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UsD 6, 830, 000 6, 795, bAL 014 ! ED 4,200, 000 4,221, 306 0.0y
11/03/2025 £, 5544 10/0172029
HEEC Holdings ple, FEM 7.30% Standard Chartered ple, FRN, 1444
UsD 2,460, 000 2,505, 246 0.05 B ,
03/11/2025 3 195% 21052005 UsD 2,000, 000 1,950, 031 0. 04
H3EC Holdings ple, FRN 2. 206% Standard Chartered ple, FR, 1944
usD 1, 605, 00D 1, #3, 230 0.03 e, vhl,
118208 910 a0/ USD LTIOUO0 LGHEE 003
H3EC Holdings ple, FRN 2. 357% Standard Chartered ple, FR, 1944
usD 2, 670, D00 2,280, 257 0.05 B, UsD 3, B0L, 00D 3,181, BaB ooy
LB/0/2051 L. 456% 14/01/2001 o o
HEEC Holdings nle, FRI 6. 254% =D 1, 300, 000 1, 324, 530 n.py  Svandard Chartered ple, FON, M440% USD 2, 895, 000 2.998, 371 006

09,05,/ 2034

w6/07/202
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Standard Chartered glc, FRN, 1944 fwerican Tower Corp., FEIT 3 1%
£ 398 15/0000 UsD 00, 00 R I Tt UsD 1, 251, 000 TO5, 166 002
Vodafone Group ple 5 B25% dmerican Tower Corg., REIT 2.95%
10/02,/2053 usD 5, 000 BLAUB DO e UsD a0, 000 G206 0Ol
f2, 323, 45} 1. M dnerican Yater Capital Corp. 5,45
_— m;;;;;; o Lol Crp. 5488y 365, 000 38,000 00l
FTAUL dnerican Yater Capital Corp. 6. 5955
ab¥ie, Inc. 5 2% 21/11/M29  USD 4, 395, 000 3,074, 20 D0 LAY UsD 125, 000 LU
Abb¥ie, Inc. 4 5% 14/05/2035  USD 1, 24, 000 LE30,2% 003 fmerican Mater Capital Carp. 4§
8bb¥Le, Dnc. 4.05% 2171172088 USD 408,000 4,261,488 0.0 01/13/205 UsD 875, 000 mhez 00
Abb¥ie, Inc. 4 4% DB/LL/T42  USD 1, 200, 000 LOGL 643 002 Awerican Vater Capital Carp. 5458
aht¥ie, Inc. & 25% 2L/1L/2049  USD 1, 50, 000 LEB0LAT 003 qyoyum UsD 4, 181,000 Lete 68 0.03
betna, Inc. B.75% 15/12/237  USD 300, 00 BEED 00l pnheuser—BuschCos LLG S, 65%
fietna, Inc. 4 5% 15/05/2042  USD 147, 000 125,06 0.00 /027902 UsD L, 500, 000 L45z, 067 003
dir Leage Corg. 3, 2156 0L/07/2025  USD 3, 021, 00 LEELOE 006 o Rusch Cos LLC4 7%
hirLease Corg. 28700 15/01/2006  USD 2, 500, 000 LALWME D05 g pesmng UsD 4,503, 000 77440 008
Air Leage Corp, 3758 01/06/2028  USD 158, 000 W80 002 b user-fusch T Fioace, Toc,
AirLeage Corp. 13156 150372026 USD 3, 125, 000 LIBEE 006 g g UsD 150, 000 136,687 0.0
Air Leage Corp, 5256 15/12/2021  USD 1, 120, 000 LUS T 002 et hoe rlivide, Tnc
Air Leage Corp. 3250 01/10/3009  USD 4, 540, 000 CE L 11 S e ’ Ush 1, 000, 000 423, b6y 0.02
Air Product s and Chenicals, Tnc. 1,85% ' ;
. UsD 3, 000, 000 2, 698, 132 0.06 id;ui;zg?ﬁkﬂw Worldvide, Lo o 1, 314, 000 1,205, 518 002
Alahana Power Ca, 5,76 15/02/2030  USD 150, 000 3,216 D00 e b Wrlivid, T
. B, SR (1) 1, 280, 000 1,143,664 002
Alabana Poyer Co. 6. 1258 ., 179, 000 191,357 0.00 4.4 06107048
15/05/2038 drisona Public Service Co, 5.05%
i ities, T o UsD a0, oo 190,562 0.0
Alemniria Bl Estate Buities, Toe., e, 204, 100 We 466 000 01/08/204t
11 338 1504208 drrowElectranics, Inc. 3. 25%
;?gi;ﬁ;ﬁfyﬁ?mmm& Toc. , USD 137,00 1, 755, B74 003 08/05/20%4 UsD 469, 000 453, 660 0oL
o - frrow Electronics, Inc 3 875K
ghm:drg;alﬂaﬁ;gsu;tefqmtles, Tnc. , 1UsD 2, 000, 000 1,932, 043 L04 1200/ M UsD A1, 00D 01,777 0ot
an&mmwmtemms - ATET, Inc. 2.3% DL/DG/2027  USD 5, 180, 000 4,657,383 010
ar s ey VP 2, 690, 000 L9GL 480 0.04  gT&T, Inc. 1 65%01/02/2028  USD 485,000 416,167 001
AlesndriaReel Estae B, T, ATAT, Inc. 2. 25% 01/02/2032  USD 5 220,000 2,546,132 00§
LT 48 0050 UsD L1, 016, 000 2,66 002 ATRT, Inc 5.4% 15/02/2034  USD L, 840, 000 1,833,354 004
Allstate EUI‘[J. [Tm} 555! UHWE’JSS UsD EDE, o EDD, 404 0.0z P«T&T, Inc. 3. 5% D].){DE){ED‘H. UsD ]., 352, non ]., Dﬁ]., 677 002
twerican Tover Corp, , REIT 5% ATAT, Inc. 3. 65% DL/06/2051  USD 5 168, 000 2,098,010 00§
L5/02/ 204 UsD 57, 000 564,855 001 arer, Inc. 3. 55% 15/00/2085  USD 1, 333, 00D BaLIsn 0
nerican Tover Corg., 1617 3. 3758 ATT, Inc. 3.8% DL/12/2057  USD 246, 000 175,802 0.0
/005 UsD 47,000 ATHT DO g Brerg Corp. 4, 1% 15/00/2048  USD 80, 000 A5 001
American Tower Corp. , REIT 1, 5% Atmos Energy Corp. 4.125% USD 780,000 54 758 Lol
i UsD 2, 820, 000 LELEE 005 y5sparong . . .
hmerican Tower Corp. , REITZ.1% hutoZone, Tnc, 1.65% 1573031 UsD 1, 740,000 1,355, M40 003
15715/ 2030 UsD Lo L1 L0 002 g of ungrica b i 15/10/2096  USD 1,800,000 L,BI3,087 004
i . . itk shire Hathavay Bnergy Co. 6,12
i";ﬁéﬁgﬁ“wp EITLETER e 7, 740, 000 154,705 004 mf};gﬁ vy Begy (o B8 ey 1, 437, 000 1,495,437 003
lmerican Tower Corp. , REIT 2. 7% USD 1, 595, 000 1,472, 05 0,03 Berlighire Hathaway Finance Corg. USD 312,000 282,538 L

15/10/ 2049

4. 3% 15/05/2043
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Berlishir e Hathaway Finance Corp. Cleveland Blectric I1luninating Co.
3 35% 15/03/2050 UsD 2, 640, 000 2, 154, 38 0.04 (Theh 5,956 1512208 UsD 425,000 418,170 n.n
Boar dwalk Pipelines LF 3, 4% (M5 Energy Corp. 5.BTH 01/05/284  USD 1, 200, 000 1,183, 0o 0.0z
15/02/2031 UsD LBLLOO 1,383,058 003 e g Corp. 3 LGOS/ USD 218, 000 205,050 0,00
Bogton Scientific Corp. 4.55% 05 Bergy Carp. 2.95% 15/02/2027  USD 387, 000 350, 706 0.0l
0L/ 2030 UsD faL, B2 00 o il Cap. 5068 150500 USD 173,000 170,110 0.0
BP Capital Narbets dmerica, Inc. (olumbia Pipeline Growp, Inc. 5.8%
3007 16/01/2007 UsD 1, 500, D00 1,410, 805 0.03 0L/052045 UsD 1, 550, 000 1,516, 286 003
B Capital Marlets dmerica, Inc. (ovagra Brands, Tne. 5.5% 01/11/20%8 UsD 330, 000 318, BET n.n
4,893% 11/09/2033 UsD L, 565, 000 L, 2, 143 0.03 (onocoPhillips Co, 5. 3% 15/05/2088  USD 1, 470,000 1,481, 135 003
BP Capital Narlets dmerica, Inc. [ongalidated Edison Co. of New Tork,
2116 101172050 UsD 2,000, 000 1,810, 608 0.03 T, 5.7% 15067040 UsD 173,000 172,504 0o
B Capital Marlets dmerica, Inc. Constellation Brands, Inc. 4.4%
2. 919 04/0/2051 usD g, 200, 000 1, 488, 355 0.03 /14005 usD 475, 000 465, 161 001
Brixmr OperatingPartnership 1P, Constellation Brands, Inc. 4.75%
IEIT 3. 356 GL/0072025 UsD 00, non 861, D1& n.nz 0572070 UsD 380, 000 arT, aTd n.n
Brookfield Firance LLG 3. 45% Congtellation Brands, Inc 4.5%
L5/04/ 2060 UsD 1, 080, 00D 710, 760 n.n 00572047 UsD 440, 000 471,383 n.n
Brosm & Brosm, Inc. 2 375% Constellation Brands, Inc. 5. 25%
15/02/2091 usD 4, 620, 000 3, 713, 008 0,08 15711704 usD 260, 000 24T, 117 0.00
Bumge Ltd. Finance Corp. Z T5% Congumers Energy Co. 3. 20%
1415/ 20 UsD 3, 810, 000 2, TRE, 370 0.06 15/08/2045 UsD 180, 00D 138,138 0o
Burlington Northern Santa Fe LD USD 50, 000 543, 49 o Corning, Ir.m. 3 0% 1.5/11/2049 UsD 2, 044, 000 1,524, 105 003
1655 01,/09/2025 larporate Office Properties 17, BEIT
. UsD 6D, 00D a3, 158 n.n
Burlington Nerthern Santa Fe LLC % 150179
usD 20, 000 280, Bag 0,01 . .
1.95% 15/08/1030 Corporate OFFice Properties [F, RETT
. UsD 3, 203, 000 2,402, B77 005
Burlington Northern Santa Fe LLC 27159 150472051
UsD 870, non 05T, 443 n.nz
&, 15% 01,/05/2037 Cromm Castle, Inc., REIT 4%
. usD 228, 000 216,852 0.00
Burlington Northern Santa Fe LLC USD p— 6 73 0,02 0L/03/2027
5, 75% 0105/ 2040 ! ! ' VS Health Corp. 4. 2% 35/03/1088  USD 285, 000 274, 845 n.n
Burlington Northern Santa Fe 1L VS Health Corp. 5.05% 30172031 USD 720,000 714,705 n.n
3. 55% 15/0%/ 2050 vsD L 37, 000 LUBBE D00 gy Corp. 5.25% 2L02/2038  USD 2, B00, 000 2,575,680 0.0%
Campbell Soup Co. 2375% VS Health Corp. 5.05% 250371048 USD 4, 205, 000 3,042, 620 00§
24/ 04/2030 UsD b5, 000 B3, B45 0.02 Danaher Corp. 2. 6% 01/10/2050  USD 932, 000 622,677 n.n
Campbell Soup Co. 5 125% Dell International LLC 6 028
24/04/2050 UsD 470, 000 3an, bra n.n 15,/06/2026 UsD 3, 730, 0on 3,787, bBv 00§
Capital Tne Financial Corp. 3.9% Dell International LLC 5. 25%
/01200 usD BL0, 000 600, 148 0.02 1L/02/%028 usD 4 61, 00D 4, G4, 140 0.10
Capital One Financial Corg. 4.2% Dowinion Energy, Inc. 2, B5%
102075 UsD 380, 000 134, 2ra n.n 15082076 UsD 183,000 168,203 0o
Eaterpluar, Tnc. 6.05% 15/08/20%  USD 355, 000 388, 260 0,0l  Dowinion Energy, Inc. 4. 9% USD 111, 000 98, 850 000
CenterPoint Energy Resources Corp. IL/18/2041
UsD 250, 000 255, 634 n.n o
5,558 15/00/2041 Dowinion Energy, Inc. 5. 25% 1SD 785 100 771 498 0L
Chevron Corp. 1.995% 11/05/2027 UsD 1, 380, 000 1, 260, 550 0,03 0L/0B/2033 ' ! )
Citigroug, Inc. 2% 21/10/2006  USD 1,283, 000 1,208, 585 0,02 D78 Electric Co. 3 7% 150372045 USD 308, 000 244,512 0o
Citigroug, lnc. .ﬁ.ﬁaﬁlal.ﬁ.-"ﬂmﬂaﬂ UsD 00, non 52T, 4 0.01  Duke Energy Carclinas LLC 6. 454 1USD L00, 000 107, 801 000
[leveland Electric T1lunivating Co. 1D 00 10 200, 165 L 15/10/ 8032
(The} 5. 5% 150842024 ' ' Y Dibe Energy Corp. Z.ER 01/B/2085  USD BL0, 000 47,086 0.02
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Tuke Energy Indiana LIC 6. 12% Enter gy Loui siana LLC 3. 15%
L5/L0/2035 UsD 150, 000 156, 241 n.oo 0L/08/2091 UsD 314, 000 271, 200 n.n
Tuke Energy Indiana LIC 3. 75% =D 350, 000 269, 708 il Hnt ergy Luu151a_13 _LLEG 15/05/2085  USD 330, 000 288, 663 0oL
15/05/2046 Entergy Louisiana LLC 2, 0%
. UsD 1, 040, 00D B0, 452 n.n
Duke Energy Chio, Inc. 3. 7% 15413/2051
UsD 265, 000 159, 896 n.oo o
15/06/2046 EntergyMigsizsippi LLC 3 B5%
UsD 1, 640, 000 1,262, 44 003
Tnike Energy Progress ILG 4 1% [L/16/ 2048
UsD 189, 000 158, 103 n.oo . .
15/05/2042 Baterprise Products OperatingLLC
UsD 847, 000 971,450 0.0z
Tnike Energy Progress LLC 3. 7% 1.55% 15/04/ 201
Ush 431, 000 333, hh4 0.0t . .
15/10/2046 Baterprise Products OperatingLLC
UsD 3, 000, 000 2,003, 743 0. 04
TDuke Energy Progress LG 2 0% 100 150872052
UsD 1, 255, 000 Ban, boe n.nz . .
15/08/2051 Baterprise Products OperatingLLC
UsD 1, 245,000 1,233, B2r 003
DwPont de Nemowrs, Inc. 4.493% 5, 75 0103 2035
UsD 2,000, 000 1,857, B3 0.04 .
1511/ 2025 BOM Midstream Partners LF 5 5%
UsD 1, 250, 000 1,182,011 0.0z
DuPent de Memowrs, Ine 5. 319% 15/07/ a0
UsD 2, 230, 000 2,183, 714 0.05 .
151178038 Esszex Portfolio LF, REIT 2. B5% USD & 000 000 5900 T4 007
Eaton Corp, 7. 625% D1/04/2024  USD 400, oo 405, 113 0,01 1503 a0 B e )
Eaton Carp. 4.15% 15/03/2033  USD 146, 000 138, 317 0,00 Evergy Metro, Inc. 4.7% 15/03/248  USD 670, 00D ahh, 265 n.n
Eaton Corp. 5. 8% 15/03/2037  USD 100, non 101, 074 0,00 Evergy, Inc. 2. 0% 15/05/2020  USD 1, 775,000 1,547, 774 003
Edison Interrational 5.5% 151284 USD 2, 820, 0o 2, 704, 163 0,06 Exyon Hohil Corp. 2.99% 16/8/2089  TUSD 1, 615,000 1,273, 345 [INTE]
Edison Intervatiooal 5.2 151/288  USD 2,225, 000 2, 163, 443 0,04 Exxon Bbil Corp. 5095 16/06/249  USD 2,010,000 1,458, B36 003
EILF, Inc, 4 5% 15/06/2026 USD 2, 684, 000 2,631, BOL 0,05  Fidelity National [nfomnation Srvices,
Elevance Health, Inc. 3. 35% USD L w5 000 L 510 4% 0.0 Tnc, 454 LTR{04E UsD & 560, 000 1,672, 125 .04
01/12/2024 e e ' Figerv, Inc. 3. 2% 01/07/2026  USD 680, 00D 647, 145 n.n
Elevance Health, Inc. 4. 101% =D 55, 000 549, 360 00 F].Se?\-’, Inc. 4 *1-5_{; 01072048 TSD 6D, 00D ahd, 333 n.n
01/03/2028 FloridaPower & Light Co, 5, 4%
UsD 700, 000 700,601 n.n
Elevance Health, Inc. 4. 625% LA08/ 2035
UsD M4, 000 307, are n.n . -
15/05/2042 FloridaPower & Light Co, 5, 3%
UsD 1, 540,000 1,582, 008 003
Elevance Health, Inc. 4. 375% L/ 14/ 2053
UsD 201, o0 173, 34 n.oo L
01/12/247 General Wotors Fivencial Co. , Tnc. 1.2 1SD 350 000 307 222 L1
Eli Lilly & Co. 4.95% 21/08/2063  USD 1,720, 0o 1,738, 63 0,04 1510/204 ' ! )
Energy Transfer [P 59§ 15/05/202¢  USD 3, 897, 000 3, 830, 08D 0,08 General Wobors Fivencial Go., Toc. 5.5
Energy Trangfer LP 4, 75§ 150072055 USD 1,821, 000 1,778, 262 0,04 OnA4/EEs UsD 365, 000 344, 380 .01
Energy Trangfer [P 3.98 L5/00/208  USD 122, 000 115, b4 0.00  Ceneral Moters Financial Co., Inc.
Energy Transfer [P 4.4% 15/03/2027  USD a0, non BL3, 1o 0,02 125% 0B/01/2e6 UsD 4 265,000 4808, 668 0.08
Energy Trangfer LP 4,958 15/05/2028  USD 430, 000 415, 730 0.01  General Hotors Financial Co., Tnc
Energy Transfer LP 4, 154 16/09/2029  USD 1, D68, 000 952, 016 0,02 mdaer UsD L, 40, b0 L B4T, 430 0.0
Energy Transfer [P 6,15 15/03/2042  USD ann, oon 752, 429 0.02  CGeneral Wotors Firancial Co., Inc. 5.5%
Bueryy TransEer 1P 6% 15/06/2048  USD 650, 00 BO,576 0.0 20608 UsD nEn0n e e 016
Eni US4, Inc. 7.3% L5/11/2027  USD 1, 030, 000 1,101, 477 0,02 General Wotors Financial Co., Inc.
Entergy Corp. 2 95% DI/09/2026  USD 220, 000 203, 134 0,00 2558 0801/m51 UsD L Li, 000 435,011 0.0z
Entergy Louisiana LLC 4, 05% General Wobors Firencial o, , Inc. 2.7%
0L/09/2023 UsD 239, 000 238, 251 n.oo 006051 UsD 2, 615,000 2,078, B4 0. 04
Entergy Louiziana LLG 2. 4% Glohal Payments, Inc. 4 8%
IL/L0/ 2026 UsD 532, 000 476, 983 0.0t 0L/14/ 7026 UsD 1, BB0, 00D 1,835, 107 004
Entergy Louisiana LLC 3. 12% Global Paywents, Inc, 3. 2%
0L/09/2027 UsD 320, non 285, 2145 n.n 15082070 UsD 4, 145 000 3,600, 303 ooy
Entergy Louisiana LLC 3, 25% USD 189, 100 172, 156 000 Glohal Payments, Inc. 5. 3% USD 710, 000 90,550 L

