LI MM, Series A0 W G0N UsD 248, 512 221,485 000

519 150003
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Wastr dsset-Backed Seourities Trust, Hetlife Capital Trust T, 1444 787
AN, Series MO-OETY WS 718 UsD 1, M3 044 1, 164, 408 LI 1) RO e 14 UsD 6, 302, 000 6, 383, 05 0.03
e Wetlife Securitization Trust, FAM,
Hastr Asset-Backed Seourities Trust, Series B0IT-14 AT, 144 5 UsD 2, 204, 506 1,982, &h8 0.0
TN, Series MOFNCL W LSEN usD 521, 47 443, 0,00 25/04/2085
pizgeakt HetLife, Tnc., FM 5,39 31/12/206  USD 22,570,000 10, 680, A28 010
Hatador Regources Co. 5. B75% =D 2. 769, 000 7,403, 156 L NgtL1fe,. Inc., FM 5._8?5!. Perpetwal ~ USD 7,289, 000 fi, 518, 468 003
15/00/2026 Widcontinent Conmnication, 1444 USD % 610000 4 7D 27 L
Hatch Croup Holdings ITLLC, 1444 5§ 5. 5T L5/08/R027 B B )
UsDh 2, 116, 000 1,838, 362 0.0 ) .
15/12/202r Hileage Plusfialdings L, 1444 6. 5%
. UsD g, 802, 567 8,212, 248 0 04
Natch Group Holdings 11 LIC, 144 . 350,000 aiws g e
4,635% 0170612008 ' ' ' Wil City Wortgage Loan Trust, RN,
Natch Growp Heldings 1T LG, 1444 Series 0182 CALT, Mdd 554 UsD 1, 020, 763 LEXNIE 0.0
56256 15/04/100 Ush 431,000 AL 0.0 /05208
Mattel, Tnc., 144 5.5T58 01/04/2085 UsDh 2, T8, 000 2, 367, B4 0,00 Mirerals Techeologies, Inc., 1444 9%
Hattel, Tne., 1444 5575 15/12/207 UsD 2,527,000 2,827, 056 001 oories UsD 860, 000 (R 0.00
Wattel, Inc., 1444 5755 01/04/208  USD 3,438, 000 2,830, bh 0.02  MIWD Holdeo IT LG, 1444 5 5%
Hattel, Inc, 5.45% 0171173041  USD al, oo 36, 192 0,00 0L/02/20a0 UsD 432,000 1, 853, 40 0.01
Hauger Packaging Solutions Holding Nitegan Trimal Gaming Aubhority,
o 4 558 1Y UsD BSOS e UsD 3,000, 000 3,612,400  0.0L
Hauger Packaging Solutions Holding Woliva Healthoare, Inc., M44 4375
Co. 144 120 15/04/2025 UsDh 5, 708, 00D 4 M8 03 0.03 150678 UsD 4, 893,000 4 186, 238 002
NeGrawHill Bducation, Inc., 1944 Wolite Healtheare, Tne., M44 5ATR
5. 15 01/08/208 Ush 8, 258, 000 f, 540, 211 0.03 AL UsD 7, 623,000 f, 054, 444 003
W Funding LLE, Series 301-1 42, Nondeles International, Tnc. 1, 5%
144 6,448 07049 UsDh f, 571, T0 5, 021, 1M 0.03 Py UsD 245, 100 176,302 0,00
Nedline Borrower LF, 1444 3.870% USD 22, 591, 000 17,91, 517 0.0 Noog, Inc., 1944 4, 25% 15/12/2027  USD 1, 150, 00D 907 070 0.0
42089 Worgan Stanley, FEN 0. 520%
. UED T, 807,000 7,431, BB 0 04
Wedling Borrower LF, 1444 5 25% 25/01/2024
UsD 10, 718, 000 7, UG5, 06 0.04
D110/ Enag Worgan Stanley, FEN 0.731%
. = g, 420,000 7,767, db4 0 04
Neritage Homes Corp., 1444 3.375% 05/04,/2024
UsDh 1, 273,000 1,005, 128 0.0
150472009 Worgan Stanley, FEN 0. 701% 1D 5 685 100 5 031 054 00
Herrill Lynch ALt ermakive Mote Agset 220172025 H e '
Truk, FRY, Series 2007T-04ES AL UsDh 4 341 T3 3,478, 132 0.02  Morgan Stanley, FEM 2 72%
4, 5198 25T/ 22/07/ 2025 usD 6 343, 000 1,470,758 00t
tarrill Cruch Hortgage [ovastors Toust, Horgan Stanley, FEM 1, 164%
PN, Series 201 MR LTT4 usD 176, 42 145, 776 000 21/10/2025 UsD 5. 850, 000 5, 033, 448 .03
52005 Worgan Stanley, FRH Z. 63%
Horri Ll Lyuch Wortgags [mvastors Trust, 18/02/ 2026 UsD B, 430, 000 1,431, 003 0. 04
Sarias OGO AR BD4A usD ar, 0ds 16, 80D 0.00  Morgan Stanley, FEN 1 G12%
515/ /0772037 UsD 380,000 285,180 0.on
Werri || Cruch orteage (wwastors Trust, Morgan Stanley, FEN 4. 21%
PO, Seriss MOOPTL W' S.0L%4 usD 138, 2o 126, 146 000 20/04/2028 UsD 120, 000 106,898 0.00
AT Morgan Stanley, FEN Z.511%
Werrill Lpuch Horteage [ovestors Tmist, ns1n520a2 UsD L0, 000 103, 760 0.00
A, Serie MOHED W' 5.L0GA UsD B, 7BL 53,80 000 Movgan Stanley, FEN 5. B75%
ARG 31/12/9164 UsD 6, 883, 000 6,384, 517 003
Werrill Cpuch Worteage [ovestors Tust, Worgan Stanley ABS Capital I, Inc.
P, Series 200G D' S.L04 UsD 5, b 4, 168 0,00 Trust, FAN, Series 2005-ES "W’ UsD 74,798 A8, 554 0.on

Al
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Horgan Stanler 485 Capital I, Inc. Norgan Stand ey Banl of America
Trust, FN, Series @03HCI0 W1 USD 548, T34 500,886 0.00  Nerrill Lynch Trust, FRN, Series  USD 2,000, 000 1,745,542 0.01
5.069% 25/10/205%5 MWECIT T 463N 15408047
Horgan Stanley 485 Capital I, Inc. Horgan Stanley Banks of dmerica
Trust, P, Series 0M-NCE W1 USD 1, 39, 217 1,070, 3% 000 MerillCwch Trst, PR T° 467N USD 4,522, 000 3,852,717 0.02
4.919% 2505/ M54 15/10/248
Horgan Stanley 485 Capital I, Inc. Worgan Stanley Banks of America
Trust, FMN, Series 20M-NC5 W1 USD 1,333, 530 1,162, 051 0,00 Merill Lweh Trust, BN, Series USD 3, B4, 000 3,383, 287 0.02
4,008 25005/ M54 MUCH T, 44 5. 208 15000
Horgan Stanley 485 Capital I, Inc. Nortgan Stanl ey Banls of America
Trust, TN, Series I44HC2 WL USD 54, 45 232,004 0,00 Merrill Lymeh Trugt, FRY, Series
4,500 25007/ 0% 4TS D, 1444 5,055 usD 580, 000 03 00D
Horgan Stanley 485 Capital I, Inc. 15/04/ 3047 .
Trust, P, Series 20M-HE W USD 66, 530 509,551 0,00 Mg Stanley Bk of Auerica
4,100 2508/ M%4 Werill Lynch Trust, Series DML USD 7,000, D00 5,570,060 0.03
Horgan Stanler 485 Capital I, Inc. T, 44 5258 15/12/201?_
Trust, P, Series 0M-HET W USD o0, 297 50,006 0.00 Mg Stander Bk of dnerica
50196 25,08/ MerillLwchTnst 07, W44 5078 USD 5, 000, D00 4,008,546 0,02
Horgan Stanley 485 Capital I, Inc. L0248 .
Trust, PN, Series 0M-HB W' USD 207, 390 185, 604 0,00 Hmgan Scanley Bank of dnerisa
5. 0698 2508/ Werril1 Lynch Trust, B, Series USD 2, 000, 000 1,589,587  0.01
Horgan Stanler 485 Capital I, Inc. mitw v, IMM.?SIEIIS.I"UH‘ZUBJ
Trost, N, Series 044HC2 W' USD 168, 602 160,120 0,00  Hmgan Sceanley Bank of dnerisa
5. K 25007054 Werrill Lch Trust, Series MIFG USD 5, 000, D00 3,887,556  0.02
Horgan Stanley 485 Capital I, Inc. I, 144 520 15:"05:"3}13
Trust, FN, Series 044MCT W USD 2,07, 553 1,762,460 0,00 Vg Standler Benkof derica
5. 5498 2507055 Werrill Lynch Trust, Series MIFCH  USD 1, 000, 000 754014 000
Horgan Stanley 485 Capital I, Inc. I, 144 5068 WlU.QDIﬁ
Trust, P, Series 2005-HEL WX USD 0, 572 mo,105 0.0  Pooom Stanler Bk of dherica.
4359 25105 Berrill Lpuch Trust, Serias 335 %', USD 2, 000, D00 1,666,161 0.0
Horgan Stanley 485 Capital I, Inc. L4 4.5 lﬁffﬂ"{m_ |
Trust, B, Series M4 WY USD 289, 850 w3, om0 p.op  PorsenStanle Gapital I Toust, F,
s y— Series 2018 D', W44 44095 USD 1, 160, 000 831,735 000
Horgan Stanley 485 Capital I, Inc. 11.!"0?.!"250101 11T g
Trust, B, Series 20M-HE7 WY USD 4,413 3,879 000 ﬁa;’ ;;lg’mg‘g‘im st B g 5, 200, D00 53,063,30  0.02
5. 069% 25/08/205 e o Tout
. e afanley ROYEEage Lo ITURE,
#:zi“ ?;“I;Zrﬁi g;&“;;lﬂn 1D —— ooms pgp W SeEs B WOLME USD 111,530 03,680 0.00
5. 1598 2500/ fé“”zsuts“l e o T
Worgan Stanley 485 Capital I, Inc. Srg_a" m;‘;;’ ?;?agﬁ; zosa?ce;;;ﬁ UsD 5, 307 4,40 0.00
Trust, P, Series 20N WY USD 74,073 63,506 0.00 u:;;:sm e Lo Tt
5. 1298 2500/ g JLaLy A % ysp 343, 143 /LI 00D
. Series MOG-D ‘1A 5.25% 2502001
Horgan Stanley 483 Capital I, Tnc. Worgan Stanley Hortgage Loan Trust,
Trust, P, Series 2005-NGL MY USD 72,817 BLSTL 000 soris or-5aY 242 4598 USD 2, BG4, 752 TR0 000
4,308 25/01/:35 wm
Norgan Stanley Bark of dnerica Worgan Stanley Mortgage Loan Trust,
Merrill Lynch Trust, PR, Series  USD 2, 675, 000 LBLUS DU o e WP Se USD 200, 456 28500 000