0L/04/2028

15/08/2029

78



JPMargan Funds — US Aggregate Bond Fund

5 AL 2R ()
2023630 HE
P A
8% aHa
BEd® BE BE-EmeE BE CEEL) BlE0) BE®E BE #i-gERE ME G EE
Glohal Paywents, Inc. 2. 9% Troger Co. (The) 4. 45K 01/0272047  USD 1, 220, 000 1,048,634 002
15/05/2030 UsD 488,000 L0 DO Corp. 268 15/01/2032 USD 865, 000 870,872 001
Glokal Pauents, Tnc. 2.9 I1/2031  USD 57, 100 760,755 0,02 Lermar Gorp. 4. 5% 30/04/2024  USD 1, 220, 000 1,209,788 002
ol Sachs Group, Doc. [The) 4.25% Life Storage LP, BEIT 48 15/06/289  USD 1, 573, 000 1,246,108 0.0
USD 457, 000 M09 oo
a1/ 10/0% Life Storage [P, T 2.25 1510700 USD 2, 540, 000 2,351,366 005
ol Sachs Group, Toc. [Te 3.85% love’ 5 Cog., Ihe. 17§ 15/0/20%0  USD 3 000, 000 2,394, M40 005
Bim Usn Lo oo 178760 0y n Do, IR OIS USD 745, 100 755,724 L.02
Gulf Pover Co. 3, 3% 3/IS/2027  USD £70, 00 692,150 0.00 LB Inemtioal Fvnce [ILE L2 oo 261, 000 MLEm 00
Haleon US Capital LLG 3. 375% 01/10/2E5
USD 1, 970, 000 1,785,788 D.04 _
240372028 L¥2 International Finance 111 1L 1D 2 705 100 L BE5 16 .~
Halliburten Co. 4.75% 01/08/2043  USD 430,000 4,140 DOL 3625 01/04/2051 T R '
Havover Insurance Growp, Inc [Thed Wag e 1an Hidgtrean Partoers LP 5,28
% /0520 USD 1, 420, 000 LUBBA 002 e USD 171, 000 162,648 000
trtfond Fitmncial Services Gy, luc, Warathon 0il Corp. 6.5 15/08/2082  USD 241, 000 ME,705 000
[the) £. 1% BL/102040 UsD 600, 000 BT DOl el Crou, Toc. 58 05/04/2046  USD 1, 000, 000 867,540 002
Hartford Finacial Servicss fooup, [uc. Wartin Warietta Materials, Inc. 5458
M) 3 1540 USD 500, 000 ELLRC T 1 R USD fi66, 000 f26,563 001
HG8, Inc. 5.375%01/02/2025  TUSD 1, 880, 000 1,862,657  0.04 Masco Corp. 2% 01/10/2030  USD B40, 000 f62,200 001
HGh, Inc. 5 2% 15/06/2026  TSD 3, 300, 000 3,250,888  0.07  Masco Corp. 6, 5% 15/08/2032  TUSD 1, 000, 000 1,020, 48 0.02
HCA, Inc. 5. G25% 0L/00/2028  USD 7, 000, 000 6,984, 58 014 NiDenald' s Corp. 4.TH09/10/2035  USD 547, 000 527,381 0.0
HG8, Inc. 4.125% 15/06/2029  TSD 380, 000 W|O,55 001 Meloaald’ s Corp. 6. W 15/10/2037  USD 179, 000 196,540 000
HCA, Inc. 5. 5% 01/06/2033 USD 2, 000, 000 1,96,060  0.04  McKesson Corp. 5.1% 15/07/202  USD 1, 540, 000 1,542,620 003
WGt Inc. 5.125% 15/06/2089  TUSD 3, 195, 000 2,855,878 006 WG foldings, b 2.8 15/0L/2051  USD 2, 210, 000 1,735, M6 D04
HCA, Inc. 5. 5% 15/06/2047 USD 190, 000 176,44 000 Merck&Co., Inc. B 1T/D5/2055  USD 1, 760, 000 1,765,183 004
HCA, Inc. 3 5% 15/07/2051 USD 170, 000 15,880 000 Nerck®Ce., Inc. 5 16% 11/05/20683  USD 1, 570, 000 1,385,207 003
Hoalthears fealty tolfings 12, 6T, L 161, 00 mms  ogp VerLife I 5%15/12/2032  USD 16, 000 §72,557 001
518 15/05/200 Wid-dnerica dpartments LP, REIT 4%
. USD B30, 000 899,55 0.02
Heal theare Realty Holdings [, GEIT 15112025
USD 1, 540, 000 1,180,188 ooz R
% 150513051 Wid-tuerica dpartmects (8, @ITLIE L 470000 L 158, 58 LI
Heal thpeak OF, LLC, REIT 3 4% 15022051 e e '
USD 14, 000 13,45  0.00
nLAa a0es Wolson Coors Beverage Co. 4. 2% 1SD 930 000 757 KA 0L
Heal thpeak OF, LLC, REIT 3 5% 1D L 354 000 L 196 210 Iz 1507/ 2045 ' ' '
15/07/2028 T R U Norgan Stanley 3.975% 1/0470004  USD 2, 687, 000 2,657,578 005
BF Sinc lair Corp. 2.626% 01/10/2025  USD 2, 565, 000 2,945,600 0.05  Norga Stanley 3.875% 2740172006 USD 270, 000 260,507 0.0l
HF Sinclair Corp. 5.875% 0L/04/2026  USD 1, 960, 000 1,961,405  0.04  Norga Stanley 3.625% 200172027  USD 31, 000 B46,100 001
Hote Depot, Inc, (The) 4.95% - 1. 39, 000 L L4, 104 LI Worgan Stanley 4. 3% 27/01/2045  USD 1,135, 000 971,392 002
15/00/2052 Worgan Stanley, FEN 1. 704%
e UsD 2, 180, 000 1,608,767 0.0
I1limis Tool Rorks, Inc. Z 65§ - o w1 67 LI 13/12/2032
15/11/ 2026 ' ' " WPLX LP 4. BTSH 01/12/2024  TUSD 1, 284, 000 1,265,740 003
Intertaticoal Flavors & Fragrances, MPLX LP 4. 8% 15/02/202%  USD 362, 000 ME6IL 00l
Inc. T 26/09/2048 UsD 47,000 TUE - DO ot Bower Co, 5.7 01/05/2029  USD 1, 600, 000 1,482, 48 003
Jersey Central Pover KLight o, 6.15% Nevada Power Co. 6,656 01/0472036  USD 200, o0o 216,223 0.00
06T UsD %0, 000 FO.063 DOl ks er o, 78 158720 USD 365, 000 8,006 001
Kellogg Co. 5.25% DL/03/2033  USD 2,219, 000 2,223,208 005 NiSewrce, Inc. 295% 01/03/2039  TUSD 15, 000 537,985 001
Kinder Norgan Energy Partoers 1P MiSowrce, Inc, 1.7%15DE 20 TUSD 1, B30, 000 1,426, 902 003
47 01/05/2024 UsD 5 000, 000 HUIB VI e e, Tne. 5.8 0L/0Y/I4 USD 28, 000 §04,228 001
Troger Co. (The) 2 2% 01/05/2030  USD 3, 500, 000 2,887,100 0.06  WWREIT, Inc., FEIT4% 15/11/2025  USD 585, 000 554,030 001
Troger Ca. (Tae) 5. 4% 15/01/2040  TISD 114, 000 100,557 0.00  MNGELT, Lnc., SEIT .65 15/ /2066 USD 1, 000, 000 020,902 002
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Occidental Petrolewn Corp. 3% Realty Tncome Corg. , REIT 3.375%
. UsD 255, 000 47,420 000
oyt UsD 2,000, 000 L oy s
Chio Edigon Co. 63755 15/01/2036  USD 30, 000 3,06 001 Realty Inoome Corp. , REIT4.85% | 2 160 000 DT aE L4
ONE Gas, Inc. 2% 15/05/2080  TISD 2, 060, 000 1,705,084 D03 157032030 e S '
ONEDK Partners (P 6.6% 0/10/20%  USD oo, oo 13,653 0.02  Realty Inoome Corp., REITS.2 o) L 480 000 Lol 0o
OMEOK, Tne. Z.2% 15/09/2025  USD 2 70, 000 554,008 0.05  15/01/203 _ T o
Oracle Corp. 4 Uk 060272033 USD 2,480, 000 2,864,028  0.05  felimce Steel KaLumio Co. 2.15% o 3 530 000 1708507 UG
Oracle Corp. 3. 6% DL/04/2040  USD LBODOD L3 L5 003 ISOREON Y o
Oracle Corp. 4% L5/07/2046  USD 1, 070, 00D B3 105 0.07  Rqublic Srvices T, S5O0 USD 480, oo braoes 0.
Oracle Corp. 5.55% D6/02/2053  USD 1,730, 000 1,857,514 0.03 Hesolution Funding Corp Discomnt o 200, 000 48451 00D
Oracle Corp. 4. 375% 15/15/2055  USD w0, 000 ™5 308 0.02 Nﬂtesllm Lp ﬂidlﬁa’ﬂ*lfﬂﬂﬂﬂ .
i ; Begolution Funding Corp, 0
i’?;;i;;ﬂf;l; and Blectric G 106 o 1,390, 000 LEELE 003 s/ /30 1D 4,000, 000 3,008,825 006
Pacific Gas and Electric Co. 1,95 Safebiold 0L Holdings LLC, RETT 28§
Gall:r;a;guaﬁsan eckric 14 USD 4, 765, 000 4, 35, 55 LOD g ] 5, 000, 000 3,876, 287 00§
. . San Diego Gas & Electric Co, 6, 125%
T?;;;};uffas and Electric Co. 3108 o 51000 WU 00 gy USD 150, 000 153,177 0.00
. . San Diege Gas & Eleckric Co, 3,95%
Fl’s;:ré;};(}[;s and Electric Co. 4. 3% USD 770, 00 45, 541 LI 1510 UsD 218, 000 172,300 0.on
o . SempraEnergy 5. 45 01/08/2026  USD 2, 220, 000 2,208,100 005
Pacific Gas and Electric Co. 4%
0/ 1 UsD 1, 500, 000 LU0, 2% 002 Shervic¥illins o (he) 4508 1, 2L, 000 LS 62 003
Pacific Gag and Electric Co. & 75% G.l.-'rﬂﬂ.-"aﬂélﬁ
B UsD 1,000, 000 wr, e 002 ?;::E;éru?;ertr fop L8, BIT 8280 1, 51,000 LunEr 002
FacifiCup 4.19% 15/02/050  USD 1, 600, 000 LESOEE D03 e Corn. . FEIT B 625K
FacifiCorp 5. 5% 15/05/2054  TSD 98, 000 U B ey P ' USD 345, 000 34,74 001
Packaging Corp. of America 4.05% T
11049 UsD 1, 565, 000 1,288,066 0.03 m:%gahfomaﬁdlsm LI R, 80,000 MEEB 002
Parker-Hannifin Gorp. 4 1% R R
=D 416, 000 352, 100 0.0l Southern Califmnia Bdison Co. 6%
1140342047 157020 ED 150, 000 154, 980 n.on
Fhillips 66 4. 575% 15/11/2044  USD 8, 000 waN 0.0 i B
Pioneer Matural Resources Co. 19§ e o s [, 5% UsD 330, 000 324,838 Lo
SR ) 2, 580, 000 5,067,550 0.0¢  LWOVG
L5/08/2010 Southem Califomia Ediscn Co, 4, O6F
BUC Bark HA 3. 25% 0L/06/2025  USD 750, 000 ML WT DOl gy UsD 500, 000 [REE L
PPL Electric Dbilities Comp. 5.2% Southern Cal iformia Edison Co, 5375
UsD 1, 785, 000 1,792,488 004 -
T ythasn UsD 2, 787, 000 2,823,027 006
Frecizion Castparts Corp. 4.2% Southern California Gas Co. 2.55%
UsD 260, 000 bkl A N ] o
L5005 Ay UsD 2, 260, 000 1,980,807 004
Preciginn Castparts Corg. 4. 375% Southern Co, Gag Capikal Corp. 2,45%
UsD 260, 000 7L 000 ,
15/06/2045 s UsD 153, 000 151,731 0.00
Progress Energy, Inc. 7% M{10/20351  USD 300, 000 327,060 0.0 Souchem 0o, Gay Capital Corp. 5879
Prologis L7, 172,128 5/10/20%  TISD 525, 000 WL, W OLOL L50¥MAL UsD 550, 000 S
Public Storage, BEIT L9 (/1428 USD 1, 264, 000 1, 0B4, 527 0,03 Southern Co. Gas Capital lorp, 4.4%
UsD 167, 000 137,426 0.00
Rblic Shorage, FEIT 2208 B/11/M51  USD 1, 062, o0 B85, B03 0,02 DL/OG/2045
Quanta Services, Inc. 2. 35% Southern Co, Gag Capikal Corp. 5,958
' . UsD 188, 000 144,150 0,00
5017205 UsD 2,295, 000 LELYO D04 e
Quest Diagnostics, Ine. 3 9% =D 4,100, 000 3, B56, 546 n.08 Southern Natuwral Gas Co. 1LC & Ush fi24, 000 715, 664 n.n

30,05/2025

01/03/ 2032
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Southern Pover Co, 5 195 15/09/2041  USD 871, 00D BLO, 226 0,02 US Treasury 0. B75%30/06/2026  USD 27, 366,000 24,639,100 0.5
Southest Osg Corp. 5.5% /092046 USD 442,100 38,480 001 US Treasury 0. B75%30/08/2026  USD 1, 793, 700 1,608, %0  0.03
Targa Resources Corp. 4. 2% U5 Treasury L 75% 31/12/2026  USD 18, 861,000 17,265,551 0,36
0L/02/2033 Usn a0, 10 S8 DO e yoaqry 2 35% 15/02/2027  USD L4GL000 L3S0 O3
Temnessee Valley Authority 5, 33% US Treasury 0. 0% 3070472027 USD 42,000,000 36,378,398 .75
11/04/20 36 UsD 4,548, 000 LET UL 006 Treasury 2 75% 31/07/2027  USD 146, 653,000 138, 167,877 285
Temesse e Valley futhority 4, 626% U5 Treasury 3. 120% 3L/08/2027  USD 13, 825,000 13,202,596 0.7
1509/ 2060 UsD 435,000 A0 I Treasury 2 25% 15/11/2027  USD 41, 000,000 36,815,625 076
Temessee Valley Authority 4, 26% U5 Treasury 3 BTO% 301172027 USD 15, 000, 000 14,777,050 0,30
1509/ 2085 UsD 438, 100 ®,E00 00 U5 Treasury 3. B7A% 3L/12/2027  USD 30, 000, 000 20,565,850 0.6l
Therno Fisher Seietific, Inc, 2.9 U5 Treasury 1 25% 31/03/2028  USD 20, 05, 000 17,542,975 0,36
1511072041 UsD 05, 000 W5 D0 Treasury 1 25% 30/04/2028  USD §7, 170,000 58,604,513 L2l
T-ohile US4, Inc. 5795 15/04/2057  USD 2, 000, 00D 1,888,944 0,04  US Treasury 2 B75%15/05/2028  USD 7, 360, 400 6,938,183 014
Tehile (54, Tnc. 5.87% {504/ USD B, 485, 000 700795 016 US Treaswry L 25% 30/06/2028  USD 24, 971,500 I, TL4, 475 D45
Toledo Edison Co. (Thel 6.15% U5 Treasury 2 75K 3L/05/2029  USD 775,000 720,659 001
15,/05/2057 UsD 600, 000 B4 DL e Treasury 3 25% 30/06/2028  USD 23, 000,000 31,974,883 0,45
Teuist Fivancial Corp. 48 OL/05EE  USD 408, 000 W4, 15 000 US Treasury 2 B25%31/07/2020  USD 12, 035,000 1,100,817 0.3
UCR, Tnc., REIT 2.95% 01/09/2006  USD 276, 00D 2,490 0,01 US Treasury 3. 125%31/08/2028  USD 13, 45,000 12,944,095 0.7
U, Ine., REIT 3. 5% 15/01/2028  USD 1, 380, 00D 1,21,335 0,03 US Treasury 4% 31/10/2028  USD 19, 645,000 10,565,960 0.40
\DR, Inc., FEIT 3% 15/08/2031  USD 460, 000 316,223 001 UG Treaswry L 7HY 1571152028 USD 2, 410,000 2,100,974 004
U, Ine., REIT 2. 1% 00/16/2032  USD 1, 520, 00D 1,152,710 0,02 US Treasury 3. B75%30/11/2028  USD 20, 000, 000 19,788,280 0.4l
Thicer Carhide Corp. 7755 OL/10/286  USD 650, 00D 765, 47 0,02 US Treasury 1. 5% 15/02/2030  USD 27, 330,000 23,370,353 .48
Unrion Electric Co, 2.95% 15/06/2087  USD 715, 000 BE5, 410 001 US Treasury 0. 625%15/08/2030  USD 3, 715, 000 2,158,902 0.04
Thice Bscific Corp. 5.9% I5/08/0@  USD 500, 00D 723,670 001 US Treasury L 625%15/05/2031  USD 12, 825,000 10,877,956 022
Uni teddeal th Greup, Inc. 5. 25% U5 Treasury L 25% 15/08/2031  USD 11, 380,000 9,326,230 0.19
1508/ 28 UsD 2 100, 000 2 138, 229 0. 04 15 Treasury L 375% 15/11/2051  USD 11, 322,000 5,313, 230 0.19
Unitedfealth Growp, Inc. 4 626% U5 Treasury L B7A%15/02/2032  USD 41, 900,000 36,709,540 074
15/07/2035 UsD %6, 000 %8300 U5 Treasury 2 870 15/05/2032  USD 53, 985,000 40,034,829 L03
UnitedHeal th Group, Inc. 3 5% U5 Treasury 2 75K 15/08/2032  USD 51,170,000 46,770,574 096
15,/08/2039 UsD L 405, 000 L#G AT 003 e Treasury 3. 5% 15/02/2033  USD 21, 880, 000 21,262,650 044
Unitedfealth Growp, Inc. 5.876% U5 Treasury 4 370%15/02/2038  USD 1, 830, D00 1,936,905 0.04
1502053 UsD L, 195, 000 L, 203, 576 002 5 Treasury 3. 5% 15/02/2039  USD 1, 448, 500 1,381, 523 0.03
Uni teddeal th Greup, Inc. 5. 05% U5 Treasury 4 25% 15/05/2039  USD , 800, D00 7,072,510 01§
15/ 04/ 2053 UsD 2,840, 000 4,84 006 0.05 U5 Treasury 4 3788 15/11/2039  USD 35, 000,000 36,869,375 0.76
US Treaswey L. 375% 31/08/2023  USD 4,000, 000 3,075,088 0,08 US Treasury L 125%15/05/2040  USD 11, 145,000 7,106,336 015
US Treaswey L. 625% 3171042023 USD 5, 000, 00D 4,039,923 0.0 U5 Treasury 3 875%15/08/2040  USD 1, 250, 00D 1,232,860 0.03
US Treaswey 2. 125% 29/02/2024  USD 17, 720, 000 17,350,717 036 U5 Treasury 4 25% 15/11/2040  USD , 500, D00 6,714,805 014
U5 Treasury 2. 5% 15/05/2024  USD 369, 000 39,704 001 US Treasury L B75%15/02/2041  USD 33, 400,000 24,089,098 0.50
US Treasury 2% 30/06/2024  USD 1, 068, 00D 1,032,338 0,02 U5 Treasury 4 75% 15/02/2041  USD 3, 000, 00D 3,291,680 0.07
US Treasury 1 75% 31/12/2024  USD 22, 454, 000 3,M2, 702 044 U5 Treasury 2 25K 15/05/2041  USD 4, 800, 000 3,670,687 0.08
US Treasury 4. 25% 31/12/2024  USD 20, 000, 000 19,718,358 041 U5 Treasury L 75% 15/08/2041  USD 54, B35, 000 30,206,046 0.79
US Treasuey 2. 125% 15/05/2025  USD 50, 695, 000 48,139,457 0,99 US Treasury 2% 15/11/2041  USD 2, 305, 000 1,674,637 0.03
UIS Treasury 2% 15/08/2025  USD 10, 000, 000 9,432,617 0,19 US Treasury 2 375%15/02/2042  USD 30, 660,000 23,609, 42 0,49
US Treasuey 0, 375% 31/01/2026  USD 15, 800, 000 14,179,574 0,20 U5 Treasury 3. 25% 15/05/2042  USD 12, 000, 000 10,628,203 0.22
US Treaswey L. 625% 15/02/2026  USD £39, 100 92,054 0,01 U Treasury 3. 375%15/08/2042  USD 12, 000, 000 10,811,016 0.22
U5 Treasury 0. 5% 28/02/2026  USD 56, 600, D00 50,827,242 L.08 S Treasury 2 75K 15/11/2042  USD 101, 765, D00 B3, 067, T3l LTL
U5 Treasury 2. 5% 28/02/2026  USD 1, 565, 00D 1,482,990 0,03 US Treasury 3. 125%15/02/2043  USD 7, 800, D00 6,750,808 014
US Treasury 0. 75% 30/04/2026  USD 530, 00D 882,134 0,02 US Treasury 3. B75%15/05/2043  USD £95, 000 672,738 001
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U Treazwry 3. 625% L5/08/2043  TISD 22, 000, 000 20,409,530 0,47  Virginia Electric and Fover Co. 6%
U Treazury 3. 625% 15/02/2044  TISD 9, 348, 000 5,689,625 D.1B  16/0570%1 UsD 200, 000 208,038 0.0
U5 Treasury 3% 15/11/2044  USD fi34, 000 531, OL6 0,01 VirginiaElectric and Power Co. 5.5%
U Treazwry 2. B75% L5/08/2045  TISD 495, 000 404,04 001 G004 UsD 700, 000 a5z 001
U5 Treaqury 2,25% 15/08/2046  TISD 2, 480, 000 1,773,082 0.04 Wware, Inc. 1 3%15/08/2028  TUSD 1, 512, 000 1,265,576 0,03
IS Treasury 3% 15/02/2047  USD 488, 000 07,70 001 VellsFargo® Co. 55755 02/1L/2043  TUSD 284, 100 266,276 0.0L
IS Treasury 3% 15/02/2048  USD 1, 330, 000 1,11, 640 0,02 VellsFargo® o, 5.606% 15/01/2044  TISD 2, 640, 000 2,509,229 00§
U Treazwry 2. B75% L5/05/2040  TISD 22, 296, 000 18,257,463 0,38 Wells Fargo &Co. 495 171072045 USD 350, 000 33182 0O0L
U5 Treaqury 2,25% 15/08/2040  TISD 1, 880, 000 1,352, 645 0.0 Welltower OF LLC, REIT 2.7%
L 00% 1 2] 2, 462, 000 2,228,326 00§
U5 Treazwry 2. 375% L5/11/2040  TISD 19, 005, 000 14,062, 664 0,20 1570272027
IS Treasury 2% 15/02/2050  USD 12, 454, 000 pon,96 0.7 Welltower OPLIC, FBIT 4986 o 1,372,000 L4 007
US Treagury 1.25% 15/05/2050  USD 12, 378, 000 fi, 883, 12 0.14 U_lfU_B/'EME
U5 Treazwry 1. 375% L5/08/2050  TISD 2, 615, 000 L5033 003 Fillisms s, Ine (he) 286 1, 140, 000 VOB 007
US Treaswry 1. 625% 15/11/2050  USD 14, BLG, 000 9, 104, 350 .1y 180y
U Treazwry 1. B75% L5/02/2051  TISD 30, 489, 000 19,064,587 0.41 W Carey, Inc, @IT4.2080VI0206  USD 4,400, 000 4,226,677 009
US Teeagwry 2, 375% L5/05/2051  USD 3, 580, 000 §,620,645 0,14 VP Carey, Inc., BEIT24801/B/2051  USD 1, 575, 000 1,585,126  0.03
IS Treasury 2% 15/08/2051  USD 9, 200, 00D 6,208,203 0,13 P Carey Inc, EIT2.2SN0L0420%  USD 3 000, 0oo 243,02 005
U5 Treaswry 1. 8754 15/11/2051  USD 16, 095, D00 10,504,562 0.2z WEKCo, Inc. 3.% 0L/UG/2028  USD 315, 000 a3,dr¢ 00
U5 Treasury 2,25% 15/02/2052  USD 51, 870, 000 37,122,508 0.7 Jrlem Inc. 5.25% 01/11/2026 USD 166, 000 155,987 0,00
U Treazwry 2. B75% L5/05/2052  TISD 4, 445, 000 53,60,840  00g Zoetis Inc. 2 15/05/2030  USD 1,630,000 1,357,216 0.0
IS Treagury 3% 15/08/2052  USD 24, 085, 000 20, 263, 988 0.42 1648912 03 36.18
IS Treasury 4% 15/11/2052  USD 20, 000, 000 20,369,575 0.42
U5 Treagury 3. 625% 15/02/2053  TISD 10, 000, 000 9,009,375 0.2 B -V EER
15 Treapury Inflation Indesed, FRN China Southem Pover Orid
L1 150012008 = L, 500, 000 L35 0D b bial Fivance 8V 0o, Lbd,  USD 1, 75L, 000 L67L 474 004
U5 Treapry Inflation Indesed, FRN 144 3. 58 0B/05/2027
B o USD 1, 000, 000 L4ELBIL  0.03  1oyoGlohal Ltd,, L44h 4. 625%
: s 1,129, 000 1116, 32 002
US Treagury STRIP 0% 15/11/2023  USD 3, 287, 00D 3,00,3% 007 2/07/203
Yaluro Energy Gorp. 218 15802007 USD 1, 277, 000 1,131,006 0.02 2780816 @06
Yalero fergy Corp. 7,55 15/04/208  USD 251, 000 we, B0 00 EEHREEH 2054 008,817 4234
Ventas Realty LP, REIT 3.70% MG IR LB ERBISATVHEEN
Sy s 300, 000 T ) st s i Al 2054 008 017 4234
VYentas Realty LF, REIT 4, 125% USD & 00 o4 0m 000
15/01,/2026 ' ' : FOMOBHH BTN SN EEEEEIER L VERSHHBER
Ventas Realty LP, REIT 3. 25% &5
L5/ 5 s 108, 000 BUE D T sy
Ventas Realty LF, EEIT 3.85% 404 Tnfrastruchure Lhd,, 1444 4,258
0L/04/ 2027 UsD 369, 000 5, 339 001 T usD 595, 000 552, 750 0.02
Verizon Conmnications, Inc, 0,35 ustralia & New Zealand Baoking
LS UsD 5, 158, 000 B, 255, 123 017 Group Lk, 194 4,46 19/05/2006 usD 2, 130, 000 2,022, 126 0.04
Verizon Communi cations, Tnc. 2. 1% Commuwealth Bank of dustralia,
oy s 748, 000 BELIE0 DO g g g5 10/03/2041 UsD 765, 000 530,611 001
Verizon Conmnications, Inc, 5,10 CATF Bond Ismuer Pty Lbd,, BEIT, 1444
J 1S 826, 000 766,599 002
s 2] 2, 018, 000 LELEE D05 g e
Yerizon Conmunications, Inc, 5,05 Macquarie Bank Ltd., FRN, 1444
oy s 4, 185, 000 IR EAN: (N N ;g iy ot UsD 1, 565, 000 1,186,298 0.02
g Goiaations, T 268 o g ppp  ClEle bl BREWTY uo i asame 00