IM4CIE T 49078 150672047

020
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Wortzage]T Wortgage Loan Trust, PN, Mew Century Home Equity Loan Trust,
Series 2061 LT 44448 Ush 3, 615, 517 446, 080 DL RN, Series MO W RONE  USD 231, 580 0,23 0o
240 /11120
Hoss Creds Reporrces Boldives, Ioc., Mew Century Hone Bquity Loan Trust,
UsD 3, 641, 000 3,083,005 0,02 : o '
144 1,58 150120 N, Series W44 WY 431%  USD 56,510 L7600
Woss Credk Resources o ldings, Inc., 25052058
UsD 1, 202, 000 1,064,786 0.0L .
1444 10, 5% 1505 28T New Century fome Equity Loan Trust,
Woeller Waber Producks, Tne., 144 4% AN, Series 04-5 WA 5099 UsD 1,076 56, 265 000
UsD 4, 137, 000 3,500,665 0.0z oM ' '
15/06 /8 /1120
Hurphy 0il Lorp, 6.37% 1500208 USD 154, 000 120,853 000 N Besidential Wortgaee Lom Trust,
Wahors Infustries, Inc. 5. 75% M, Swie A A, WA4E  USD 5 034, 628 LA DL
UsD 3, 30, 000 3,512,057 0.02 . AL s oo '
0L/02/2025 0% M8
Wational CineMedia LLC, 1444 5.875% =D 3, 50, 000 552, 502 nop M Eesil_imtial bhrtg;xe E.um Trust,
15/04/2028 N, Series MU A, 44§ USD 2,507, 308 2,212,820 0.0t
Matioral Bural Dbilikies Conperative e
; UsD 7, 576, 00 B85, 144 0.03
Fitanoe Crp., 60N 5.25% E_U.f'UWUf’oﬁ Now e sident ial Wortesge Loan Trust,
Nationstar Rortgage Holdirgs, Tnc., UsD 3, 51, 000 7, 138, B poor D FRN Seie 2088 A, 144 USD 3,574,478 111,926 0.00
144 @ 1501500 L5 2505208
Nationstar Hortgage foldivgs, Ine., oy g, 075, 000 6o54, 65 n.ng  Meell Bradg be L8R0L04HE  USD 17,234,000 15,2277 0.0
it L8 LRI Herell Brands, Inc. 6.975R o) LELE OO0 L4053 001
NatwnstarNur;gangeHuldlrgs, Inc., =D 4, 908, 000 3,54 70 Loz 15/097202 s aloy 405, )
L4 & 12 L7 Wewell Brands, Inc. 6.625k yjop 1, 515, 000 1,403, M2 001
Nationgtar Horteage Holdivgs, Inc., 15/09,72020 L atl d
UsD B, 240, 000 8,003,885  0.03
1444 5. 75% 15112081 Wewell Brands, Inc. 5. 625%
Mavient Corn. 5% 15/03/2027  USD 2, B40, 000 L90,6% 001 pprpeionse UsD 5 581, 000 TR0 M4 004
WCR Cory., 1444 5,756 01/08/2000  USD 14,062,000 12,600,796 00T pope o 1444 5BTH 15/05/09  USD 10, 908, 000 5,064,255 0.05
HCRCorp., 144 5% /1072028 USD 7, 140, 000 5,705,847 003w oy, 1444 5126 15/B/20  USD 4,335, 000 3,605,352 0,02
NCR Corp., 1444 5. 1058 15/04/2000  USD 7, 015, 000 BT D0F g Nebia Tw 1444 5 6258
NCR Corp., 1444 6 12K 01/03/2020  USD 1L WE000 10,463,705 D05 ygpmegm usD 36,310,000 8L,185,170 0,16
WESCO Heldings 1, Tnc., 1434 5, 5% -
150472028 UsD 464,000 2,060,440 0.00 ﬁfﬁﬁgggm' Do, LRI e pognom0 o7E0 e 0.0
Netflis, Tne., 144 5.7 IW1V2RY  USD 3, 434, 000 5,122,088 0.02 . .
: il Lol NextEra Energy Capital foldings, Inc.,
MetElix, Tuc. 5.300% 15/A00/202  USD LS00 L4 4m D0L @fﬁ;;;ﬁu% U8 HEwsp o inseD,000 6,286,568 004
Netflix, Inc. 49766 15/04/00  USD 16,662,000 15,078,661  0.08 NutE.raEnergyEquml o, e
Netflix, Inc. 5.878% 1511/  USD 15,209,000 LBLT DOB e e * S UsD 2,373,000 L876,462 0.0l
New Albertsons [ 1.7 1506205 USD 4, 530, 000 4,714,500 0.03 y . .
New Albertzons LP 6. G25% Mool Cnerg Captal bl bngs, e, e, 11, BL6, 000 5,202,352 005
Df";na/z%rzssms : UsD 1, 005, 000 WO, 533 000 FM G DA I e :
NextEra Bnerey Capital ioldings, Tnc.,
New Albertsons (P 1.4% 00208 USD 1, 469, 00D L4030 0.0l @”S;‘m’y% S 5 4,590, 000 3,503,042 0.02
Mew Alher tsons LP 85 DL/IS/2031  USD 7,787, 000 DL D e It Bafers 1
New Century fone Equity Loan Trust, 1644 4,758 15072 * UED 3, 605, 000 3,385, B78 002
PO Series 20041 W 4979 USD 2,402, 615 2ISLBE LOL it et 2
2505005 it e N 11 137, 000 119,828 0.00
. 1444, 4.25% 15052004
New Century fone Equity Loan Trust, Nestfra & PR
PO Series 20044 W' 439 USD 2, 533, 546 7,060,050 gy it Bnerey matig Priers (5o 3, 151, D00 1,545,169 0.0
abafz05s 144 4.7 15/
New Catury Home Equity Lo Trust, E’iﬁfé};ﬁ% fperatiog UL, 1644 158 ey 4842000 4036740 002
F Series ZNAT WL D00 USD %, 30 B LU e ree, Toc., G658 Pepetal  USD 12,460,000 10,528,700 D06

2008205
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Wissan Mokor Accegtance o, LLG, (pticer (e Horbgag e Acceptance
1444 2, 45% 15/09/208 Ush 170, t0o B HE D00 o ey Series NS 6 B3E USD 7,681 5792 000
Metoldiay Co., Tus., AT 1 ey N0 1503506 008 AW
M4 208 fption Drve Hortgage Loan Trugt, A, - 572 328 - 00
MM Holdings, Ine., 1444 7. 375% Series 0G5 W 4 DES 210N : : '
UsD 1, 193, 000 1,034,570 0oL M .
01/D8/ 2025 0 Reilly ukomative, Inc, 4.7% USD 40,000 %% 5 000
Namnra Asset 4 coeptance Corp. 15/06/1032 ' ' '
Atertative Lo Tust, ST, Series  USD 565 53 000 Organcn & Co., 1444 4.125%
ML 6 B 0104207 USD 16,250,000 13,472,856 0.07
Worthern 011 and Gaz, Ine., 1944 Organon & Co., 1444 5 125%
5. 1268 01,0308 UsD 3, 536, 000 LN A N 4 syt usD 10, 200, 000 BOT4 46 D04
Nowelis Gorp., W44 320 1514 USD 5, 181, 000 4,350,616 002 (utront edia Capital LLG, 1444 5§
Noelis Corp, W4 475 W0Y200  USD 3, 090, 000 6,734,308 D04 q/ogiy UsD 4 578, 000 015,662 0.02
Woveliz Gorp., l44% 3.B75% DukFront Nedia Capital 11£, 1444
Nl e L L L virnpta USD  LGS000  L206,855 0.0
MR Energy, Inc., 1444 3, 375% i
LE;’DZ;’ZDEZE UsD 7, 260, 000 5,456,308 0.03 g’f;g;}f;g;g”r Ine., L& ER o 7, 330, D00 5,443,005 0.03
MEG Energy, Inc., 144 5 25% ;
L5/06/2020 UsD b, 444, 000 7,762,792 004 g;;&%ﬂ?amr. L., 1HAG.GIF o 3 896, 000 TUTET D0
MEG Energy, Inc., L4443, G25% ;
s USD 347,00 2,4844% D0 mzﬁé;"i’ygﬁeﬁmtam B ysp 589,000 4725073 003
WG Energy, Inc., L4443, B75% Pactivl Evergreen Oroup Ispuer LU
L5/ 2038 =D a, (40, 000 d, 5al, h0e 002 4 4,758 15.!"10.!"2[85 USD 105, D00 87, B30 0,00
NRZ Excess Spreat-Collateralized Bactiy Bvergreen Crop Iswer, Tnc.,
Notes, Series 2021-FNT 4, 1444 USD 4, 548, 260 B2 002 e ivinm UsD 10, 40z, 000 B.63L 618 D.05
5. 288 25/03/ 226 Bys Jdn' 5 btematioal, Inc., 144
i - USD o710, 000 TEEEIT 0D
[ Tmpus Waker U5 Holding Corp., 1444 S0 5. 101, 000 3,548, 040 L0z LEE 15/m08
4,255 01/ 10/2188 :
NS ot 144 87 Bar Phamaceutical, Tnc., 1444 7.5% USD 15 641 000 11,153 070 0.0
UINEEE;‘; uebor Lorp., W4 & UsD B, 732, 000 7,054,120 004 004200 § L e '
o Paranount Flobal 4, 2% 19/05/2032  USD 205, 000 157,005 0,00
o Electric Delivery (o, [LE,
4 % 150/ Usp . 000 B2 0.00 g;f,;‘;‘;;ﬁ;?m”bal' FRVG.25%  on  gpassoo0 15,397,080 008
CmeMain Finance Corp. 6, B75%
15/03/2025 ush 2, 220, 000 Lo, o .01 g;f,;;‘;‘z"&'ﬁ:zm”hal' FRB.3TR ep 16,340,000 12,512,282 0.07
Onellain Finance Corp, 7. 125% . .
iyt UsD 15,566,000 13,054, 8% 0.07 Flf?fﬂ;fﬂg;;lnmtnes. Inc. 6686 o 100,000 G062 000
Eﬁfmgglfblﬂirssa Ioe, WA RN o 1, 971, 000 1,436, 75 001 FOCEaeryy, Inc. 5706150572026 USD 2, 026, 000 LB 456 0.0l
B Fitantial Services, Ine.,
Opteun Hortgage Aceeptance Corp. 1:::“5‘3;5;;9;;;?,203?”1”5 e ysp 2, 938, 000 183,80 0.0L
Trust, P, Series 2006-1 “CI' USD 1, 457, 262 1,175,508 001 e s oo »
4,898 25/04/20%6 Peple’ & Choice fone Loan Sewrities
oo Cae el o, 144 & 3% Trust, PR, Series 042 W° GTER USD 1, 8D, 705 BO7T.400 0Dl
wos UsD 1, 503, 000 LUGT, B DOl a0fmm
(ption One Wor tgage Auteptance E”;?;“;;ﬁ;;\gggﬁum”p’ ) 875, 000 BaL7 000
Corp., PR, Series WOME 7 4708 USD 165, 762 M8, 07 oo
Perfornance Food Oroup, Tne., 1444
26108/ " % 10/ USD 10, 095, 000 B,028,80 005
{ption Dne ertgags dusiphance Plerfurrlance Food Oroup, Tnc., 1444
Gorp., P, Series 05 W 5088 USD 508, 037 49,05 0,00 b s USD 13,937,000 11,217,414 D06