2071172040

11100
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Wacquari e Group Lid. | FRN, 1444 Brookfield Finance, Inc. 3. 9%
5033 15/01/2080 UsD 4,000, 0on 3, 514, 638 0.0§ w501/ 2078 UsD 422,000 301, D63 n.n
Matinral Australia Bank Lbd,, 1444 Brookfield Finance, Inc, 4 7%
2, 1528 21,08/50 UsD 1, 66D, 00D 1,287, 50 0.03 1000/ 2047 UsD 8,000 a7, 448 0o
Natiomal Australia Bank Ltd., FEN, [avadian Inperial Bank of Cownerce
1444 39358 /087204 UsD 1, 795, 000 1, 538, 047 0.03 5 18 02/04/2004 UsD 500, nno 415, 786 n.n
Watinnal Australia Bank Ltd, 3. 5% 1UsD 4, 330, 00 4,705, 65 010 31, Inc. 2 3% 14/09/2031  TSD 3, D25, 000 2, 366, Ba0 [INIE]
9/, 2025 Element Fleet Nanagement Corg., - & 745 000 677012 014
Wewcrest Finance Pty. Ltd., 1444 1444 6. 271% 26/06/ 2006 L e '
UsD 55, 000 M4, h 002 . . o
1. 25% 13052030 Federation des Caisses Desjarding du USD L 900 100 1 897 077 004
Sceeibre Group Trust 1, RETT, 1444 5.5% - L 70000 Ll 0% 003 Quhiee, 1444 5. 7% M/03/208 PR R '
BB 00, 0L, B8 Mutyien Ltd. 4% 15/13/2026  USD 850, 000 BI5404 002
Scetre Group Trust 2, REIT, PN, 1444 MotrienLtd. 4.125% 1503203  USD 500, nno 437 673 n.n
4.1 /2080 UsD HOB0W AT O e Tuschers' Cailla Fairvie
Syduey Airport Finance Co. Pry, Ltd., Properties Trust, 144 5575 ush a04, oo 742,011 0oL
W44 5,37 /0 UsD 1, 200, D00 1,148, 502 n.nz iy
Festpac Banking Comp. 3. 133% Province of Quebec Canada 8.5\ 270, 00D A6 000
LB/LL/ 04 UsD 1, 785, 000 1,205, 143 0.03 a0/01/ 2026 | | .
Westpac Banking Covp. , FRN 4. 320% Schlumberger Finance Canada Ltd, 1UsD 2 150, 000 7 714 477 006
L UsD 3, 820, 000 3, 630, 676 n.oy 1.4% 17/09/2005 o Jall (Il .
TE 0% w0
REETS 4 2R
Triton Container Inkematioeal L., dvolen Holdings Funding Lbd., 1444
o e e USD L0500 LS L0 e s USD RUSON LBGLED D06
1. H00, 457 G604 Asolm Boldings Funding Ltd, 1444
_ 1.B99. 457 o 3T 4TS USD 3, 208, 00D 5,084,083 006
:f?ﬁ‘é; - 2‘;;?5;"0122;; fndivg Ud Wy jpmpom swnms 0oL
dir Canda PassT Toust 4, : “ )
444 164 L5020 UED 4,073, 736 3,770, 02L 008 ayolon foldings Funditg Led., 1444 1D 1, 381, 000 1. 225, 481 00
dir Caada Pass-Tarough Trugt, Series 1D — 10 550 - 3125 EL"'U?!‘ZUEE .
W W, 44 4 05 151190 ' ' : i‘;;;“l;hféig;;”“m Led., 4 e 1, 8310, 000 1,707,888 0,03
dir Caads Pags-Torough Trust, Series " _ .
M, WAL D BRI LT D03 ol toldigs Fudivg Lok, 144 o - e Lo
Air Caada Pass-Tarough Trust, Series 1SD B30 3 54 77 LIt LT8R ULI’U?!‘ZUEE )
DD W, K 53 150701 ' ' b ol lbings Fundivg U 0 e g g gm0
Alinentation Couche-Tard, Tn., M44 USD L 190, 000 553 003 0.0z 2. 52 1&{'11.(‘202? _
5 4m8 1305040 180, , . EERI? Funding Trust, Series 2017-14 USD 1, 607, 467 1,449, 384 003
Altation Cote Tad, e, W4, L5 00 LB D04 Azk“ - 4'4551?09?20:?
5.8 046 , 0da, , 0dd, . Par! #.e;ns?ace Holdings Led., 1444 USD 368, 000 303, 986 i
Alinentation Couche-Tard, Tn., M44 1D L 925 000 W04 357 0.0 558 18 EG A o
5 I8 L0551 H ' ' g;':];;;,;”ﬁrz”sm”'“ WORARER e 770, 791 609,887 001
Banks of Moakreal 3, 3% 05/02/2084  USD 1, 200, D00 1,181, 853 n.nz —_—
Bank of Nontreal 13IR01/05/2025  USD L9000 LB 44 004 __ 33004179 468
Banls of Moakreal 5, 3% 05/06/2086  USD 2,700, 000 2,602, 512 0.05 . »
Bark of Hontreal, FEN 3. B03% T
UsD 433, 000 380, BB3 n.n
s ﬁ“ﬁ,ﬁ;ﬁ‘ WS PG MASHE pen g qgeguon 40mLEs 008
Bank of Mova Scotia (The) 4. 35% USD 3. 164, 000 2, 156, 754 0,06 — T 0w

01/ 02/ 2030
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Merdea Bank Abp, 1444 3, 6% USD & 500 010 1AL 467 043 2988 2/06/m41 UsD 4750, 000 4,079, 2L 0.0
DB/ DB/2025 e e ' 55, 087, 563 115
Wordea Bark fbhp, 1444 5. 375%
2/t UsD 3, 587, 000 a0
9,572,082 % Deutsche Bamk 47, FEN 2.222%
Pty UsD 3, 955, 000 3,006,818 0.0
S A .
TR Deutsche Bark &6, FRU 31208 (o) 1, 540, 000 L7IL NG 004
Air Liguide Finance 54, 1444 2. 5% Ur1L/2026
UsD 578, 000 538 001
nfw0n Deutsche Bank A5, FRN 6.728 - T
Banque Federative du Credit Wituel - 7 %50 000 7 307170 004 18/01/2028 e e '
S, 1444 4030 B0V e h T Deutsche Teldkon 40, MU LEY - s oL
Barque Federative du Credit Wituel 1D 2 BE 000 7 511 B4 0.5 /700 ' ' '
54, 1444 16044 04/10/2006 L e ' 1,279, 766 & 15
BIF Paribas 54, FR, 1444 2.219% -
piyiioi UsD 1,422, 000 1,315,568  0.03 -
BNF Paribas 54, FTN, 1444 1.323% ATA GroupLtd., 1444 3. 6%
13;01;20;7 % Ush B8, 100 g L 0.02 09/04/2025 USD 595, 000 550,687 001
BiF Parihag 54, FRN, 1444 5. 335 BED. 607 &
Y iy UsD 2, 500, 000 464,48 005 AT
?gﬂgﬁéhazs L 3,415, 000 3,836,433 006 ;’B/Erfﬁll/;; .
. aup ple, FHY, )
UsD 4, 650, 000 4,544,040 0,00
?ﬁﬁi&hﬁaﬁs S F, DL e 1,438, 000 L1778 007 100472035
Bank of Ireland Growp ple, FA, 1444
BFCESY, 14404, 6258 11/07/2024  USD LU L0EIM 002 g ;5; léfuga;zuzrﬁmpp s UsD 3,366,000 2,350,182 005
BPCE 54, 1444 1% 20/00/2026  USD 3, 415, 000 3,039,9%  0.06 — S E o
ﬁg%s/nz,nglgm 1444 1.652% o, 1, 734, 000 1,556,000 0.03
A AT A
?E?ELS/AZ'D?;N' 1444 5. B75% UsD 8, 100, 000 8, 033, 559 0.17  Iarael Government Bond 5. 5% USD L B0 000 L 541 19 004
18/09/2033 e R :
BPCE 54, FRN, 1444 2. 277% _
2070173030 UsD 2, 405, 000 1,925,004 0.4 —iwim R
?E%SEDESN' LA S LB e, 2, B0, 000 LWL DI s U
Credit Agricole S8, 14442, 8118 Eni Spd, 1444 4% 12/09/2023  USD 320, 000 318,668 001
11710/ UsD 1. 355, 000 W06 00T GniCreditSph, PR MMM LSOW o LB00,000 LEIE BN D05
CrefitAgricole S, PR, 144 L2478 e T o '
zﬁmu‘zugzr TSD g, 207, 000 540020 DAL niCreditsp, PR M LE 610,000 Wil 0
Societe Generale SA, 1444 4. 351% 05/06/ 2027 I I I
L1060 ED 5, 000, 0o 4 834, BEB n.1n UniCreditSpd, FRY, 1448 5 361 =D L 400 000 L 277 58 -
Societe Generale 58, 1448 3% 15/06/ 2032 T e I
22/01/2050 e 04,10 WED DU icredioSy, P MAT. BB 710, 000 667,327 0.0
Societe Gemerale 54, FRH, 1444 D204/ 20 I -
LA 14/12/2026 1IED 9,442, 000 a, 298, 404 01 5,29 507 11
Societe Gemerale 54, FRH, 1444
L Tors 197067507 UsD 865, 000 (G N R
Sociste Generale 54, FRN, 1448 Hitsuhishi UF] Firancial Oroug, Inc.,
o PRt UsD 1, 055, 000 1,037,584 002
53 19/08/5032 UsD 2, 185, 000 LELIE 00D gy g ome i
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Hitmubighi F] Financial Grogp, Inc., Siemens Financieringsnaatschappd j
A 4418 Tt UsD 1, 870, 000 LEB e b0 W UsD 500, D00 450,824 001
Niguhw Financial Groug, Tnc., FRY Siemeny Financieringsnaats chappi j
D 9518 13/03/20%8 UsD 3, 00D, 000 TR Ay UsD 250, 000 226,175 0.0l
Nizuhe Financial Groug, Inc., FRN 14 87, 506 [l
1 126 2508000 UsD 1, 675, 000 1,563,470 0.03 L U 1
Nizuho Financial Grog, Toe., B @0 1, 872, 000 e 00y S Y IV
L3 137032030 Bark of ew Zealand, 14443, 5 §20, 000 B05,832 001
izhe Finanoial Groug, T, 8, 20,000 3,196,565 007 G020 ' ' '
5.TI9% 21/05/2031 v e : W 0T
ORLX Corp. 5. 7% 1B/07/2027  USD 500, 000 40,707 00l _—
Sum bewer Life Insurance Co. , FRY, S —
444 15, 14/08/2071 UsD 1, 000, 000 s e 0.02
T el Co 1 18 fker BP ASA, 1448 2% 15/07/2026  USD 701, 000 830,347 001
] Fhﬂl IACELCLCA. ) .
- UsD 2, 063, 000 7, 145, 348 0.04 ﬁﬁﬁnﬁ? FRN, 1444 5. BUGR USD 4 200,000 410504 009
Takeda Fharmacentical Co. Ltd, —_—
2 125% 19701 /204D UsD 3, 175, 000 2,305,766 0.0 4706, %61 610
gﬁ?ggm”tm o, L B e 1, 490, 000 LT, 7E 002 e
T8, 060,00 9.00 ﬁ;g;g;;“‘al fe P, W28 ey 3, 080, 000 2,403,512 005
S TIN5 0%
?ﬁ’;ﬁ;ﬁﬁmts Bdnld, W ey LU LEBATE LM (R
' —Wim G P BV 2.8% 11/05/2031  USD 2, 975, 000 2,419,505 00§
—  ——  MNXPEV3.25% 11/05/2041 USD 3, D60, 000 2,011,366 005
BB A MNP BV 3.25% 30/11/2051  USD 1, 565, 000 1,033,907 0.0z
) 5,664, b78 12
nVent Finance SARL 4. 55% —_—
15/04/20%8 UsD a00, 000 ML BZE 002 e
Swiss Be Finance Luzenhourg 34, FIN, =7
UsD 1, 000, 000 W0, L 0.02
1444 5 0/04/208 e ?;;E;;uﬂzgnd”ma“k”“ 8 WS e 2,000,000 1,050,040 004
—_— 1,050 9 .44
T Sy
4B AR Bade IV, FR, 1444 2.47%
/1300 1IED 2,200, 000 1, B1, 607 0.04  1Bs Oroup AG, 1444 4. 282% _— 04 100 647 538 -
hirhug 5B, 1984 3.95% 10/04/047  USD aLn, oo 176,00 0,00 09/01/2028 . ' ' '
Coperatieve Rabobark 04, PR, 1444 1B Group 4G, FRN, 14442, 183
£ 548 28/ sD §, 500, 00D §, 407, 315 019 15,/06/2026 1IED 1, 070, 000 U4, 400 002
Capastiers ik 443085 801, 100 R e = B X 1 S R B Y
Cooperatieve Rabohank U4 3, 75% U5 Group AG, FRY, 1444 3,001%
oy UsD 1, 257, 000 LATOBB 002 g USD 1, B60, 000 & 003
EDF Finance BY, 1444 3. 625% 476803 610
1507024 UsD 2, 740, 000 2,669,575 008
Enel Finance Intemational NV, 1444 A TR
5.5 (6/04/2028 UsD 5,000 WL OO aTuneca ple 6.45% 15/0/2037  USD 520, 000 504,188 001
Siemens Financieringmaats chappif AstraZenecaple 4% 15/00/2042  TUSD 430, 000 arn, 414 0oL
NY, 1444 5. 128 15/0%/20% UsD 0, 000 156 D0 Tweca gl 0 12 06/08/2050  USD 1, 210, 000 LTI 00l
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Royalty Mharma plc .28 (B/03/2025  USD 1, 057, 000 053, 168 0,02 dmerican Homes 4 Benk Trust, Series
Vodafone Group ple 4. 875% MUSFES A, 1444 3678 UsD 17,267,365 11,835,885  0.24
157 06/204 UsD 2, 50, 000 DU DD
4,011, 63 .13 dnerican Hones 4 Rent Trust, Series
MUSSFRL A, 1444 3467 UsD §, 00, 436 5834 65 012
TAUE TR
T-Eleven, Tnc., 1444 195 10/08/2051 UsD 1, 230, 000 7L, 038 0,02 American Homes 4 Bek Trugt, Series
Fllov, T, 144 2% B/ USD 1, %8, 000 B36, 084 007 AIGSEER 4, 44 37328 UsD 1, 385, 781 1,308,835 003
aht¥ie, Inc. 4 55% 15/03/2035  USD 500, 000 43,008 000 U/0/0R
dekivigion Blizsard, Inc. 1.39% dnerican Homes & Renk Trust, Series
150920 vsD L, 062, 000 BLATE DO ooy, 4t 42008 UsD 750, 00D TIT4EE 002
hdvacate Health & Hospitals Carp. 1T/ 13/20%
1 1118 15/06/20%0 UsD 1, 300, 000 DO DDD g dent Trust |
L UsD 3, 000, 000 3,881,657 0.06
AEF Transmission Co. LLC 4% USD 467000 Fe— niL 1444 3.813% 17/04/2052
IL/12 2046 ' ' ' dnerican Hones 4 Rent Trust, Series
AEF Transuission Co. 110 3 0% MUSFET T, 1444 4,705 UsD 1, 300, 000 1,268,481 0.03
1506/ UsD L5, 000 BOEE DI e
AIG Sundnerica Global Financivg X, dnerican Homes & Renk Trust, Series
1444 6.35 15/08/052 UsD fa0, 100 63,000 00D sy o, 44 40068 UsD 500, 100 45488 001
firLease Corp. 38TOR03/00/2005  USD 525, 000 w5000 007 U/130E
Alesander Funding Trust, 1444 13415 dnerican Hones 4 Bek Trust, Serdes
5L UsD L0000 1B6 4R DM e 4818 UsD LEOSO000 LT D04
Altervative Loan Trust, Series 1100
WEHE W LK BAE %, 780 L 000 o Houes & Bak Trugt, Series - 25 100 -
Alternative Loan Trust, Series 1D B 14 7978 0o M-SR T, 144 5,048 171272008 ' ' '
ME-TACE "144” 5. 5% 25/08, 1035 ' ' ' dnerican Hones 4 Rent Trust, Series
Alternat ive Loan Trugt, Series MUSSFRL D, 1444 4.407% UsD 7, 618, 000 1313 015
WD W 5T I DD 3, 720 HEED DL gmop
hlternative Loan Trust, Series dnerican Homes 4 Rent Trust, Series
WU W 66 BALAS &, 205 o 000 oo 0, 144t 5.0%8 UsD 403,000 3,995.80  0.08
Altereat ive Loan Trust, 10, AN, Series AT
WOFACE WA % 25007055 usn 490, 925 L5, 210 000 erican Hones 4 Reat Trust, Series
dwazon.on, Tnc. 38758 BAOK2W  USD 1, 000, 000 W61 007 WS E, M4 6.2318 UsD £, 100, 100 B,023, 366 012
dnericn Airlines Pass-Through Trust, /102085
Sries 2L 4 LIAOUOGIE O Larb e LE08E L0 i Howes 4 Rt Trust, Series
Mericn dirlines FassTrough Trugt MUSFES T, 1444 6.418% UsD 7,475,000 T06180 015
W L oy UsD 5, 588, 204 BEIE DAL e
dnerican Afrlines Pass-Through Trust, dnerican Homes & Renk Trust, Series
Sies WL W LK WA O 540 B EETED DAL ooy g 5608 UsD 7664000 407,03 D15
i Airli A
fericn tirlines P Trough Trst, e 737, 138 T T .
Series 2065 WA 1504 dnerican Boues 4 Rent Trust, Series
. . " UsD 3, 800, 000 3,736,990 0.06
dmerican Eleckric Power Co,, Inc, G5 E, W46, 078 1/10/208
UsD 2, 140, 000 3,156,719 004 e b -
56258 0170372043 derican Wnicipal Pover, Tnc. B
! UsD 715, 000 8B4, 73 002
doerican Erpross Co.  FiN4 9% pyepy 4,200, 000 sun  qgy O BAAD
01/ 05/ 2026 el VL B jgen, Inc. L 6% 15/08/2028  USD 1,190, 000 1,014,228 0.02
Anerican Homes 4 Rent Trust, Series lagen, Inc. 5 26% 0270352083 USD 2, 815, 000 2,007, D61 0. 06
WH-FRE A7, 1444 5. 7864 UsD B, 715, D04 5,475,235 010 mgen, Inc. 5 15%21/02/2040  USD 28, 000 473,842 0.0L
10056 fugen, Inc. 5. 6% 02/03/2043  USD 3, 000, 000 2,088,468 0.06
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bugen, Inc. 4. 633% 15/06/2050  USD 2, 30, 000 2,076,505 0.04  Bank of dmerica Corp., FRN LG5I%
bugen, Inc. 5.65% DZ/D3/2053  USD 1, 50, 000 LEL B 003 10y UsD 4 510,000 LT 005
dnalog Nevices, Toc. 20 0VI0/04L  USD 1, 854, 000 1,367,660 0.03  Bank of dmerica Corp., FRY L. T34%
Spple, Tnc. 3.45% DW/DL/2045  USD 792, 000 B3, 157 D01 maforan UsD 105,000 R
Spple, Tnc. 3.05% D4/DB/2046  USD 878, 000 T64, 188 0.02  Bak of Anerica Corp. , FRY 3. 705%
fpple, Inc. 4.85% 10/05/2053  USD BESON 6L D14 iy UsD 4600000 E&7LENE 007
Aseenion Health 25528 15/11/2028  USD 1, 770, 000 LSILEI5  0.03 Bk of AnericaCorp., FRN 4. 376%
Ssswant, Ine. 4,25 27/09/2028  USD 150, 000 18,582 D00 3q/afa0 UsD & 700, 000 2,590,680 .05
Athene Global Funding, 1444 1. T5% i
i U LW LETE g steneGm, SULAE g 56,000 045 L0
Athene Global Funding, 1444 5% Banlk of America Corg., FRN 3.97%
401/2025 usD 67, 000 TIG, ™D 0.02 ity UsD 408,000 M le 0ol
Athene Global Funding, 1444 1.45% Banlk of America Corg. , FRN 5. 200%
0/01/20% UsD L L USD 5,640,000 3,506,000  0.07
Athene Global Funding, 1444 2,95% ;
12/11/20%6 VDo REROND 4B D10 mﬁgﬁerltamm””“m”’ USD L0800 1,405 002
dviation Capital Croup LIG, M44 5.5% i
15/t UsD 084,000 205 7E D04 mg;;mcamm.ma.sgaﬁ UsD 3045000 2,540,803 0.05
Avis Budget Rental Car funding AESOP Bank of America Corm. , FRN 1.339%
LLL, Series 201834 47, M4 4% USD 7, 000, 000 6,033,388 D14 gy R usD 1, 678, 000 1,325,466 0.0
0034028 Bank i
! ) of America Corp., PRI 2.637%
?g}éé?\;;:ﬁﬁasandElectrlch. 5L USD 5. 100 . 17 Lol s usD 4, 635, 000 2,173, 423 0.05
! ) Banle of 4merica Corp., FRN 2. 572%
?;}g;z;zgﬁasandElectrlch. 54 - a5, 000 07, 230 Lo B 1ED 1, 180, 000 B4, 334 0.02
i . Banl of America Corp., FRY 5. 233%
?;}g;z;;uﬁasandElectrlch. bR USD 1, 000, 000 664, 157 LIl 5040 UsD 4,100, 00D 3,052, 026 008
. . Banl of America Corp. , FRY 2.6T6%
Baltimre Cas and Electric Co. 545 USD 5, 00, 00 5, 094, 253 LO6 190601 UsD 6, 636, 000 4, 604, 46 010
OL//2053 Barik of Mew York Hel Lo Corp, (Thel,
BHL Comnencial Hortgage R u— UsD 5, 000, 000 4877, 5 010
Searities Tost, PN Y, A48 USD 5, 275, 000 LELI 0 L e
Lo mﬂg;smiégfﬁ ©UsD 3, B30, 000 3,603,133 007
BAMLL Connercial Hortgage B Slt A Tust. FRL Ser
Sewrities Trust B, M4 LO%  USD , 678, 000 BBGL, 067 0,p AT tANEARRMSL T RS 16,486 15,28 0.0
pspind M4 M 5B6E 2H05/0H
: : : Bear Stearns ARH Trugt, PN, Series
Bane of Anerica Funding Trugt, Series PR o ] 3,208 2,872 0o
i UsD 18, 874 18,547 0.0 gm_sgt 5 A;ﬁl,t%;g;g;”.
Banc of Anerica Funding Tust, Series bar ea:rns? TUEL, UE, JETIES UsD 26, 505 25, 193 0o
WOFE UF 5 W 2 UsD 6, 806 58, 088 0.00 g]ug-;t 341AR:.T405;t g?imu”gug;
ot of Anerica Fundivg Trust, 70, par LAy At St Tt SEIES gy 30, B57 WE0 0.0
Series 042 SO 8 Ww  USP 7,053 508 000 061 ‘41 .38 zsf_uzlfzuw
fanc of Averica Fundivg Trust, PO, Bear Stearns Conmer fal Nortyage
Series 2005-T “WRD' 08 2512085 UsD B 8, B35 000 Securities Trugt, I0, FRY, Series
s UsD 1,620 200
Bark of America Corg. FRFD. 4086 ppc 500, 000 a0,136  0.01 HE AL LT
16/03/2025 ' ' : élmﬁé’m N
Bank of America Corg., FRY 3. J66% ear dtearns Comercial Mortpage
1301006 UsD L, 000, oo %8, 170 0.02 Securities Trugt, IO, FRN, Series =D 40,806 m L
Barls of dmerica Cory., FRN 5.09% W-TEE N1T, 1444 1,169 ' '
o P UsD 2, 564, 000 2,954,642 00§