Bl

4,255 01/08/2030
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IEEEEZ‘EE'EEI“C" L 70 e 15,476,000 13,140,803  0.07 g{;;;}g;ﬁmds' lnc., HALTR o, 3,476, 000 1,010,747 0.0
PetSuart, Inc., 1444 7,75 ine Security Suvi
L;[D‘;‘Em ne b Usp 3, 480, 000 3,083,312 .02 H”::gﬁ;@%”ﬂmmr W ep 20,538,000 18,481,047 .10
PCT Immovations, Inc, 1444 4579 Peine Securiby Services Borrower LLL,
o0 UsD 4, 42,000 A 00z UsD B, 504, 00D 705146 004
ot B lfivgs Werger Sub, Tne., M4 i
sgxuum}%m i e USD  2850,000 15,415,630  0.08 1;15‘?‘;’1}){,”2%%19“55' Inc., W88 e L4G3000  LI031B4 DO
Physiciang Realty 18, J5IT 2.620% ive Corp. ,
iy USD 30, 000 2,952 L0 ;:2;2::1”5“1’ Oheh S op  prasom e 008
Pike Carp., 1444 5. 0% 01/09/208  USD 5, 143, 000 4,204 3% 002 Prdwtial Firencial, Te., P 5128
Planat Fitess Wster [omar LG 020", UsD L 191, 750 197 440 Ll Ly mER Usp 4 885, 000 I, B84, 736 .02
(<44 .250% 05/ 13/2060 e ' ' Prudetial financial, Tnc., BNGE o 6 935 000 G783 066 003
Playtika Holding Corp., 1444 4.2% BT e e '
USD 1, 372, 000 1,000,832 0.0
150342029 PIC, Tnc., 1444 3.629% 15/00/1025  USD 300, 000 §00,356 0.0
PH General Purchaser LG, W44 9,5 i i
Py UsD 5,141,000 3,670,106 0.02 ﬁ?ééﬁ;u;‘m (o, of hldona 228\ 241, 000 7928 00
PNE Financial Serviees Croup, Inc. QUALOOKM, Inc. 5.4% 20/05/203%  USD B0, 000 87, 360 000
UsD 7, 730, 000 7,500,08  0.0L Ime. 5. . . :
The}, FEN 5. 354% 02/12/2028 Fain CII Carben LLC, 1444 7.25%
PNC Financial Services Oroup, Inc. /047 2025 UsD 185, 000 7,077, 298 .04
UsD 15,775,000 11,622,499 0.0G
(Toe}, FON 548 51/ 12/2164 BALT Series 030520 Trust, Series
PNC Financial Services Orogp, Inc. UsD 4 615 000 & 76 416 no7  M0-0520 58 26/11/a4 UsD 143 454 0.00
), 5.2 /121G o - T, O, e 20 USD 3,353,332 1,086,783 001
PNC Financial Services Croup, Inc. UsD 17, B45, 000 15, 569, 337 00E  LEES bt  dda v adl,y g
(Theb, FRN 4,555 Perpetual BLI Trus, Series MOGSH “1AL0° 68
PNMC PHE Tosuer Trust, P, Serdes  or 5 530 D0 P— nog LAY UzD a0, 730 687, 056 0,00
WECTL W, 144 T 2598 2R v e ©BLL Towt, B, Series MG L
DNWAC FHSE Issuer Trust, FAN, Series 45708 TN UsD 1, 542, 066 1,242, 648 001
WECTE W, 144 7.0 USD 1, 1D, D00 W70 0Ol g : Yy
25118/2025 ?;gﬂ:;gg:;mszmwl 1 s 3, 152, 056 1,521,283 0.0L
PHMAC FHSE Tosuer Trust, PN "4° . } Gy
. . . LI Trugt, Series 2ME-9516 “A10° 6%
44 5,11 25 USD 1, 500, D00 1,354,010 0.0 o s 15D 4 307, 465 334 me 002
PNMAC FWSE TSUER TRIST, FON :
 THl, £, RALI Trust, FRY, Series 20060510
Series WIS-FTL 4, WAETH  USD 3, 171, 00D LULEE D0 e “:m asfzg};f}aﬁ 18D 1, 386, 120 BLLTL 00
2542025 R -
_ BLI Trust, Seres 2006514 “ALY
PostHoldings, Inc., MM 5T oy LU60,000 L0673 D.0L 6. 2514208 UsD halL e L4l DO
31103;[!0210'1;7 Tac., 1444 5.620% BLITnst Seies OO B e 214, 871 155,730 0.00
ust foldings, lac., : UsD 10, 754, 000 B,483,577 005 2404/ ' ' :
;mth;zt;a: Ine., 1448 5.5% BLI st A Seres 20065 42 e 1,323, 135 BL4BER 001
o5l re dIngs, Int., R 3] 14, 77,000 12,115,000  0.06  490% BA5y O ' :
15/ RALL Trust, FIN 'a22' 3 791§
Post oldings, Tuc., M 466 o —— sTLEN L1 EATDE UsD 7,214,539 1,846,852 001
Lifo4/2030 BLI Trust, Serdes 200756 00 %
FRA Grow, Inc., WA T.578% .o 70, 00 B 00 s UsD 3,104, 882 1,551,082 001
0L/5/ 2025 B Trust, Series 200550 95 &
PRA Group, Tnc., 1444 5 0/10/208  USD 203, 000 fl3,3¥8 0.0 zaflz-fzﬂssﬁ ’ UsD 108, 653 85,83 0.0
fresido foldivgs, loc., W4T o 5, 038, 000 432,70 002 BLI Tt Seie 2EGSU WP 6
ifeteg CHE [ . zmz-’;ssé s usD 1,538, 133 1,158,282 001
Prestige Brands, Inc, 1444 5129 -
USD 1, 988, 000 176,280 0Ol BLITewst 45 6.3 2/@A0Y  USD 4,273, 553 RN I

15/01/2028
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%’él};ﬁt Series JOGEL T TR e 7, 55, 852 7,083,986 0.0 fﬁﬁfﬁt*smsmw AR e 29,805 g6,61L 0.0
BALI Trush, Series 0008 AF 6 i
ey e wamses nmmme oo JEGTRECRERE h gawm swam o
BALI Toust, Series O0-U8 47 6 i ,
zsfuaggr wies A0 Y usp 7, 7, 142 3,125,348 0.0 [f;m;;éfmpm”s BT e 2,918,000 15,645,844 010
RANP Toust, PRI, Series 2002850 Fitedid Corp., 1444 7.5500/07/2085  USD 7, 510, 000 4, 867, 743
el UsD 106, 595 ot 0.op  Bueddlom, L oot
A1 5.049% 50301 Rite AidCory., L4448 15/1/1006  USD 13,128,000 B, 500, 404
Range R Corp., 1484 4. 75% ithn Cpital Corp. .
T UsD 2,93,00 2,085,280 001 f;ﬁ&%mmm’ﬁ”’ WEER e 272,000 28,700 0.0
Range R Corp. B. 25 i
L;gfj;nszugums o B2 pp 8, 577, 000 6,735,005 D.04 ﬁ?ﬁ;}”zlndzlﬁ“gs LG, 108258 o, 1, 805, 00D 1,682,008 0.0L
BT Toust, B, Series TOFES WY ,
5 08 25030 UsD 2,816 L6% 0.0 ﬁ;ﬁ;a:‘a‘gtm“ UG MA L3 e BTOLUOD  460%,086 002
Realogy Group LLG, 1448 5. 75% )
L&/11,/2008 USD L, 00, 000 B4, W3 0.0 ;“1‘;&;;2;‘2‘;”&““ ML, MATEEE e 7,790,000 5,803,740 003
Realogy Groun LLG, 1444 5.25% Rocket Uortgage LLC, 144 4%
15’“*”2.2“ 1 s USDeTnOm w0 005 Mocket bor UsD 085, 100 BEOL 00D
Regmiiron Pamacenticals, I, 178 ; sl
o USD 500, 00 s, 1 nop B BB UL M sy agmom e o
Reraippance Hone Bquity Loan Trust, RP Escrow Tssuer LG, 1444 5.25%
PN, Sevies 2051 WU 539§ USD 1, 5L ULEBT LI 50 UsD 4, 145, 000 Loz eEz 0.0
25/08,/205% TR Doninelle
¥ Sus Co., 1444 8. 5%
Reraissance Hone Bquity Loan Trust, 15/04/2009 UsD 150, 000 154,370 0.00
PN, Series 2W34 WU 52094 USD 80, 731 56,084 0.00
250520 ﬁﬁ),%”;}f;;lzl;’“”“s Co. B2 e 30, 000 535,160 0.00
Reraispance Hone Bquity Loan Trust, S8F Glehal, Inc 1444 7.9%
STE, Series 2004 ‘WEF' G.24%  USD 33, 768 B/ AL 000 DIIDE;’ZDBZI ' UsD 175, 000 138, bEd 0. 00
ZEfsfanse Sabre GLEL, Inc., 1444 B 25%
- v : UsD 3, 145, 000 LI L2
111;:};2?;5;?”, lne., MMEITE o, LW20W LR EF D.OL L5045
Sabre GLEL, Inc., 1444 7.375%
Basidantial dssat Secuitisation Toust, 09/ usD f, 350, 00D 5,721, B84 0. 03
: e USD £, 10, 400 3,654,418 0,07 OL/0B/338
Sarias G745 M2 o BSfTA/ZON -
datial e Santander Bark Auto Credit-Linked USD 538 462 504 714 000
futdatial et Secnitization Iuat,——ppe 565,78 LEG479  D.0L Mobes B 14464515 15//2080 ' ' '
Sarias JOE-AD L' BN 25002006
tial o Sankander Bark Auto Credit-Linked USD 483 353 457 AL 0.0
faidantal et Somitization Tout, ——ype,y 41,76 WOl 000 Mebes T, 1444 600 15//205 ' ' :
Serias AL WL 554 26/2/005
- - Santander Bark Auto Credit-Linked
Razidential faset Secuitisation Tmust, Notes D 1444 5 197 15/ /2080 USD 445, 154 417,816 000
Serier MU L' B UsD 559, 515 BEEE L0
BT Aty 7 250, 000 [LLTE 000
Resideo Funding, Ine, 1440 4% .
UsD 00, 000 454700 000 Samn Asset Seouwities Tost, R,
0L/18/ 20 Sy A mtnp U 1,444, 746 1,298,215 0.0
FEISL Trust, Series 2006510 T 6 L :
w0 USD 3, 776, 45 LOF0 00 DO Sasen dsset Seaurities Trust, PR,
e Series 2002 WD 4508 UsD 117,017 06,767 0.00
BFIBT Trust, Series 200439 241
UsD 165 15 0.00 /0805
. 108 25/ /2013 B4 Commuri cations Corp., REIT
RZ:?I T?Sltﬁ'gﬂgjﬁé;;;m_s‘“ UsD 25, B34 BOE, 634 000 3 (2% 01/0%/20%9 UsD 86, 000 166,833 0.0
Ve gt Seokts MiracleGro Co. (The) 4. 5%
RO T, Seres 2GS0 047 66 " LEnuE L hom USD 3,677, 000 3,033,188 0Ol