0/0/2027

13701/ 2045
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i ital One Financial Corg., FRN
B 5 Hercy Health, Inc 5205 Charter Communicationg Cperatin
m;mg;s by fhalt, T SO 1, 580, 000 LIS D03 e v Geratiaf e 2,000, 000 1,960,097 D004
Boston Gas Co., 1444 4,487 Charter Commuications Operating
ngn;;znisz ’ - 148, 000 138 000 ey e gs a0 ’ Usb LUGOD L0020 0.02
istal- ih Ca. 4. Charter Communicationg Cgerating
?;};;;éﬂ:!gms i A1 yep 546, 000 WAE D02 e e oy ? Ve 275, 00t SR
st l- i Charter Commuicatinng Operating
g;;;;éngwssmhm. P [ MHWT LOZ g g s o1/04/203 Ve 00, 000 el
British Airvars Pass-Through Trust, Charter Comunication; Qparating .o, 1, 345, 000 L4t 002
Series 2001 A, MM 41288 USD 1, 26, 218 1,126,9% 0.0z aﬁﬂi-mh’“ﬁ{’aﬂzﬂ et
zumw\zuss e Commuitica 1ig Weraking
British Ainvays Pags-Tarough Trust, LLE- 4.2% Gl.-"ﬂﬂ.f"ﬂﬂﬁq ) e 5 995,000 Lo L
Series 0B-1 A7, 144 33 USD 543, 640 50,456 0.0L %ﬁ”;“?ﬁ%‘;ﬁtﬁms Uperating o) 3, 570, 000 LELL 0B 003
20032085 : F; .
British dirvays Pass-Through Trust, %ﬁﬂéegamﬁtaﬁs Qperating ey 350, 000 30,737 00l
Series 20191 44, 144 53 UsD 1, 149, 526 WG, 237 0,02 i .
1;;3;;‘2054 , (hase Findig Trust, Series 204y, 02, 198 87,127 000
Brixmr OperatingPartnership 1P T BT 2052033 I I I
IEIT 2.5 16/08/2031 UsD 765, 100 %250 00 9}:? F;"g;; ;r;i;mg;im W e 52,526 W3 0.0
f;;gg;;‘;glm LR AT ey 4,373,000 56,650 007 Chase Horteage Finance Trust, PR,
Bonateon. Tne. 1448 3 1378 Series 2Mi-41 CF 42138 UsD 141, 859 138,620 0.0
].;)U{i 1?2335 nEe : UsD 3, 700, 000 3801647 0.0G UMY
i Thage Hortgage Finance Trupt, PR,
f;;i‘l;;‘glaﬁlm-' LA 3 1876 o 77, 000 S7B18 000 Series 200iAL AT 41063 UsD 13,303 12,6 0.0
: By
Brooklyn o Cas Co. (e, 1404, 785, 000 74,933 007 Chase Horteage Finance Trust, FR,
3.865% 04/03/2023 Serie 20072 AT 4.1 USD 51, 768 G093 0.00
Brosklyn lnion Gas o, (e, 180 e 760, 000 59,776 001 CO/06/205
4, 2736 15032048 Thase Mortgage Finance Trust, PN,
Buckeye Partmers 7 5.3 1§’}L’m UsDh 450, 000 B3 DO Sypies omi-AL AL 43058 USD 7,307 T4 00
?ié;”i;%g;; ) 14,000,000 12,5%7,30  0.28 E;*"JZ’EW
. ase Hortgage Finance Trust, FIN,
Cameron LUG LLC, 1444 3. 302% Series 2Mi-41 WL 4,208 UsD 10,728 mm o onm
157012035 UsD 2, 200, 000 Lemas oo s
Camille 1-4-1 Tssuer LIC, Series Chevron Phillips Chenical Co. LI,
WESERL X, 1444 5.5 USD 4154700 4TS DUB A 51268 L0420 UsD Losg 000 L0282 04
05/06/2028 Chewron (54, [ne. 3. 96 15/11/2024  USD 400, 000 WLE 0L
Camille LIC, Series 26-3FR 1 5% Mhildren” 5 Health Systen of Tesas
iy UsD 4,093, 419 CLLE Y g A USD 3,430,000 1,495,788 0.03
Capital Cne Financial Corp., FRN Children' s Hospital Corp. [Thd 2.50%
UsD 8, 5L0, 000 568292 018 UsD 1, 387, 000 BE3492 002
4, 166% 09/05/2005 L/
Capital One Financial Corg., FRN [hildren” 5 Maticnal Medical Center USD 1 580000 1 035 190 002
4,935 24/07/20%6 UsD LEEDOW 2T 2E OB ey 380, 035, :
Capital Gne Financial Corp., FRN 15D 2 490, 00 2 456, 160 005 (L Mar tgage Fags Through Trust USD 2,089 2,181 000

&, 3128 03/06/2029

4. 5% 25/06/2049
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[I'IL.Nortga;e Pas:S‘TTm.l@ Trugt, =D 4, 146 3, 847 0 El_tlg_ru.p, Tnc., TN 2,08 0F10/208  USD 1, 740,000 1,387, 361 003
Series JU4-5 14T 5T 2606 2054 Citigroup, Inc., FEN 3. D57% USD 568 000 &73 BT L
L Nortgage Pass-Through Trust, 25411/2033 ' ' )
RN, Series 0004-7 "2AL" 4.598%  USD 13, 517 12, 640 0,00 Citigroup, Inc., FRN 6 L74%
USD 2, 278, 000 2,202,108 005
15062034 25,/05,/2034
CHL Hortgage Pazs-Through Trust, Citigroup, Inc., FEN 3. BT8%
B Series 200522 BAI' 3.0M%  USD 115, 278 w66 000 24/0L/2030 UsD 200, 000 166,691 0.00
2541152085 C?ty of Los dngeles Departmeat of USD 261, 100 287,380 Ll
(L Wartbgage Pass-Torough Trust, Hirports 6,592 15/05/20%
. [ usD 43, 342 a8, 181 n.oo . -
Series 045 VEE 5 264064 Cleveland Blectric I1luninating Co.
UsD 857, 000 785,570 0.0z
. Hortgage Pass-Through Trust, - & 51 sz o e 14 5E5 0104208
Series 204 W' 5.7 250420 ' ' ' Concast Cable Comunications 1LC %04 000 P E——
Cima Group (The) 4 5% 25/02/2026  USD 1, 36, 000 LM OTL 003 85 010520 ' ' :
Cigna Group (The) 486 15/17/2046  USD 156, 000 141, 229 000 Comeast Corp. 3 554 DL/DG/Z0E  TUSD 3, 386, 000 3,154, Bl2 0.07
Cincimati Financial Corp. §.92% Comeast Corp. 4. 25% 150172032 USD 2, 133,000 2,018, 378 0. 04
15/05/2088 UsD &0, 0o 08, 621 0.01 Comeast Corp. 4, 3% 15/08/203¢  USD 676, 00D 626, 361 n.n
Cincionati Financial Corp. 6. 125% Comcast Corp. 5. 2 15/07/2058  USD B50, 00D 604, 770 0.0L
H/11/203 UsD L, 00, 00 L, 0, 211 0.02 Comeast Corp. 3, 0% 01/03/2038  USD 2,000, 000 1,728, 500 0. 04
Citicorp Hortgage Secwrities Trust, USD % 270 %5 06 0,00 Comeast Corp. 3 25% 011172039 USD 1, 260,000 081,476 002
Series 0G4 12" BY 25/0B/2056 ' ' ' Comeast Corp. 3. 758 D1/04/2040  USD 2, 155, 000 1,801,357 0.4
Citicorp Horbgage Securities Trugt =D 7 873 7 738 0 Comeast Corp. 28376 0171172051 UsD 1, 438,000 55, 563 0.0z
M2’ 5% 25474 ! ! ' Comeast Corp. 5. 25% 15/05/2052  USD 4, 005, 000 4,014, 411 00§
Citicorp orbgage Seorities Inc., (0NN Mertgage Trust, FRE, Series
Series 2045 A5 5.2 250052054 UsD 140, 833 133, 865 0.00 THA-HNE A, 1444 3.315% UsD 13, 840,000 12,430, 610 0. 26
Citd groug Globa | Narke s Mor tgage 10/04/ 2033
Jecurities VII, Tnc., RN, Series  USD 12, 573 12, 513 0,00 (DWW Hortgage Trust, Series
WHHEL AT 4 04% 25709203 AIGCRES 447 5 TEY 10/08/2M8 UsD L, 250, 000 L, 187, 042 0.02
Cikigrowg Globa ] Marde bs o tpage CommonSpirit Health 1. 547%
Jecurities VI, Inc., PO, Series  USD il 45 0,00 0LA10/2025 UsD L, 485, 000 L, 269, 893 0.03
WP R0 0% 25060033 CommonSpirit Health 2. TB2%
Citigrup Markgage Loan Trugt, FAN, IL410/2030 Usn L, 385, 000 L, 158, 04 0.02
Series 20-0STL AT 42798 UsD a, o7 7, A3 0,00 CommonEpirit Health 3. B1%
2540803 01/10/2050 UsD 1, 365 000 1,047, Ba7 0.0z
Citigroup Horbgage Loan Trust, Toc., Comnonweal th Edi son Co. 5. 8758
Sories MORD LT . 08 2505155 UsD 47 135 45, f51 000 Sy usD 1, 000, 000 1,032, 681 0.02
Citigroup Hortgage Loan Trugt, Inc., Constellation Brands, Inc, 3.6%
Series 0F1 HF 5.2 2510053 UsD 4, 45 4,073 n.oo 15000 UsD 1, 500,000 1,403, 414 003
Citigroup Horbgage Loan Trust, Toc., [onstellation Energy Ceneration (LD
Series 0F1 WA 5.2 258053 UsD 13, 1m 12, 231 n.oo 5258 01/06/2025 UsD 1, 230,000 1,168, 23 0.0z
Citigroup Horbgage Loan Trust, Toc., [onstellation Energy Ceneration (LD
Sovies IOHPS AY T8 2N/ UsD 357 Rl 000 Y — usD 2,417,000 2,468, 869 0.05
Citigroup, Inc., FEN 3. BB7% [onstellation Energy Ceneration (LD
L0/0L/2028 UsD 4, 700, 000 4, 446, 703 0.0y .25 01/10/0%9 UsD 1, 0on, non 1,031, 233 0.0z
Citigroup, Inc., FEN 3. G68% [onstellation Energy Ceneration (LD
24/07/2078 UsD 4, 305, 000 4,021, 607 0.0§ 5156 01/10/041 UsD 114,000 110,520 0o
Citigrop, Inc., PR 5524 2/ 10/288  USD 750, 000 695, 897 0.0 Continental Airlines Pass-Tiwough
Citigroup, Inc., FEN 4. 075% =D 2, 226, 000 2, 005, 145 004 Trust, Series 20-2 4 4% UsD 3, 78D, 106 3, 604, 306 00§