BAT/0E
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Seotts MiracleGroCo. (The) 4% Sauthern California Bdisw Co., FAN
yboriie UsD , 692, D00 BESLL B 0.4 el USD 4,861, 000 4,560,168 0.02
Scotts WiracleOro Co, (Thed 4. 575 Spectrun Brands, Inc., 1448 5%
Iy, UsD , 633, 000 L0300z USD 5, 634, 000 2,051,405 0,02
Seripps Escrow 11 Tne., 1444 5. 57%% Spectrum Brands, Inc., 1444 5.5%
iy o UsD 2, 935, 000 nas o 0L R USD 12,654,000 10,486,489  0.0G
Scripps Bacrow, lnc., 1444 5.875% Sectrum Brands, Tnc., 1444 58758
UsD 3, 125, 000 2,557,427 D.0L s G , 63, 104, -
1501/ 2021 15032051 usD 5 631, 000 H104 B8 00
Seamned Credit Big TransFer Trust Spirit derdSystens, ., W44 T.5%
SRES, I, MY Seies 2003 W' USD 192,372,428 12,667 0.00 g5/ UsD B.82L000  BI7Z T D04
8 2500 /0% Spirit demSystens, Ine., M4 9.57%
Seaborld Paks & Etevtainet, T, o I e oo VRS UsD 5 397, 000 S0 0.0
1444 520 15/06/200 L Y ' Srink Capital Corp. 65754 1511208 USD 13, 700,000 13, 361, 557 007
Seorivized Asset-Backed Receivsbles Frink Capital Gup, 8,755 1503202 USD 46, 334, 000 51,645,804 037
LG Trust, PN, Sevies OSPL W USD 81, 120 0,52 000 Speint LLG 7.625% L5/0Z/025  USD 55,261,000 56,410, %6  0.20
4,394 260172038 Sprint LLC 7.625% 01/03/2026  USD 31, 388, 000 30,923, 932 0. 16
Sempra Energy, FEN 4 128% . 1L, 523, 000 5,433,205 0.4 Sorint LLC 7.070% 18/00/2028  USD 21,963,000 20,800,832 D11
01/ 04/2052 T Distritutim, Inc., 1444 &, 6208
Supra fergy, FAN 437 Perpetusl  USD 15,3500 13,267,610 0.07 g Usp L5 084,000 13,870,022 D07
Sensata Techielogies, Tnc., 1944 ;
i USD L6000 LB 5H 001 %ﬁgg}ga‘;‘;mg”sf T WSS yen  gpsmom m0nE4 012
Sequoia Hortgage Trust, FAN, Series STACR Trusk, PN, Series 2018-HE1
WS UT 4N e A 146 B rom oy U0 0w o T ]
Sinclair Teleision Croup, Tnc., 1444 [
5 D58 150 UsD 5, 465, D00 4,180,820 0.02 %igﬂzf;rulfrt B, BSBE o 3,000, 000 T D04
Sioclair Telwision Grop, Te., 14 STACR Trust, F, Series 2018-HRE2
5% OU/0Y 2080 Usb R AP it USD 12,546,349 L2560 008
Sinclair Televizion Groap, Tnc., 144 '
4,158 D120 UED 45,000 2,530,006 0.00 ?E?&;Qéagml UL, MR e B7BL 000 T,5LL TS LO4
Sirius 1N Tadio, Tnc., 194443, 125% :
Py UsD 1, 150, 000 953, 263 0.0t igﬁgﬁggﬁnmstms be, WA Ko 4 668,000 4,035, 202 002
Siriuz MMEBadio, Inc,, 1444 0% ;
Yy UsD 4,678,000 90,014,145 .16 ?ﬁﬁ;e;ndustms, I, WWATR o ZED0 1080505 10
Siriuz MMEBadio, Inc., 1444 4% :
ey UsD 21,878,000 17,691,618 0.00 ??Uﬁ;gsllndustrms, Ioe, W8S 3 108, 000 LT i
gi;&#}zﬁgﬂam I MRS yen ygagsom 12,303,070 006 Staples, I, WAT.EISOUS USD  34008,000 20,242,769 D14
Sirius N Talio Toe.. 14444, 128 Staples, Ic., M4 075§ 1504807 USD 16,244,000 11,036,612  0.06
iriug in, lac., .
BT 030 UsD 100, 000 N ] E;,&"E;’SEEI;H Corp., FINZ WK o 445,100 S457 LOD
iy Flags Entertainnent Corp., 1444
LT T UsD LLBLO,000  10,650,9%  0.06  State Strest Corp., FINS B o B 264, 100 TLTE L0
5ix Flags Bntertainnent Corp., 1444 Per‘pgtu&l .
iy UsD 13,385,000 11,458,260  0.0G St?t;n Casinos LLC, M4 4.5 5,775, 00D ATILUS 002
SixFlags Theme Parks, Inc., Mdd 7% USD L w4 00 1 440 051 LIL 15 D. i
01007/2025 e R : fg;ﬁ;};ﬁﬁ Ie.  WAS.STER e, B50, 000 mi4zl Nl
Sonic Automotive, Inc., 1444 4 62 N
¢ 106 UsD 3, 191, 000 6,154,127 0.03 , Inc., .
15/11/2029 stericycle, Inc., 14A 38756 o 5, 816, D00 4,755,992 003
) 15/01/ 2029
Soundriew Home Loan Trost, FIY, 5 folditg ., e, 1444 6, 355
Series ZDM-TMCI 'MZ' 4.91%  USD 120, 258 1,53 0.qp Oreestolieg b, inc, RUE USD 4,270, 000 4,011,769 0.02

TR/ 2038
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StooeMr, Dnc., 1444 8.5 1505208 USD 1, 082, 000 BLE, 648 0.00  Sylvam Corp., 1444 THOL/8/2009  USD 1,104, 000 B36, 244 D01
Struchred Adjustaile Bate Wortgage Synaptics, Inc., 1444 45 15/06/2089  USD 3, 550, 000 2,645, 220 0o
Loan Trugt, FAN, Series 20051 ‘1AL UsDh 432, BLS ara, a1 000 Symess Health, Inc., 1444 3.625%
5. 627 2500 15/01/2029 UsD 6 408, 000 5,308,145 0.0
Structured Adjustanle Rate Worbgage Take-Too Tnteractive Softeare, Inc,
Loan Trust, P, Serfes 0420 WP USD 29, 500 BOE 00D 3T e UsD 135,000 15,036 0.00
5, 4% 2501/2055 Taie-Twn Tnk epactive Sofbware, Tnc, 4§
Struchmed Adjustahle Bate Wortgage 14047052 UsD 30, 000 24, 005 0.00
Lot Tush, FRN, Series 20051 WP USD 170, 122 152,803 000 Tallgrags Energy Partuers L7, 1444
§ B68 350 0P UsD 12,801,000 13,155,150 0.0
Stmucturad Asset Hortgage Tallgrass Enerey Partoers [P, 1444 6§
(wostinats [ Tost, @ 40" &% USD 1, 625, 407 L6426 DOl oybyae! UsD L, 130, 000 nriL 00
Al Tallgrass Energy Partners L0, 1444
Structured dsset Hortgage 5% o USD 4,785, 000 350,768 0.0
Tovestuents IT Trugk, FOM, Seies  USD 9, 6L, 300 7, 248, 406 0.0 Tallgrass Fnerey Dartrers 7, 1444 6%
20081 L 523 2505204 /13050 UsD H30L000 55 AL 002
Structured Asset Hortgage Tallgrass Energy Partners (0, 1444 6§
Tvestuents 11 Trust, PR, Seies  USD %, 593, 318 L6458 DOL gt UsD B, 724, 000 ro e DM
2006-486 .12“ 4,579 /072046 Talos Production, Tov. 126 1501306 USD 1, 605, D00 1,502,386 0.1
Structured Asset Nortgage Targa Regources Partoers 1F 6 5%
Tnvestments 11 Trugt, PR, Series  USD 400, 57 B D00 g5 usp 14703000 1LE7O, M5 D006
U05-ARE AT 4, 599K 19/07/2035 Targa Resourses Partners 1P 5
Struchured dsset Seurities Covp, 1501/ 208 Ush 3,710, 000 3, 316, B3A 002
Series 04U A3 3458 UsD 705, 854 80,150 0,00
5z E;gi,g;;”ms Partoers LP BTy, 5ESLO00 5,064,004 003
Structured dsset Securities Corg. Targa Regources Partners LF 4§
Mortyage Loan Trust, O, Series  USD 3,811,120 LUEE D2 g e UsD 5,871, 000 4,622,000 0.02
UOGECT AT’ 4 364 25/10/ 2006 TN, Tnc., 444 4.7% 15/05/2026  USD 1, 300, 000 1727, Wm0 00l
Strustured dsse t Seaur ities Corg. TEGHA, Dnc. 4 G25%15/03/2028  USD §, 6L, 000 5,052,682 003
Martjage Loan Trust, mf 5;““ usn 07, 118 40,401 0.0 Tmgus Ine. S 15/08/2035  USD 1, 147, D00 1,018,856 001
:i’““:” dia :'523“’_3:”3;“” Telefle, e, 1442050106208 USD 3148000 LEILEE  L0L
e Tapur Sealy bibemmatioeal, Toc,, 1444
Mortyage Loan Trust, FON, Series  USD 156, A4 B66, 568 0.00 uﬂiwgt::s ! UsD 17,014,000 13,396,570 007
U0G-ECA AT 4, TI9% 5/10/20% .
j Teopur Sealy Ibematiceal, Toc. , 1444
. UsD , 088, 000 4,453, 0  0.02
m’;zﬁgl doBLIL, LUASSK e, LBE00 3WE0E 007 LR
! . Tenet Healtheare Corp., 1444 4.875%
. UsD 50,855,000 45,155,481 0.3
?ﬂﬂiﬁzﬁ;ma“ LT 5, 658, 000 401,59 003 0/IYE
e . Tenet Hemltheare Corp., 1444 6,253
UsD 79,660,000 26,523,417 014
;”;f;ﬁ;ﬁ;m”mgsm W LTLO0 57EG U 007 0L \ 6o, 1923,
Sumeva Bergy Corg. , 1444 5. 3768 Tenet e lthcare Corp., 1445, 12880y 26,710,000 23,205,620 D12
Y. gylarg., T UsD 100, 000 82,072 000 Oty L e :
Sunoco LF 5, B79% L5/13/2028  USD 1, 168, 000 BT 0OL ;;;;agg’;th”” o, WALEE e §, 780, 00D L4 BME 003
Sunoco LP 4 5% 15/05/2020  USD 5, 717, 000 4TI Ot 4405, 8
Sunoco LP 4. 5% 30/04/2030  USD B, 45, D00 706,16 D.04 1;:];&#2?33 vare L., A L. UsD 8, 224, 000 T4 BT D4
18 Fitianc el Group 554 /02085 USD LTS0S0 DO Corp, 1ASSISSME USD  LLETLOOD 10,557,857 006
SYE Financial Grow, FRN 46 2L, 060,000 13,020,185 0.07  Ther Industries, Inc., 1448 4§
Ferpetual i e . 15??0;20?3 TLER usD 3, 586, D00 2640, 760 001
SVB Fizaneial Growp, FRU 4, 25 :
Lhanciat brop o 5, 088, 000 330,00 D02 ThohileUS, Ine. & 7 0L//288  USD 20,518,000 18,741,130 0.10

/15 TP
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Thhile 54, Ie. 2.0% RS USD 32, 000 B 000 lehan One, Dne., L8T3S oo - 358, 00 -
Togas Solar Farms LLG, 1444 5.T9% S L -
008/ 202 e o "t IS Banorg, FRY4. 5408 20/01/2008  USD 45,000 AL,08 00D
TopBuild Corp., 1444 3. 625% US Baneorp, FRN 3, 7% Perpetval  USD 13,145,000 10,054,895 00§
USD 203, 000 G748 0.00 ' L33, i,
L5/03/2029 G Baneorp, FRN 5. 38 Perpetual  USD 1, 154, 00D B76,047 0.0
TopBuild Corp., 14444, 125% U5 Foods, Inc., 1444 4. G25%
B UsD 1, 156, 00D L non R USD 4,072, 000 LL0E 00
Trikis Corp., W4A4.0% LYWW USD B, 5L8, 00D TBLLIZ DM Vail Resarts, Inc., 1444 6,258
Teiiot Grom, Tne . 1444 5 58 5/ USD 3,511, 000 LB 0Ol
UsD 4, 857, 000 3,775,460 0.0 .
0L/n3 2029 Valvoline, Inec., 1444 4, I5% USD 5 100 000 7 10 460 003
Tritoa Yater Holdings, Tnc., 1444 15/02,/2030 R VR '
UsD 7, 993, 00D §,000, 65  0.03 :
6. 26% 01/04/2029 Valvoline, Tnc., 1444 3.628% . 500, 000 W4 000
Triumgh Growp, Tnc., 1444 3.375% 15/06/ 2031 ' ' '
UsD 477,000 ST 0.0 :
1406/ 2024 Varex Imaging Corg., 1444 7.875% =D 50,000 74 497 00
TrimmphGroup, Ine., 1444 B 25% 15102007 ' ' '
UsD 3, 960, 00D 3,906,976 0.0 : o
15,".09,"20.24 _ Veloeiby Gonmer sl Capital Loen Trust 15D P - 0oL
Truist Fllna““al Cop., AEI0 e jgwpom LnWLLE 007 b 4 .BAZS04Z08 T o
PEI’?“”&_ _ Veloeity Conner cial Capital Lo
Truist Financial Conp., £ G108 oo 3 401, 00 snog 0oL TS N Swis DT 4, M4 USD 3,416, 113 L1008 0L
Pemeh.l:hlnl _ 4,054 /10748
m} Tj ologies, Inc., LMK o, 1, 434, 000 1,152,435 0,00 Yelocity Coner cial Capital Loan
E'hl 0 3&391 _ Toust, B, Series 20082 W, W4 USD 265, 825 153 0.00
Oher Tecteologies, e, WATH ey §, 415, 000 5,005,060 0.03 08 B8
15{09/3087 ] Telocity Conmer cial Capital Loan
Uber Tecloolgies, e, WOAA® o0 TR DD G4 nm  pos st @Y Swig 2082 WY, MM USD 361, 926 WEAT 00D
1508202 e e 4,728 3 10 Ma
UMES 2% 01/08/2061 UsD 3, 32, 217 LIBS L 00l yiged Solutions, Tuc., 1444 5,758
MBS 2% 01/11/2061 USD 51, 328 BAD DO gennme USsD 3,518, 000 LTI ®E L
UMES 2.9% 01/02/2082  USD 18, 893 L | R
. . s 18, I, 144 5600
MBS 2.5% 0L/03/2062  USD 59, 875 480 0.0 mfua-%-t UsD 4,495, 000 4,183,305 0.02
UMES 3% 01/03/2052 UsD 18, 865 1,60 0D e proerties (2, B6TT, 1444 .58
MES 4. 5% OL/09/2082  USD 04, 585 195,700 0.0 lmz,rzgge; 1epke, el MRS e 85, 000 59E,06E 0.0
mg:ioqi 14:1?3?5 ?LKILIEE(?;;’ USD 1, 150, 000 BOUE 00D oot B, 4 46286 o - e L
ited dirlines Boldivgs, Toc & 15/06/ G5 , 270, , Taa, )
L6128 e LD LRL L ??Eulﬁ;ruper HesLe, BETT, 1444 4.5
loited Ailives, Toe, 18 K o e UD L8000 LESET 0O
150442025 o B v : .

Uniti Grow LF, RELT, L4 66 | R - ;i?i;?up;m”w’ B, WALTE e, 15,300,000 13,468,656 007
[]fl)"llllleE:ED T o I . YICI Properties LP, RETT, 1444 5, 75§ =D 2 746 000 7037 6 0. 04
LSO LRI (L0050 USD 3, 148, 000 3,796,504 001 OL0H0q D e :
ﬂﬁ?ﬁfﬁﬂm T, 144 fbTBroperties P, RETT, WMLTE e f, 618, 000 BEILIT 003
’ B b UsD 3, I7L, 00D 3,900,106 001 L5/ L et :

4 % 01052089 .

Ihvision Compd atims, Tne., 1444 L Brogerties P, BELT, W48 1, 200, 000 1,036,457 001
: i b UsD B, 33, 00D 7,483,118 0.4 1504208 e it :

1. 3758 SN VICI Prepertios (9, METT, W44 S87%%

lpsart sy Tarh Trst, @Y 4, R e Lo wﬁ? e UsD g, 070, 000 6,650,000 004

4 5 58 20/ 2000 o o VIl Prpmtiss 2, T, 1k 46

lpstart P T Trust, B0 4, oo £ 013,070 LU S 000 oy USD 10,178,000 BEELLM 0.0

1444 17, 348 20052080
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¥ICT Properties [P, BEIT, 1444 4, 125% Nkt bortgars Pass-Through
15/18/1% usb 3 525, 000 2,891, 753 0.0z Cartificates Trst, Serias 2065 005" UsD 36, 340 24, 337 000
Vighoria' 5 Secret & (o, 1444 4 5K 5% 2T006
1607 /2028 ush 212, 000 2,407, 332 0.01 Yabu Hortgage Pass-Throuh
Victors Nerger Corp., 14446, 375% Certificates Trugt, Series 30510  USD 144, 368 126, 248 000
15/1/2029 usb L 22,000 L, 234 0.0 WAL T BE13/2055
Virwm Corp, 144725 V1288 USD 146, D00 104,293 000 YaMu Mortgage Pass-Through
Vizta Qutdoor, Inc, 1448 4.5% Certificates Trugt, FRN, Jeries UsD 308, 182 205, 48 000
150y e Usb 17, 638, 000 12, 150, 043 0.6 WAL AT 4 140% 254102034
Yigtra Corp., FRY, 1444 7% ieR USD 3, 650, D00 3,112, 223 0.02 Wy Horbgage Pass-Through
Vigtra Operations To. LG, 1444 Certificates Trugt, FON, Series ush 773, 556 0, 143 0,00
5. 625 15/02/2027 Usb 10, 614, 000 B, 40, 100 .05 N04-4710 “AIR" 4, D008 25/07/2044
Vistra Gperations o, LLC, 1444 5% Yabiy Mertpage Pags—Through
300772087 UsD 4. 281, 000 LT DO Fiabes Trust, PN, Series  USD 2, 316, 750 2,008,764 0.0
Vistra Operations Go. LG, 1444 WNE-ART A3 3.635% 2503 R035
4,37 D1/05/2029 Usb 3 %48, 000 3,208, 528 .02 Yalliu Nortgage Pass-Through
VW Consolidated, Tnc., 1944 5. 5% Certificates Trust, FRN, Series UsD 1, 104, 786 1,005, 416 0ot
15042029 ush L 201, 000 104, 859 0.01 WNE-ARE A6 3. 3118 25052035
Wabash Nakional Corp., 1444 4.5% ik Hortgage Pass-Through
15/10/20 28 Usb 6, 704,000 5,545, 0B .08 (artificates Truat, Series 2004 BT UsD 101, 833 a6, 163 000
Yalu Wortgage Pass-Through 5,54 TR 2005
Certificates Trust, FEM, Series UsD 302, 24 265, 167 0.00 Yarnermedia Holdings, Inc., 1444
05-4A16 “1A1 2, BN 25181205 1, 756 15/03/0021 UsD 85,000 71,812 0.00
Yaly Wortgage Pass-Through Warnermedia Holdings, Inc., 1944
Certificates Trugpt, FEM, Sevies usD 2,811, 0 2,467, 363 001 4, 279% 15/03/2032 UsD 180, 000 139,378 0.00
06-410 "4 5, TN 2509205 arrior Het Coal, Tnc., 1444 T.275%
Yab Wortgage Pass-Through 01/13/2028 UsD L 822, 000 1,685, 313 oo
Certificates Trust, TN, Series UsD 7, 53 199,650 0.00  Wells Fargo & Co., FEIN 0.505%
206-8E W1 509 E0YR0E 18/05/2025 UsD 4 310, 000 3,779,611 0.02
Wabh Hortans Pas-Thooosh Fells Fargo & Co., FEN 2, 164%
Cartificates Truat, Series M0 ')’ UsDh 1on, a2 B2, 527 000 1/03/2026 UsD L1, 420,000 %000, 164 0.5
5.5 Bffams Wells Fargo & Co., FRN 3, 526%
Yal Wortgage Pags-Through #/03/028 UsD 5, 550, 000 7, 440, 505 0.04
Certificates Trust, FBM, Series UsD 1, 224, 809 1, D64, 607 0.01  Wells Fargo & Co., FEN 4. 897%
005-R14 “1AF 5.BEN 25/13/20% BT/ W0EE usD Lat, 000 132,637 000
Rkt Hortgags Pass-Through Yells Fargp & Co., PN 598 Perpetual  USD 12, 378,000 10,152, 631 0, 05
Cartificates Truat, Series 207 ') UsD 2, 368, 922 1, 644, 583 0.0 Wells Fargo & Co., G 5.9 Parpetal  USD B, 278, 00D 7,875, 181 0 04
£ 25/06/2007 Wells Fargo & Co., FRN 5. B75%
Vol rtgage a5 Tergh Ferpetual UsD 2,878, 000 2,611, M5 0.0
Certificates Trust, B, Series usD fi3, 60 55, BED 0,00 Falls Fargo Commsrcial Mortgags
WAL W 9T 2016 Toust, FON, Serias 205G ' 43 USD T, T36, 000 6,155 017 003
Yaly Wortgage Pass-Through L5050
Certificates Trust, FBN, Jeries usDh 903, a0a Tan, 327 0,00 Wells Fargo Commercial Hortbgage
2005-4314 1AL 55T EB/13/205 Trugt, FEN D7 4. 5615 15/06/2048 UsD 4000, 00D 3,1z 0.02
b Worbgage Pas - Thoough Yells Fargn Conmercial Worteage
Certificates Trust, FOY, Series 071 USD 2, 58, 628 1,704,488 0.0L  Teust, Series2015C3 0° 53§ USD 1, 700, 000 1,288,774 0,01
T 46168 25/ ET 15/11/2048
Wabh Hortans Pas-Thooosh Yells Faren Conmercial Wortgage
Cartificates Trst, Serias 00510 ‘245" UsD 1, 661, H5B 1,436, 153 0,01 Trust, FAN, Series 20151022 O0° UsD 362, 248 288, TA3 0.on