23/04/2029

B0y 0%
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Coreiridge Financial, Tnc, 3.85% (0 MortgageDacked Pass-Thaoug
05/04/2028 UsD s, 100 B.603 00T ificates Togt, W, Series 200610 USD 15,733 0,178 0.0
Cottage Health Ohligated Group T 2 1R
23045 D1/11/209 UsD L, 220, 000 W66 00 mpgenc 'zt 143 o5
11 UsD 13,175,000 11,388, M6 024
[oy Comnnications, Tnc., 144 5,308 15709/ 2037
UsD 503, 000 088 DOl e g L0 Series 2000 T
15/08/0% L Series .
s o 1. W 4 515 5T UsD §, 000, 000 4,366,716 0.09
ox Conmnications, Inc., . .
w5 = Lez, 000 068 000 op comp. A% 0L/10/2036  USD 500, 000 65886 001
o Comnnicatices, T, 144 2.9% 54 Corp. 4. 1% 15/03/2044  USD 165, 000 141,135 0.00
w0 usD L, 485, 000 R4 880 D02 sy Corp. 4756 15/11/2048  USD a0, oo BT, 372 002
Credit Suisse First Boston ertgage £S5 Corp. 3. 35% 15/00/2048  USD 230, 000 168,605 0.00
Searities Com. 5% BIORRE n B0 MO0 oS Pass Theough Trust, W .28 5. 748 93,057 000
Cradit Suisse First Boston Hortgage Wy
Searitiss (o, Series WOFAL W' USD 3, 871 w0m  nop 05 PasvTroudhTrush, MHLEON 0 BEL 171 MR 002
" LT ' '
Credit Suisse First Biston Wortgage LI'SJS’I]PL?";E_STSMU§1 Trust, W44 57188 usD 471, 650 461, 666 0.0l
SearitiesCorg., A, Series 242 USD 1, 501 W2 000 o T, 1460558
AL 4. 1588 2505205 a7 MOUGD TRt A 5. UsD 478,130 466,013 001
| /00
Credit Suisse Fir st Bogbon Horbgage 05 Buss Troh Tt Series 208
Searities Gorp., M, Swiss M3 USD B, 934 160 000 FMUBN L OIS S sp 228, 729 40,328 001
o 144 B35 0/00/2051
W IR B 075 Bass-Throgh Trust, Series 311,
Crefit Suigse First Boston ortgage - ITIEN TUE, JHTIES UsD 351, 657 315,309 001
- ) 1 4. 189 11/06/2056
Sewrities Gorp., B0, Sries 045 USD 11,120 BB L ewer Light Co. 4%
0% /06203 17061042 B0 USD 141, 000 12,379 0.0
Credit Suisse Fir st Boston Horbgage .
o ) Delmarva Power & Light Co. 4. 15%
Searities Gorp., M Swiss M0FL  USD 2L, 81 WA 00D e UsD 1, 000, 000 828,036 0.02
ey ﬁ._ﬁsm_zafcafmss Deutsche Hortgage Securities, Inc,
gg?ﬂ*ﬁ’;f;ul; Fivance, Inc., BULE o, 28, 000 7o.720 .01 hortgge o Trust, Series 20061 USD 1,100 L8 00
_ WE 5,245 2512/
f?nﬁ%? Ine., 1440 38758 0 1, 700, 000 L6710 003 Dewon EneryCorp. 520 18204 USD 1, 300, 100 1,280, M8 003
O fmeriza, Tnc.. 1440 5. 1754 Dl;“”}”"c”m“‘a“msms'“’ USD 1, 280, 000 1,040,553 002
it ' USD 200, 000 1y, 157 n.pp AMOE
- 20451 Disuovery Comunications LIE & pjcp) 257, 000 168,302 0.00
Crom Castle Topers LG, WA o, 500, 000 g4,088  D.og  LB/OAYI05% _
3. 663% 15/05/2048 Tuke Energy Carclinas LLC 5 4%
3] 5
(5 Hortgrge-Bkl P Tk sy UsD 1,135, 000 1147, 66 0.02
Gertificates Trst, Serier 0040 ' USD 7, T4 WA DD Duquesne Light Holdires, Tnc., 1444
- Ay UsD 1, 350, 000 1,213,600 0.03
(300 Hortgage-Tacked Pass-Throagh Duquesne Light Holdirgs, Inc., 144
Gertificates Trst, Serier 20044 "W USD 4,11 WAL LOD 355 04102050 UsD 4 420, 00o 1,80, 583 0.04
5.5% J5/00H issi
ﬁgﬂt;m - i:tﬁnﬁiai;;f;?::w“&Smrag”* USD 500, 000 755,367 0.0
Eeg;f;ﬁu‘;[ﬁ;gl;}rﬂl;t? Series 00127 Sad UsD 2,452 2,402 n.oo i:te;ng[;ai;;fFfs;JI:BSIUn&Smrage, 1UsD 1, 118, 000 821, 143 002
[SEE.H?rtgage—Backed Pass-Trtru.gh Enera US Finance LP 4. 75% USD 1, 200, 000 967, 648 00
Certificates Trust, PO, Series 30527 TSD B, 010 5, T6T o) 15/06/2046
O L Bergy Transfer L7 5. % 01/06/2087  USD 254, 000 25460 001
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Buinis, Inc., BIT 145 1505086 USD 2,120, 000 1,892,508 0.04 FELNC, Series WOB5 AN’ 3.326%
UsD 1, 600, 000 1,515,418 0.03
Bquinir, Inc., BEIT2.98 B/14/206  USD 2, BA0, 000 2,613, T4 0.05 35052007
ERAC USh Finance LLG, 1444 7% FHLUC, Series 3928 'D' 4%
L8/10/2087 UsD 510, 00D BLOT 00D et UsD 7, 113, 489 1,019,502 004
BRAC US4 Finance LLG, 1944 5.625% FHLMC, Series 4800 ‘L' 3%
5032042 UsD 96, 000 LR L s UsD 1, 734, 611 1,540,312 0.03
Exelon Corp, 5._3% 15/03/2033  USD 1, 500, 000 L4LOIL 0.03  FOLHG, PR, Series 264 R OBERTR o 8L 518 M4 000
FAG Glchal Fumding, 1444 1, 5% 15/072042
s 1, 575, 000 1,395,112 0.03 ) -
3006/ 2026 FALME, P, Series 270 °FL 5.B07%
) . UsD 240, 790 234,456 001
FellsPeint Funding Trust, 1444 - & 50 00 4 1 471 018 15/03/2042
3. 048% 3170172027 e e ' FULNC, 10, FRY, Series 3202 WD’ 15D 154 580 S 0o
FHLMC 4% 01/07/2048 USD 4, 061, 250 5,860,430 0.DF 1543 15/08/20%6 ' ' '
FALMC, 10, Series 233 '11' % FUMC, Series 3 T B2W2GLRES USD 372 W00
UsD 25, 654 4,086 0,00 i
1515/ 2035 BOMC KT’ 1. 5% 25/06/2050  USD 5 416, 427 4,196, 655 0,09
FALMC, 10, Series 233 '13' % FUMC, Series2d T TES2E04RE USD 2,811 2,802 000
1515/ 2035 UsD 66, 435 58 000 prye W 1. 5% 25/10/2050  USD 3, 576, 148 2,953,584 0,06
FALMC, Series -5 'H' 5 FHLAC, 10, FRY, Series 239 5307
500/ 104 UsD 14, 416 000000 e UsD 115, 543 14,28 0.00
FHLKC, PN, Series T-T6 "24" 2.08% BN, Series 2R3 'ZA' 6%
UsD 239, 861 M4, 767 000 UsD 2, 53, 303 2,604,455 0,06
251042057 15/03/2034
FHIMC, Series 262 '35 3.0% FHIMC, Series 25 'IB' 5 9%
g UsD 1, 36, 429 1,163,071 002 15032035 UsD 1, 083, 564 1,061,648  0.02
FHLKC, PN, Series T-41 "W 4518 FMLMC, Series 2779 'IC' 6%
s UsD 9, 218 BB D00 g UsD 1, 630, D64 1,661,675  0.03
FHIMC, Series T-B¢ '34' 7% FHIMC, Series 2691 ‘20 5 9%
s 18, 346 19,188 0,00 s 857, 162 862,146 002
25,/02/2043 15/09/ 2033
FHLIC, PR, Series B45 42° 5.7B4% FHLMEC, FRN 141082 5. 7%
B UsD 3, 000, 00D LEBE DO s UsD 16,835 17,183 0.00
FHLAC, Series K054 'AD% 2.740% FHLMC, FRN 141085 6. D16%
801/ UsD 4,000, 000 BTEBEE DO e UsD 27,203 27,628 0.00
FHLAC, Series NOGG 'AZ' 3.043% FHLMC, FRN 141096 6. 315%
UsD 2, 583, 00D 2,031,828 006 UsD 40,910 41,613 0.00
WA 01/10/2036
FALMC, Series KDEE ‘A2’ 3.69% FHLMC, FRN 141097 6. 560%
350 UsD 1, 156, 00D LGB 0.0 e UsD 47,978 48,132 0.00
FHLMC, FN 42T 3718 20908 USD 7, 960, 000 7,483,168 015 FHLMC, FRN IBLGAS 4.818% .o . G 00
R, FRNOCAD' LN I5A10/%030  USD v, 600, 000 5,088,442 01D 01/04/20%4 ' ' '
FALMC, Series K152 'AZ' 3.08% FHLMC, FRN 1G2557 4. 353%
UsD 3, 761, 00D 3,407,380 007 UsD 65,483 66,385 0.0
501/ 203l 01/06/2036
FHLIC, B 42 s.sa} zjsfwzua:l UsD 10, 000, 000 9,474,376 0,30 FHLMC, FRN 171399 4, 375% USD 3 645 SET LI
FIAC, Series K[ 2" L6000 o P— e RT 01/12/2036
WA A e e ' FHLMC, FON 171418 5,945 01/12/20%6  USD 17,632 17,284 0.00
FALMC, Series T42 '85' 7.9 FHLMC, FRN LT1516 4. 074%
5710/ 204 s 181, 42 183,194 0,00 0L/02/2037 s 18,631 18,682 0.00
FHLAC, Series T-56 'AG' 5.231% FHLMC, FRN1JE454%00/11/2027  USD 5,311 5,140 000
25/05/ 2043 UsD 540, 896 a, e 0 FHLMC, FRN LKOO46 4. 48% .o 43 851 Y
FHLHC, PR, SeriesWFY YT 52048 USD 2 78 10 DT RS D04 01/ 10/2036 ' ' '
Bl e e ' FHLMC, AN 111286 5. 2% 01/05/208  USD 18,508 19,43 0.00
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FHLMC, FRN INO206 5.995% .o o mig ngp PALMC UG5 5 1L/11/2043  USD 42,088 41,736 0.00
01/08/2036 ' ' ' FHLMC URBO30 4, 5% DL/0L/2046  USD 1, 783, 527 1,767,446 0.04
FHLMC, FRN INO353 6.307% .o m 54 moam  pgp TALMC URDGTE 4% 1L/01/2043  USD 305, £33 202,996 001
01/02/2037 ' ' ' BHLMC UBDAS0 3, 5% DL/06/2042  USD 345, 891 785,755 002
FHLMC, FRN 1N1463 4. 803% USD P cam  pgp LA V0075 4% 0L/06/2042  USD 783, 057 760,672 002
01/05/2037 ' ' ' FHLMC UB1253 4% 01/04/2043  USD 1, BA1, 878 1,875,880 0.04
FHLMC, FEN 100007 6.015% .o 0141 qm  pgp THLMC VBLS0S 5. 6 117042043 USD 389, 057 362,573 001
01/12/2035 ' ' ' FHLMC D144 4% 01/05/2043  TUSD 3, 115, 554 2,022,858 0.04
FHLMC, FRN 100757 3.883% |, 7 % oo pgp THLHC UBS00T 5.6 1L/07/2045  USD fi23, 017 585,536 001
01/11/2036 ' ' ' BHLMC 183024 3, 5% DL/08/2045  USD 414,318 399,008 001
FHLMC, FRW 140739 G. 018% USD o @ o THLMC 183069 5, 5% 01/12/20%5  USD 382, 58D 31,843 001
01/05/2037 ' ' ' BHLMC 183090 3, 5% DL/11/2045  USD 476, 006 46,750 001
FHLUC, FRN 782760 4 304% | % 37 g pop  HLUC 193143 3.5% DL/04/2046  USD 517, 851 485,959 001
01/11/2036 ' ' ' RLNC WB3154 3, 5% DL/05/2046  USD 57,530 53,489 000
FHLMC, FRN 782870 4. 287% .o B s o nap  pgp THLHC UBODSL 5. 6 IL/06/2043  USD 1, 015, 832 43,579 002
01/09/2034 ' ' ' FHLMC 199134 4% 0L/01/2048  USD 1, 081, 139 1,043,406 0.02
FHLMC, FRW 782979 4. 375% FHLMC VB5G15 4% 01/05/2040  TSD 20f, 380 02,030 00l
01/01/2035 UsD 100, 49 U051 000 By 240024 5. 5% 01/04/2036  USD 22,532 22,665 0.00
FHLMC, FRN 782980 4. 375% FHLHC BEHIS, Series M2 W 0.25
01/01/2035 UsD 53, 400 52,545 0,00 Prighis UsD 153, 258 1,32 0o
FHLMC, FRN B47621 4. 457% FHLMC REWICS, PO, Serdes 3807 “40°
01/05/2033 UsD 28, 309 BB DD o UsD an, 511 16,870 0.00
FHLMC, FRN B48365 4. 033% FHLHC FEHICS, Series 5181 42 B
01/07/2036 UsD 116, 204 R i UsD 116,878 120,570 000
FHLMC, FR B4B431 4. 352% FHLMC BEMICS, Series 3455 ‘8" 5.5%
01/05/2036 UsD 58, 905 W08 0,00 5008 UsD 9,342 5,235 000
FHLMGC, FRN B4BBSY 4. 02% FHLNC BENICS, Series 3957 '8° 4%
01/07/ 2040 UsD 3, 355 LI L iy UsD 50, 792 48,275 0.00
FHLMC, FRN 872200 4. 155% FHLME BEMICS, Series 204 BA" 4%
01/03/2036 UsD 15, D18 68 000 e UsD 1,939 Lo 0o
FHIMC AGL3TE 6. 5% 01/07/2032  USD 51, 542 53,255 000 FOMG WIS, Series SM3 CE OB
FHIMC ARBATL 7% 01/00/2031  USD 46, 480 4077 00 150 vsD 90,631 oLl 00
FHIMC BOD401 7. 5% 01/01/2032  USD 4,178 41,835 0,00 FHLMCREICS, PO, Serdes 3607 B0
FHIMGC 75701 5 5% 01/01/2033  USD 12,083 12,188 0,00 0% 150442036 UsD 15,383 2,68 000
FHIMC CO0985 6. 5% 01/08/2026  USD fi, 852 6,54 0.00  FHLHCREMICS, PO, Series 321 ‘B
FHIMC GO1448 7% 01/08/2032  USD 3, B8 3,085 000 08 150172040 UsD 7,887 Lt 000
FHIMGC GU2436 6 5% 01/09/2036  USD 57, 603 60,247 0,00 FLMC IS, FRY Series R 85
FHIMC G077 6.5% 0L/05/2038  USD 44, 460 44, 738 0,00 04T 15AmfEM0 UsD 89,149 B4, 01 0.00
FHIMC GU4952 7. 5% 017012038 USD 33, 340 168 000 S WIS, Series 391 T OB
FHIMGC GOSTL 5 5% 01/08/2038  USD i3, 307 LA B | 1T O P13 UsD 124 245 12515 - 0.00
FHIMGC GUB493 4 5% 01/05/2041  USD 896, 108 04,128 0.2 FHACEENICS, 10, FRI, Series 360 18973 L0
FHIMC G31099 4% 01/01/2038  USD 2,938, 676 2,860,582 0.0 IS8T 1033 157010001 ' ' '
FHIMC GEDZ14 5% 01/07/2035  USD 3,717, 037 3,741,747 0LDB FLMC RIS, Series 3 TT 4 1SD 91301 WY 0
FHLMC 110224 6% 01/12/2034 USD 102, 232 102, 158 .00 1506385 ' ' '
FHIMC Q42657 3. 5% 01/08/2046  USD 1, 969, 157 1,023,298 0,04  FHMCRBIS, 10, Series B9 T 6 1D 18 473 S @E 0O
FHIMC (40329 4 5% 01/07/2047  USD 497,374 41,677 001 1504205 ' ' '
FHIMC Q52834 4% 01/12/2047  USD 2, 155, 345 1,060, 83 0,04  FHMC WIS, FAN, Series W51 07 15D Lo .
FHIMC REDOLL 2 5% 01/12/2048  USD 4,441,141 3,909,302 0,08 GEAT 15/10/m25 ' ' '