5,750 /11105

4, 1O 15/09,/2088
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Yells Fargn Comercial Wortgage VPR Conmer cial Mortgage Trust,
Trust, Series 20155 D', 144 USD 1, 00D, 000 TALEM 000 AN Sis®WGR T, WAL0E  USD 10, 100,000 7,020,784 004
5. 163% 15/09/ 2057 150057
Yells Fargn Conmercial Morteage Willian Carber Go [Thel, 144 562
o USD 19,241,000 17,208,272 0.09
Trust, Series 2006-C35 D', 144 USD 5, 00D, 000 3,595,616 0.02  la0faer
5. 428 15/07/2048 Wimehage Induskries, Inc., 1944 USD F3L 000 557 766 Lo
Yells Fargo Comercial Horbgage &, 206 15/07/ 2028 ; ' '
Trust, Series 0-C38 T, WA 3% TUSD 4, 190, 000 2,708, 181 0.07 WG Acquigibion Corg., 1484 0,75
s 1300 USD 15,745,000 11,047,721 006
Velly Fargo Comerial W bgage MG bomisition Corp., 1448 3 ,440, 000 4,830,390  0.03
Trust, Seies 20B45 T, W4 3% USD 1, 750, 000 ™2, 68 0.00 15f02v’30311d_ I o
15/05/20¢1 ﬁf{&gﬁ ingsLLE, MAAS.GER e 7,388, 000 LILHE 0Ol
Yells Farge Commercvial Nortpage )
Tust D 14 3 5/05 VST 1, 500, 000 M7, 58 00l ﬁfﬂrt%ca;fa[?mmgsm, LR S, 5,360, 000 496500 003
Wells Barge Commercial Nortpage )
Trst D', 1444 M /805 OOC 6, 100, 000 et 00 ﬁfﬂ%ﬁ%“msm' HHLEY e 3,212, 100 413,50 001
Walls Farge Comercial Wortgage Wi fonal, Tac. . L4444, 5%
Toust, PO, Seriss MSAESL E, L4 USD 1, B0, 000 1,338,200 0.0L aternabioal, Tac. : USD 1, 435, 100 f20,783 000
15/04/200
L0 L/ dan Totels & Resorts, Inc., 1444
Wells Fargn tone Bquity Asset-Backed :";m"m”wfm;m % k., UsD 1,193,000 1,003,189 0.01
Seomrities Tust, FN, Seies M2 USD 677, 093 BT LI eeas Lo 1444 5. 5
W 4 TN 25100 I LB FRRAS L gD 25,513,000 I3,67L,088 D12
Yells Fargo Home Equity Asset-Backed DL/03/2025
Wymn Las Yegas LLC, 1444 5, 25
Seoities Tust, TN, Seies A4 USD 152, 680 w40 0.0 1?}1“15;;“;“5 LT 1, 650, 00D 1,393,208 0.0L
WO, 788 210 Wvon Beort s Fivance LIC, 14447, 75§
Yells Fargo Home Equity Asset—Backed 1504205 UsD 4,225, 100 3,837, 142 002
Secmrities Tougt, MM, Serie M2 USD 182, 680 145,088 0.00 -
Ve, 144 T8 2511020 ??’;;ﬁ‘;ﬁ;};@me Wo M ey 15,057,000 12,087,308 008
Nalls Fareo Wortgage-Backed FOE
scrow Gub LG, 1448 7, 5%
Seeurities Tot, Series P65 W' USD B, 047 B 000 57y UsD 5 980, 000 Lok oz 0D
B B4/ Yur! Brands, Inc., 1444 4, 75%
Yells Fargn Morbgage-Backed 15/01/2030 UsD B, 478, 00D 7,290, 766 0. 04
Sewrities Trust, FAN, Series UsD 8, TrL 7, 536 0.0 Zaye GroupHel dings, Tnc., 19444%
20-R19 4T 45048 26713720 a1/ UzD TTERO00 A A 003
Vesco Aireraft Holdings, Tnc., 1444 TiFF Davis, Inc., 1444 4. GI5%
UsD 1, 857, 000 I W6 000 o Ine., -
5.8 /L0 \ 57, . ey shysioe UsD 4, 360, 000 3,450,004  0.02
Yeseo diveraft foldiegs, Inc., 1444 9% ZipRecruiter, Inc., 1444 5%
UsD 22,930,000 12,815,0% 007 R ,
L T8/01 /2030 USD 2,072, 000 1,595,000 0.0
Yepco Aircraft Holdings, Inc, 1444 ToomInfe Technolopies 1LG, 1444
15128 1510 UsD 156, 000 mEES 000 R UsD 2, 561, D00 2,016,81  0.01
YES Distriution, Inc., 1444 7. 125% b 610 423 184 2020
s A UsD 12,444,000 11,815,240  0.06 » Lalned Ot
L5/06/2025 EHSH 6507 055 461 34 38
YESD Digtribution, Tne., 1444 7,208
UsD 13,089,000 12,428,471 007
1506/ BRI SR
YFIES Commercial Mortgage Trust, Fiaint-4
FI, Series 2M4-C2 T’ 191 USD 1, 0o, oo B85, 282 000 Bagk of Montreal O 13/14/20%3  EUR 3 500, D00 5,402,728 0.02
15/09/ 2057 . N Toronte-Tominion Bank (The) % EIR 4,000,000 3,875, 227 0.0
YFRES Conmer cial Mortgage Trust 'O, UsD L 500, 000 {780, 380 Ll 15/1%/2023
1444 42548 15/05/2047 B e ’ 7,277 055 344
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Barle of China Ltd, 0% 01/02/202  EUR 4,000, D00 3,992,740 002 Parisiens 0% D8/03/2023 EUR 5, 000, 000 978,34 003
Tndugtrial and Commercial Bank of 14 042 532 {1
Chim Ltd, 0% 13/03/2023 EIR 2, 100, 000 L0, ET 0L — e e
5 083, 357 343 AP F A
Sunderland Beceivables 54 0%
. iyt EIR 7, 500, 000 405,80 0O
Credit Agricole 54 0¥ 13/03/202  EUR 3, 000, 000 7,986, 146 0,01 TG R 4%
7 086, M6 1.4
FZ o H
B 8EB Finance BY 0% 19/00/2023  EIR 3 000, 000 096,62 102
Wi ksubishi OF] Trust & Bauk ing Corp. Thezdrola International BY U%
o8 ouby/ EIR 5, 000, 000 LI 003 e ELR 2,000, 000 Lz, e 0l
Suni bome Nibsui Trust Bark Ld. 0% Linde Finanee BV 0§ 24/00/00%  ELR 3000, 000 2,005,764 .01
Pyl EIR 5, 000, 000 4,080,465 0,02 — T 0w
§ 0G3, 630 1.4
AL
F Ferrovial Enisiones 54 0% IR 4 000 000 5007 00
GQatar National Bank QFSC 0% 02/02/ 2023 e
23/0L/200 EUR 5, 000, 000 4, 893, 260 0.03 5007 A7 T
105 00 0.05
TAUR
AR Fidelity ;‘a}n?ﬂal [nfomnation Sarvices, FIR 5 500, 000 5497, 170 002
Standard Chartered Bank ple 0% ["’_:' i LA/ 2020
1915/ 03 EUE 2,000,000 1,837,837 0.0l Figery, Inc. Uh 23/02/2033 EUR 3000000 000,31 002
T ET e oaT Mealty Incone Corp. 08 23/02021  EIR 7, 500, 000 7,406,493 0L
— T n T g, 084 324 345
WL SIS S 3 BAL 07 — LAALOA
B =r —_— T — il s SR RN Y]
Sw—irp e AR— i
A—ALTIT N
Macquarie Bank Ltd, 0% 13/12/2021  EUR 3, 000, 000 ams e o ATH
T EE T o Swpify, I 0185 0U11/025  USD 7, 852, 000 7,003,080 0.0
_— 2,293 330 Xl
F—A LU T
. AR
st erreichische Santeo] thank 4G
1;;];;;;5 isthe ool bark O e 500,000 2,480,087 00D Hello Croup, Toc. LW OL/OF/2EE  USD 5,303,000 4,065,667 003
— o g Finduwdi, Inc. 0801/12/2025  USD 4 702, 000 4,083,904 002
— e %ea Ltd. 0,25 15/08/2026  USD 5,172, 000 3,669,705 1.0
e [E 12,519 216 34
Barle of China Ltd, 0% 13/03/202  EUR 2, 100, 000 1,991,488 .01 -
I, L P
— LWL OB g uied 6 15/08/2035  USD 5, 778, 000 4575, T8 002
o5z __AS M 8%
Carrefour Banque ATV 06/03/202  EUR 3, 000, 000 N
Electricite de France 54 0% i ol A0
T wigMws o e e
relays Bazk ple , 201, 206, :
LMA SA 0% 22/03/2025  EUR 4,000, 000 3,979,208 0,02 TR
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TATE Vishay Intertechnology, Inc. 2.20%
Affirn nldings, Tnc. 0% 15/1/20%  USD f, 507, D00 3,074,877 002 15/06/20% usD 721, 000 596L80 002
Airhnb, Inc. 0% 15/03/2026  USD 2, 596, 000 2,985,975 D.OL 0 075,060 60
lteryx, Inc. 1%01/08/2026  USD 5, 035, D00 30468 007 EsREOE 5608 218 .75
AMF Capital Trust 115.1%  USD 5, 048 4,444 410 002 -
Block, Inc. 0.25% /1172037 USD 4, 7LD, 000 LU0 D02 g
Bofh Finance L1 0, 25% 01/05/200  USD 3, 021, 000 LEEE0S 002 g
ﬂ“;;;;ke Factory, Toc. [Theh 0055 o 370 2oL 307 0oL FoyeoGlass Indtry Grop o, Lol ONH 565,698 2,696,625 001
éﬁh 51 B 0/00/ % 15D I CELE Lo By ubonotive Systens Co, Lbd, 4 O 4,335,400 10,171,357 00§
GEg, nc.  Lob,  tall, : Tt Wongolia Tili [ndustrial Group Co.
Cloudflare, Inc. 0§ 15/08/2026  USD 3, 220, 000 2,463, 63 oL gy e CHH 7,170, 640 30, 108, 282 0. 16
Enirbase Gldiﬂl, Inc, 0. $ ULI'IWEIGE s 3, 522, non ]., 95]., 428 0.0 IDYDUIIE Co. Ltd ‘A’ {TH ]-| ﬁ]."l-, 410 3| EDZ, 64 002
Cunfluent, Inc. U% 15}’“1){202? UsDh ﬁ, 55‘1-, non ‘1-, 552, L] n.02 wuhs_nm,e Yibin Co. Ltd. 'a' {H 921, 700 22, 55?| ond 012
fg)‘}ﬁ;fzzf;ﬁme Inc. 0375 o 6, 479, 000 5.060,397 003 Thejiang Swor o Ltd. W' ONH 1, 490, 103 5083, 57 005
79,109, 379 & 41
DigitalBridge Group, Inc. 5% - —_—r
5 maanes UsD 3, 571, 000 BA07, 8% 002 BEERGH 7010050 g4
?SE;}ZEZZTI‘ Corp. 2575 ey 10, 217, 00D 8,652,670 005 P-note
e
DISH Network Corp. 3 37
P P usp 0,725,000 5,678,238 003 BarclaysBakpled, MOS0/ USD 17,04 183164011 0.5
DocuSign, Inc. 0% 15/0L/2024  USD 495,000 435 0.0 183164811 095
Drophox, Inc. 0% 01/03/2026  USD 4, 750, 000 3,602,362 0.02
Halozyme Therapeutics, Inc, 0. 25% USD 2 167, 000 | W58 6o 001 7R U:_t'];
HA 00 Y T ' Em; Pa/” a5 Sh, LMAB.SD o 16,000 185,187,177 0,07
Liberty beactive LI 4% 1§'11/289  USD 7, 180, 000 2,54, 7¢ noy LB/03 h2023 .y
: . B Faribas 54, 144496 23/03/2001  USD 17,750 185 245,717 00§
i.;?;;;;ulalhteractlveuﬂ 1 UsDh 1, 383, 000 452, 66E 000 Wational Bank of Canada B%
USD 18,510 105,330,536 0.8
Okta, Inc. 0. 125% 01092025 USD 1, 504, 000 1,740,855 000 04/04/2023 "
Fedwood Trust, Ine., FEIT 4. 75% Societe Generale 34 99 03/00/2020  USD 17,123 176,113, 343 052
15/16/ 2023 UsD 3,000,000 27845 DL gyior Generale S4 96 /042033 USD 19,400 189,715,474 059
Repay Holdings Corp. , 1444 % UBS 4G, 1444 5% 06/04/2023  USD 18,544 190,182,617 0.1
iy UsD 3, 770, 000 3,505,178 D.OL TR 5 ®
RingCentral, Tnc. 06 01037105  USD 4, 468, 000 3,608,164 0.02  P-note@®t 1205048775 6%
RingCentral, Tnc. 0% 15/03/0%  USD 7,511, 000 5,403,508 003 FOMOEHEIECIE XL EEY o8 00 B 420
BT ioldings, Tnc. 5754 0I/10/20%5  USD 1, 508, 000 L1BL 413 DIl HEEISELUEHeRTHIEERY < B :
Shift4 Fayments, Inc. 0. 5%
UsD 3, 793, 000 3,015,958  0.02 . . -
0L/n8/2027 DR RS 5 & R SR TR &
Snap, Inc. 0% 0L/05/2027  USD 5, 556, 00 3,086,785 002 fgE
Sphwk, Ine. 1.125% 16/06/2087  USD 3, 131, 000 TL4BEITE DL F AU
SpotifyUst, Tne. DY 16/02/2086  USD 3, 124, 000 2,365,731 0.0L i
potily Intelsat]inksm Holdings Ltd, 5,55 USD 52, 290, 000 5,00 000
Starvood Property Trust, Tnc., BETT njoan &
UsD 4, 618, 000 4,705,548 0.02
4,358 01704/ mas Tntelsat Jacksm Holdings Led. B 5%
Supernus Pharwacenticals, Ine, 15/ 10/2004 § UsD 31,758, 000 &1L 0.00
UsD 3, 126, 000 2,795,726 0.0L
0. B2 01/04/2023 Tntelsat Jackson foldings Lid, 9, 7%
Tripddyisor, Tne. 0.25% /04206 USD 7, 57, 000 200532 0Ol jghyuer & Usp 6 085, 000 w000
Ther Technlogies, Ine, 08 1512205 USD 4 476, D00 3, 44, 208 n.02 LendingC lub Laan Certificate Iysuer
Onity Softvare, Inc. 06 15142056  USD 1, 607, 000 1,120,430  0.0L UsD 100, 000 L 00l

Teust TERT , 1444 0F 150405

- 144 -



JPMorgan [nvestment Funds — Glabal [ncome Fund

¥ & Al sk F5EAE ()
2022412831 BRA
PEE PR E
=Tk g%
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L et it ; b sty Certificate Iypuer TAUE
Tt CERT , 444 0§ /ST T 100, oot LB DO o es Holdings LGS USD 7,867 2,302,058 0.0L
LenditgC Lub Loan Certificate Ispuer EP Energy Corp.” UsD 318, 758 2,087, 547 0ol
Trst TERT, W44 TR 560N U0 o,wo 876858 DOl oo gan Private” USD 74,750 0o
LendingClub Loan Certificate Issuer Goodman Frivate Preference” USD 88,035 832 0. 00
Trust AT, A 25, 4564 UsD 100, 000 3,087,360  0.02  MYT Holding Co.* UsD 3, 324, B3 92,850 001
1507 /2057 MYT Holding LLC Preference”  USD 5, 736, 90 5,762,341  0.03
Lendingl lub Loan Certificate Ispuer M, Inc.® UsD 5,710 540, a4 0ol
Trst CEET, 1444 08 B/ OO0 100, 000 L 105,588 001y’ Tne. USD 31,887 5,200,526 0.03
LendivgG lub Loan Certificate Issuer Vistra Gorp. 31/12/2048° USD 91, D63 34,347 000
Trst TR, WA TR /0505 U0 100,00 1,825,221 0.00 100,76 010
Lendivgllub Loan Certificate Tspuer e S# 13005, 414 318
Trust CERT' , 444 0% 15/06/208 UsD 100, 000 2, 23T, b4d 001 = ——
Lend ingClub Loan Certificate Ispuer TSk
Trust AT, 444 12,509 UsD 100, 000 LUBIE LI F AU
1507205 MMG Parent LLG 24/08/2027*  USD 110, 393 4,561,085 0.02
198860 &% indstrean Boldings, I, SU/B/4 USD 7,696 54,000 000
G 19 (8. 968 4.1 615,008 407
oS R ER 4 615, 026 342
%%*g:g OEE A 46 S CENERTIEERAS 73024 642 090
Claire' 3 Stoves, Inc. 0%* USD B, 074 12, 786, 053 UBITS & Seh BLt-1 = w bR iO EFSEEs
Gulfport Energy Corp. 10%*  USD i 3, 308, 220 .02 fFRRNE = %—4a — UCITS
6,805 00 owl s
EfttES 3 16,184 208 899 mhorgan 05D Liquidity LYY Fund -
TPHOSDLiquidity YN 3 [dist.} T =D 106, 078, 343 B0, 390, L2 G
i 66 504, 128 344
A R B _ i BHASE A F—5 - UICITSSE 668 590 128 344
Telford Offshere fioldings 1ed™  USD @, 154 0 LU0 g5l b0y bERAMOSEREEEAT _ 660500128 34
4 _ 00 peamIrsast T, 667,070, 02 0780
. He 129 4421, 338 i 67
ﬁfﬁ?ﬁhﬁf W Oights  USD 9, B0 5 0.00 TOMORES (B A1 248
BLRAL |ACER00 NER 16 ' . o =
Intelsat Jadksmn Holdings ¥ Rights®  USD £, 810 B8 0.00 WREAT B 161 166 261 160 8
fntelsat K e O T * AR RS EEOERI-EY A EE TS TV S,
_— T #MEBRADIZFE
- § HiHESTRERETETY.
Megcow Exchange NICES-RTS P[SC° USD f, 325, 610 67,450 0,00
Severstal PISC UsD 6, 798 45,560 0.00
13§11 X
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H2HE1ZANBRAED ANEEI
¥ B TRE 4RO M A AR &S B (9e)
TAUH 56. B
A YT =2 B. OO
Ao L e 4, 38
A 4. 09
THLA 3. 10
B 2. 10
AR 1. T4
Foaer 1. 72
E g 1. B3
A 1. 50
I 118
AFNT . 5%
A=A FFIT L. &8
Bi 0. 7%
AR 0. 77T
s 0. 6%
TAwTw R 0. 67
Az —F 0. 65
EHEEEE 0. BL
TAATE . 60
F e —4 0. 48
Ao 0. 47
Er7 U 0. 46
J AT e — 0. 42
i 0. 36
Lo = 0. 3%
A E 0. 32
p—ii— 0. 32
e 0. 31
A FRLT 0. 28
I 0. 26
A3 _-c_—ﬁ’ 0. 22
F—A 0T 0. 20
DRSS g 0. 18
WA A 0oL
Za—P—F R 0. 12
& 0. 12
~f 0. 11
Fas 0. 0%
= = i (e
2 = dkinE 0. 07
=7 F 0. 07
FTITEIET 0. 0B
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bl
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AUD 8, 526, B3T ElR 3, 484, 306 17/01/2023  HSBC 24, 095 -
AUD 93, 101 ElR 436, 217 17/01/2023  Morgan Stanley 3, TTB -
AUD 3,425 ElR 2,174 17/01/2023  EBC 3 -
AUD 46, 517 ElR 29, 378 17/01/2023  Standard Chartered 152 -
ERL 10, 772, 463 s 2, 001, 596 03/01/2023  Citibank 32,173 -
ERL 317, 331, 05 S0 59, 074, 176 03/01/2023  HSBC BS54, 100 -
CHF 4B, 473, 570 ElR 47, 110, 804 17/01/2023  Barclays 59, BEZ -
CHF 11,817 EUR 11, 968 17/01/2023  Citibank 28 —
CHF 378, 464 ElR 383, 527 17/01/2023  HSBC 612 -
CHF 255, 928 ElR 259, 273 17/01/2023  Merrill Lynch 452 -
CHF 1,058 EUR 1,071 17/01/2023  Morgan Stanley 3 —
CHF 10, 063 ElR 10, 193 17/01/2023  State Street 21 -
{TH 1, 837, 342 ElR 247, 628 17/01/2023  BMP Paribas 1,200 -
CTH 326, 587, 529 ElR 44, 161, 682 17/01/2023  HSBC 121, 460 -
{TH 53, 287 ElR 7,163 17/01/2023  Merrill Lynch 54 -
CIK 268, 508 ElR 10, 519 17/01/2023  Barclays 57 -
CTK 1%, 734, 517 ElR B0F, 536 17/01/2023  Goldman Sachs B, 250 -
EUR 183,210 AlD 287, B89 03/01/2023  Morgan Stanley 377 -
EUR 180, 472, 540 ATD 280, BOB, 250 17/01/2023  HSBC 2, 337, T63 0.0l
EUR 3, 616, TOL AlD S, BB, 448 17/01/2023  Morgan Stanley 10, BSS -
EUR 1,279 AlD 1,584 17/01/2023  EBC 1% -
EUR 4, 197, 871 ATD B, 570, T09 17/01/2023  State Street 26, BTE -
EUR 96, TTB, 545 CAD 135, 965, 414 0%/01/2023  Barclays 2, BB, BS6 0.02
EUR 75, 194 CAD 108, B9 17/01/2023  HSBC 172 -
EUR 283, 471, 980 CAD 410, 284, 025 17/01/2023  Merrill Lynch 291, 8BS0 -
EUR 100, BT% CAD 146, Odd 17/01/2023  RBC 79 -
EUR 330, 777 CHF 325, 238 17/01/2023  HSBC 662 -
EUR 736, 022 CHF 724, T48 17/01/2023  Morgan Stanley 405 -
EUR 76, 216 CHF T4, 313 17/01/2023  RBC 180 -
EUR 232, B3B CHH 1, 700, 207 17/01/2023  Merrill Lynch 2,381 -
EUR 245, B35 CNH 1, 842, 41B 17/01/2023  RBC 321 -
EUR 971, $47, 623 GEP B3T, BLT, 029 17/01/2023  HSBC 26, 146, 194 0,14
EUR 1, 530, 184 GEP 1, 340, B33 17/01/2023  Morgan Stanley 16, 398 -
EUR 343, 406 GEP 295, 508 17/01/2023  RBC 5, 27% -
EUR 246,251 GEP 215, 026 17/0L/2083  Standard Chartered 3, 453 -
EUR 976, 826 GEP 8BS0, B39 17/01/2023  State Street 16, 253 -
EUR 295, 359, 055 HED 2, 452, 86T, 165 17/01/2023  Barclays 1,167, 157 0.0l
EUR 11, 718, 892 TPY 1, B3T, 873, 336 17/01/2023 EMP Paribas B0, 762 -
EUR 9, 589, 841 TPY 1, 347, 151, 470 17/01/2023  Citibank 17,478 -
EUR B8, U7, 464 MOK TOB, 862, 476 17/01/2023  Barclays 891, 584 -
EUR BS, 732, 326 SEK T18, TE8, 197 05/01/2023  Morgan Stanley 1, 108, 020 0.0l
EUR T3, 997, 522 SEE BOS, 280, 485 17/01/2023  Barclays 1, BO3, T30 0.01
EUR 8, 327, 516 56D 11, 530, 764 17/01/2023  HSBC 2, BTB -
EUR 17, 263, B840 56D 24, 693, BEG 17/01/2023  Merrill Lynch 32, BB -
EUR 7, B9G, 045 56D 11, 274, 14% 17/01/2023  State Street 27, 988 -
EUR 58, T27, T30 1IsD B2, 400, 218 03/01/2023  Citibank 347, 568 -
EUR 1, 430, 936 S0 1, 453, 333 03/01/2023  HSBC 33, BO9 -
EUR 118, 302, 105 D 123, 041, 193 03/01/2023  Merrill Lynch 3, 187, BBT 0.02
EUR 1, 554, 400 s 2, 119, 585 03/01/2023  REC 11, 367 -
EUR 1, 308, 125 IS0 1, 354, 535 04/01/2023  REC 3,523 -
EUR 208, 041, 135 IS0 218, 530, 020 05/01/2023  Goldman Sachs 3,302, 583 0.02
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EUR 3, 170, 547, 655 s 3, 309, 774, 393 0%/01/2023  HSEC 75, T19, 246 0. 40
EUR 295, 917, 079 S0 314, 395, 621 05/01/2023  Merrill Lynch 1,501,191 0.0l
EUR 3, 108, B10, 778 UsD 3, 235, 158, 133 05/01/2023  Morgan Stanley 83, 351, 858 0.43
EUR 29, 757, 380 s 31, 652, 586 17/01/2023  Barclays 136, 450 -
EUR 29, 323, 626 s 31, 183, D44 17/01/2023 BNP Paribas 178, 930 -
EUR 25, B4T, D40 UsD 26, 963, B38 17/01/2023  Citibank 445, B40 -
EUR 116, 190, 994 IS0 124, 111, 037 17/01/2023  Goldmwan Sachs 192, T47 -
EUR 7, 585, 526, 288 IS0 8, 109, 067, 789 17/01/2023  HSBC 10, 525, 507 0. 06
EUR 17, 130, 20 s 18, 146, B1S 17/01/2023  Merrill Lynch 16%, 601 -
EUR 11%, 608, 180 s 127, 171, 552 17/01/2023  Morgan Stanley 749, 475 -
EUR 24, B4, 233 IS0 2B, 512, B22 17/01/2023  KBC B3, BT -
EUR B, 78T, 435 IS0 10, 402, 725 17/01/2023  Standard Chartered B4, 703 -
EUR 26, T19, BO% 1IsD 28, 509, T43 17/01/2023  State Street 73, 468 -
EUR 70, 256, BB1 s T4, B40, 415 31/01/2023  fGoldman Sachs SBB, 38T -
EUR 2, 427, BTD S0 2, 590, 483 02/02/2023  HSBC 5, 355 -
TPY 243, 0TS, 488, 64 ElR 1, B53, 601, 440 17/01/2023  HSBC 33, 632, TOB 0,17
55D 1, 503, 317 ElR 1, 326, 004 17/01/2023  Barclays 2,123 -
S50 3, B4T, 396 ElR 2, BT1, 466 17/01/2023  Goldman Sachs 13,232 -
55D 2, 112, 948, 006 ElR 1, 469, 127, 827 17/01/2023  HSBC s, 279,012 0,03
550 4, 489, 530 ElR 3, 125, T80 17/01/2023  Merrill Lynch B, 396 -
55D B47, 578 ElR 550, 470 17/01/2023  Standard Chartered 1,246 -
UsD 59, 583,331 BEL 307, 442, B3F 03/01/2023  Citibank 1,371,173 0.01
UsD 1, BBS, LTT EEL B, T30, 435 03/01/2023  I.P. Morgan 17, BOD -
UsD 1, 712,379 BEL B, 002, 024 D2/02/2023  Citibank 20,072 —
LELBEHFERMTET - BE 250 574 307 1.3%
AUD 56, BOS, T16 ElR B2, 579, 450 0%/01/2023  Merrill Lynch (1,236, B92) (0. 01)
AUD 985, 989, D30 ElR B35, B03, 379 17/01/2023  HSBC (8, 355, 162) (0. )
AUD 914, 465 ElR 58T, d12 17/01/2023  Morgan Stanley (B, B94) -
AUD 538, B2 ElR 385, B4l 17/01/2023  RBC (5, 204) -
AD 131, 625 EUR B4, 384 17/01/2023  Standard Chartered (824) -
ERL 2, 183, 503 UsD 418, 695 03/01/2023  Citibank (5, 552) -
ERL 308, 027, 035 IS0 59, 521, 886 D2/02/2023  Citibank (1,378, 254) (0. 01)
ERL 1, 842,701 1IsD 347, BBT 02/02/2023  HSEC {1, 463) -
CAD 19, 320, 852 EUR 13, 3489, 212 17/01/2023  Merrill Lynch {13, B63) —
CHF 185, 525 ElR 188, 825 17/01/2023  Morgan Stanley (51T -
CHF 49, BBd ElR 50, 522 17/01/2023  KBC {113) -
CHF 1,220 ElR 1,242 17/01/2023  Standard Chartered (3 -
EUR 2, 175 AT 3,425 04/01/2023  REC (3 -
EUR 9, B04, 505 AlD 15, 255, 792 17/01/2023  Morgan Stanley (108, 518) -
EUR 1, B33 AlD 2,573 17/01/2023  EBC (1 -
EUR 20, 048 ATD 31, 750 17/01/2023  Standard Chartered {(133) -
EUR 3, 966, 000 ATD B, 282, 360 17/01/2023  State Street (22, 147) -
EUR 83, 516 CAD 121, 558 17/01/2023 BNP Paribas (384) -
EUR 52, 258 CAD 133, 729 17/01/2023  Morgan Stanley (43) -
EUR B2, 570 CAD 120, 109 17/01/2023  RBC (330) -
EUR 258, G50, 979 CHF 255, 063, T41 17/01/2023  Barclays (327, 435) -
EllR 297, 632 CHF 254, 126 17/01/2023  Merrill Lynch (304) -
EUR 470, 216 CHF 463, Bdd 17/01/2023  Morgan Stanley (583) -
EUR g, 0B CHF B, 592 17/01/2023  KBC (38) -
EUR 7,161 CH 53, 287 04/01/2023  Merrill Lynch (54) -
EllR 578, T16 CIH 4, 253, 159 17/01/2023  HSBC (2, B57) -
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1 Al 5 T (5E)
2022412831 B RA
A8 R
A — FEIRBEE WEEIC
BEES HiEg EEE STEE = =T f— {(1—0; 5 & ElE (90)
ElR 350, 552 CIH 2, 599, BT 17/01/2023  Morgan Stanley {1,518 —
EUR 250, U3 CHH 1, B56, 476 17/01/2023  Standard Chartered {1,358) -
EUR 4,210 CIE 102, 962 17/01/2023  Barclays (48] -
EUR 19, B45 CIE 481, 724 17/01/2023  Morgan Stanley {T0) -
EllR BT, BS1, 380 DEK BS2Z, DFE, 046 17/01/2023  Morgan Stanley (45, 045) —
EUR 6, B84, 524 TPY 11, OBD, BT, 775 10/0L/2083  Standard Chartered (1,671, 19T} (0. 01)
EUR B, 75, 16D TPY 1, 257, 435, 267 17/01/2023  Citibank (179, T1B) -
EUR 277, 937, 437 TPY 3%, 851, 137, 366 17/01/2023  HSBC (5,514, 42%) (0. 03)
EllR B, B04, 020 TFY 1, 388, 344, 535 17/01/2023  Merrill Lynch (261, 050) —
EUR 1B, 459, 287 TPY 2, 392, 568, 756 17/01/2023  Morgan Stanley (541, 433) -
EUR 10, 516, B2 TPY 1, 519, B34, 885 17/01/2023  State Street (282, 563) -
EUR 1, 324, 516 56D 1, 500, 095 03/01/2023  Barclays (1,842) -
EUR 585, BS0 56D B4E, 237 04/01/2023  Standard Chartered (1,223) -
EUR 10, 344, 968 56D 14, 537, 964 17/01/2023  Barclays (78, BES) -
EUR 10, 150,818 56D 14, BOD, 185 17/01/2023  Citibank (37, 154) -
EUR Bl, 327, 106 56D L1, 965, 701 17/01/2023  HSBC (251, 102) -
EUR 5, 140, 540 56D 13, 204, 960 17/01/2023  Merrill Lynch (73, 829) -
GEP 208, 179, 145 EUR 237, 374, 786 09/01/2023  Morgan Stanley (5, B13, B58) {0.03)
GEP B9, B13, 219 ElR BO, TTT, T43 17/01/2023  HSBC (2,173, 45%) (0. 01)
GEP 390, 319 ElR 443, 225 17/01/2023  Merrill Lynch (2, 457) -
GEP 2489, 0TS ElR 285, 187 17/01/2023  Morgan Stanley (7,937 -
GEP 32, BBE EUR 37, 980 17/01/2023  State Street {1,072} -
HED 208, 097, 238 ElR 25, 26T, 460 05/01/2023 BNP Paribas (BB, BBE) (0. 01)
TPY 1, 258, DB0, 033 ElR B, 244, 826 17/01/2023  HSBC (21, 285) -
55D 11, 478, 951 ElR 8, Ol1, 576 17/01/2023  HSBC (2, 008) -
55D 852, 197 EUR 595, 550 17/01/2023  Merrill Lynch {(B50) -
S50 815,311 ElR 570, 594 17/01/2023  RBC (1,674) -
550 1, 016, 017 ElR 710, OBT 17/01/2023  State Street {1, 0%4) -
UsD 2, Bl4, 571 BEL 14, 114, 397 03/01/2023  Citibank {45, 733) -
USD 451, 415 BEL 2, BT, 276 02/02/2023  Citibank {182) -
UsD 3589, 330 BEL 1, 930, 129 02/02/2023  L.P. Morgan (2, 943) -
UsD B34, 79T ElR THT, B35 03/01/2023  Citibank (1B, B3B) -
UsD B0, BEB, 142 ElR 58, D83, 05T 03/01/2023  HSEC (1,308, Sdd) (0. 01)
USD 123, 0d1, 193 ElR 115, Bdd, 885 03/01/2023  Morgan Stanley (730, 4BE) (0. 01)
USD 108, 143,972 EUR 102, 5BT, BT9 09/01/2023  BNP Paribas (1, 434, DDF) {0.o1)
UsD T3, BES, 179 ElR TL, 48, 772 05/01/2023  HSBC (2,138, 00%) (0. 01)
UsD 5, 111 ElR 4, TEB 17/01/2023  Barclays (1) -
UsD 41B, 149, BTS ElR 392, 140, 052 17/01/2023  Goldman Sachs (3,192, 723) (0. 02)
USD 4, BOB, TTB, 628 EUR 4, 311, 959, 856 17/01/2023  HSBC (8,315, 264) {0.03)
UsD 16, BoZ ElR 15, 738 17/01/2023  Merrill Lynch (22z) -
UsD 185, 528 ElR 174, 042 17/01/2023  Morgan Stanley (B41) -
UsD 4, 001, TBE ElR 3, 756, 825 17/01/2023  RBC (1B, B25) -
USD 4B, B3, 468 EUR 43, 388, DB 17/01/2023  Standard Chartered {430, 960) —
UsD 3, 775, 161 ElR 3, 535, B3% 17/01/2023  State Street (7, 260) -
UsD 16T, 000, 311 ElR 156, BYT, 389 31/01/2023  Goldmwan Sachs (973, 371) -
UsD B4, 562, 138 ElR B0, B0, 282 31/01/2023  Merrill Lynch (154, TSE) -
USD B2, 359, 384 ElR 77, 286, 421 31/01/2023  Morgan Stanley (351, B14) -
UsD 59, 550, 304 ElR 55, 932, 241 02/02/2023  Citibank (302, 41B) -
UsD 307, 157 ElR 288, BBR 02/02/2023  HSBC (1, 34E) —
LELBEHFERELRET - 8= 46, 362, 065) 0. 24)
FESBEHFEHMAE - EF 213,12 237 1.11
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R E A EE S
2022812831 B HE
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e FA-ALLIAR - Y- FFEHIER AEREIC
R R B8 (2—n) (1—m) o HEIR (96)
EUED STOXX S0 Index, 17/03/2023 (5,419 ElE (358, 534, 238) 16, 610, 175 00w
[M45DAG 100 Emini Index, 17/03/2023 (4,612) 1UED (540, 988, 521) S0, 351,113 0. 26
S&P 500 Emini Index, 17/03/2023 (513 UED (15, 355, 434) 1, 1B% 979 —
SRR RRA AT 53,731 767 535
FTSE 100 Index, 17/03/2023 B2 GEBF G, 230, 022 (25,219 —
US 10 Year Note, 22/003/2023 32, 339 UED 3, 38E, BB3, BLL (21, 476, 272) 0110
SRS MEHA RIS £ A 1501491 © 10
SR SAA RIS 75 629 776 024
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