92



JPMargan Funds — US Aggregate Bond Fund

5 AL 2R ()
20236 0ARAE
P P E
5Ha g3
BENE BE #NCSERE MHE CEEL) ES0) BE®E BE #E-Smed Bl LR B
T;E,ﬁggﬁm Swies S04 WL ey 108, 678 1541 0.0 ngEE’EUSS'EP”* Sl SLW e 12,874 14 0nm
E:mlgfu%ss*ﬁp“* Swies$IW e B, 140 I 000 T;ﬂ;,iﬁuﬁts Swies B0 W4 e 552, 838 530,030 001
Ei[ﬂlﬁﬁﬁi’ﬁp“* Swies W e 46, 583 W2 000 %;ﬂ;ﬁ* Sais 2 W BR e 4,078 4178 000
E:mlgff;:,ﬁsp“* Swies ) W e 419,853 12,80 001 ﬁ%ﬁg{,’;ﬁ:ém' O, Series O o 2,312 00 000
ﬁﬁg:}m Swies S04 E LI e B, 070 100,528 0.0 %ﬁéﬁ O, Series RO e 10,560 BED 00D
ﬁﬁgfa Swis 200 AR e 5,473 10,165 0.00 ﬁ%ﬁg{,ﬁ?;&s' U, Serles 106 e 47,084 mwz o nm
?;ﬁﬁ:ﬁ}zﬂ ey 3 W e B, 03 BEE 0,00 ﬁ%{,’;ﬁﬁm' O Serles ROOb e 44,470 3,166 0.00
??ﬂ?ﬁ%i}‘gﬁt Sries 08 W e 11, 350 1,35 0.0 ﬁﬁ,ﬁﬁm' O, Series J1OR o 112, 876 5,30 00
T;’;;‘?gﬁ?ﬁg} Series 08 T e 523, 712 50,34 001 ﬁ%ﬁ?{,’;ﬁﬂm' A, Seres WO e 12,386 W 0
T[;?;‘Elﬁ;}ﬂ Sres 8050 e 5,50 560 0.0 ﬁ%{,ﬁm' O Serles B0 e 2,645 4,65 000
iiﬁgéﬁ’gs Serles B e 16, 486 16,797 0.0 ?ﬂ&g?* Swie I W AR e 77,488 T L0
ﬁﬁggﬂi Swies 285 AR e 29, 102 /LM 0L Tﬂ;g?* L 178,371 1,37 0
ﬁﬁgf’ 0 Suies ST EB e 57, 680 L0 000 ?TE‘}EE;}I;USS’EP“’ Sl SUT W e 23,549 WL 0.0
igﬁﬁg‘z}? Sries IRl T B4R e 3,005 308 0.0 ngES“gUSS'EP”* Sl S W e 24,366 W LW
Eﬂgfﬂuﬁsﬁsﬁm Swies 0 e f, 443 501 0.00 ngﬁzﬂguss'ﬁpn* Sl ST W ey 10,542 L3 000
Ez[ﬂlgf@m’;“’ Swies I 0 e 1, 650 WL 000 EE?T;,EEU:ISES Swies 200 BT e 868 w5000
E?%ggﬁuuz? Serles 13T K B9 e 138 1% 000 Ef;?zg;ﬁugts Sl 20T B e 74,202 423 Lm
igﬁggﬁﬂ»&g};:s SeiesB ¥ BB o - I Ef;?g;iigts Sies 20 W B 7100 m o
EEWIEEE;:&SS’?P“’ Swies B U e , 557 .69 0.0 mﬁf’ Sl 205 W BR e 4,105 4148 000
ﬁ&“ﬁﬁmi?mﬂ Series W ey 151, 209 Bl 000 F;”I’m%?% ig}ui]}fﬂa'ui;ries 4 g 48,116 4,36 000
ﬁﬁggﬂs’ Swies ¢ WO e B, 100 538 0.00 T;JEEEEUEES Swies S4B e 180, 417 T nm
ii%gﬂgs Seres AL U 68 17, 463 17,867 0.0 T;JEE;EEUEES’ Swies 22 CET TR e 28,705 30,66 0.00
ii%g;zigts Serles 2071 W B e oL, 40 7000 ?Qtlgg*&im Sries B2 W e 112, 862 a1 0nm
FUCRENES, 70, Scies SR W0 M mom oo FMCTBIS B Smis W o 103, 038 L

0% 1503/20%6

0 1512/20%8
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FHLHC REWICS, FRN, Series 2671 °5° FUHC IS, P, Sivies B 70
5. 055 150872053 UsD 7,808 7,066 0,00 58 L5050 UsD 116, 667 118,257 000
FHLHC REHICS, FRN, Series 2967 57 FULHC BHICS, Series 558 0 5.5
548 15/04/025 UsD 3,703 BT D00 s UsD 85, 300 B6,138  0.00
FHLAC RENICS, 10, RN, Series 3194 FLHC FMIS, AN, Series WB5 U9
L9 L5010 UsD 5, 156 BB 000 o i UsD 123, 046 124,341 000
FHLNC RENICS, 10, FRN, Series 2387 FULHC MG, A, Sivies 990 0°
0 LI AL UsD B2, 50 5632 000 L5 16 0% UsD 670 860 000
FHLNC RENICS, 10, FRN, Series 2611 FHLME BEHICS, Series 1983 2" 6.9%
0,89 1503/ UsD 48, 456 LTBELOD e UsD 930 wE 000
FHLIEC BEMICS, FRY, Series 2631 S FHLME BEWICS, Series 2061 2" 6.5%
5 458 150605 UsD 12, 986 B46 000 UsD 2,209 2,38 000
FHLIEC BEMICS, FRY, Series 2755 FLHC BEMICS, Series 5035 T 5.8%
S A8 151008 UsD 222, 153 7,084 000 riefns UsD 317, 027 320,200 001
FHLNC RENICS, 10, RN, Series 404 FHLNC BENICS, Series 3220 'Z' 6%
0,89 15/01/008 UsD 143, 147 BOBT DD e UsD 6,158 6,087 000
FHLNC RENICS, 10, FRN, Series 740 FULNC BENTCS, Series 3461 ' 6%
0,993 151072040 UsD 106, 562 R LU P UsD 272, 435 273,985 001
FHLIEC BEMICS, FRY, Series 2725 % FULHC RIS, Series 197 W 6.
1 DAY 1511208 UsD 3,797 3,67 0,00 prighis UsD 12,117 12,280 0.00
FHLNC RENICS, 10, FRN, Series 3455 FULHC BHICS, Series 24 D' 6%
L0 50/ UsD 160, 547 16,652 000 e UsD 16, D46 16,30 0.00
FHLAC RENICS, 10, FRN, Series 4321 FLME BEMICS, Series 2269 2 7%
L4 1503200 UsD 2, 164, 248 WLBE DL e UsD 4,363 4,57 000
FHLIC BEMICS, FRY, Series 3064 37 Fifth Third Bancorp, FIN 4. T72%
L0158 151405 UsD 50, 483 5,396 0,00 BTN UsD 5 000, 000 4,658,760 0,10
FHLIEC BEMICS, FRY, Series M5 Fifth Third Bank N4 5. 855 15/05/2008  USD 200, 000 183,705 000
UsD 753 715000 )
5, TR5% 100 Flex Inkermediate Boldeo CLC, 1444 1SD 7 255 000 L 790 146 004
FULAC ENICS, 10, PN, Series 381 o - T 0 53658 30/05/2051 n A R '
S0 43 1570805 ' ' ' Flex Inkermediate Boldeo CLC, 1444 1D L 145 100 oa 077 0o
FHLAC IENICS, 10, FRY, Series 3085 (o 15,78 00 4 517% 50/12/2059 L ' '
S B.890 157110037 ' ' FMA 4. 56% 01/08/2028  USD B, 070, 000 9,065,165 0.19
FHLIC BEMICS, FRY, Series 3069 % USD 0. 60 g7 pqp  TUMA 3.518% 01/07/202%  USD 11, 000,000 10,446,185 022
5.4 158155 ' ' ' FMA 1. 27T% DL/12/202%  USD 4, 599, 081 3,787,905 0.08
FULAC RENICS, 10, PN, Series 3032 o %5 410 gom  pgp WA L 41% 01/04/2030  USD 10, 360,000 10,289,853 0.21
ST 15936 16/10/2036 ' ' ' FUMA 3. 46% 01/0B/2030  USD 4,920, 602 4,634,793 0,10
FHLIC BEMICS, FRY, Series 2571 5 FMA 4. 24% 01/12/2030  USD 5 437, 000 5,319,384 D11
B, W28 151300 UsD 8,34 4, 3o 000 g 1. % 01/01/2081 UsDh 10, 500, 000 B, 396, B4 .17
FHLIEC BEMICS, FRY, Series 308 5 USD -~ i pgp WA 3.59% D1/0B/2031  USD 2, 265, 000 2,161,878 0.04
4, 106% 15032085 ' ' ' FMA 1. 7T% 01/11/2031  USD 8 700, 000 6,996,714 0,14
FHLHC REWICS, Series 21 ‘T8 7% USD i~ cap  pgp WA 3. 54% 01/0B/2032  USD 10, 297,000 9,542,535 0,20
15/06,/2029 ' ' ' R4 3. TES% 0L/07/2032  USD 5 122,000 4,828,690 0,10
FHLIC BEMICS, Series 225 W 6.5% 1D % 0 wmom pop  TRMA 3. B4% 01/07/2032  USD 7, 467, 383 2,343,133 005
15f0sfm e ' ' ' A 3. T% 01/08/2032 UsDh 5, 020, 000 8,457,778 .17
FHLHC REWICS, Series 243 °T0 7% USD 4 B s ngp TUA 3.4l% 01/0%/2032  USD 21, 383, 650 10,800,466 0.4l
1540472032 ' ' ' FMA 3. 51% 01/08/2032  USD 5 272,000 4,066,882 0.10
FHLHC REHICS, PO, Series 3017 °T0° FiA 3. 8% 01/0%/2032 UsD 7, 687, 167 7,265,375 015
0% 15/04/2035 UsD 1,421 7% 000 poas 5 sey 01/10/2032  USD 3, 809, 144 3,620,280 0.07
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Pt 6% 01/12/2061 1SD N
FUMA 2.5% D1/03/2062  USD  LZ7B0BL7  L0BLEZTL D32 e : UsD L4 4L LTI D4
FMMA 3% 01/06/2062 USD 06 EE BELOE 018 gtole s
FUMA 3. 5% O1/0B/2062  USD DT BIBUESE DT gl 1SD 3,336,7%  3,207,15  0.05
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25/13/ 2024 Usb 5,18 L1800 ;T;Ey;;;es DA LR 4096356 3,830,26  0.0
FUM, PO, Series 300 'L' % s W AT
T =D 2,677 2, 636 0,00 PHMA, Series 2016-WF A2 24998
26/00/2024 i USD LEOS 73D L7R4 173 D04
Ak, Series 0411 (141 6% AN FIN Series J01T-KL A2
' usD 2L, 586 |/LOE O 00L PR, Series BHT-NL A2
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FIML, Series 2021-ME '141' 1 AL FRN. Series MHITHLD 42
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25}(11}(2033 3062!: 25;"06;"202? ED 3, 35]., 488 3,].?].,‘1-3“ 007
Ak, Series 200591 "14Y’ 6. 5% A, FIH, Series 20110 'Y
1SD 231, 676 B 00 P ,
/10204 2 4116 25/12/20%6 115D B4, 250 BrRI00 0.0
Ak, Series 2004-T2 "La4’ 7,56 ANA, FRN, Series 017-K4 A2’
TSD 131, 187 133,058 000 o Pl ,
B/11/2043 2. 5536 26/12/20%6 UsD B34 SamnEs DL
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3 30 20017001 TSD 5, 047 L5 L0 UsD 5,040,480 5,003,321 0.0
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£ 1678 25/10/1040 115D 3,912 BRI DOD e 115D 4168,950 3,016,400 008
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2515/ 0 TSD 7, 920 B 00D TSD 467,000 4435778 009
UM, FRY, Series 2006 UL T 506 oo pgp T Seiesdoi W Lwbles LEnms D

25/06/2042

1.084% 25,/03/2028
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. e UsD 103, 525 104,428 000
P, 10, BN, Series 200700 4L 1 504 e L0 5.9%9% 25/11/2000
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A, Series 016 TSN o w0757 wan 000 BT N
5082057 ' ' ' b4, 10, PR, Series 200654 01 - 45074 B 000
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UsD 2, 708, 831 2,730,382 006 . 1
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” it UsD 326, 022 32,118 00
P, Sevies200742 B BF o % 768 WIS 000 09/
25,/05/2057 ' ' ' FUNA, PO, Series 100644 G0 0%
. gt UsD 5,352 7,06 000
FIMA, Series Z001-T9 'RA' TH U506/ 105
UsD 44, 580 465,180 0,00 . -
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FHM, 0, BN, Series 203-1 AT USD - . 14178 25/02/2039 ' ' '
0.772% 25/02/2053 ' ' ' FUNA, FRN, Series 2006-124 "B’ 15D 24 509 w03 00
AN, BRI, Seies 23137 08 3955 2511/ 036 ' ' '
s 183, 548 182,20 0,00 ) !
54398 25/08/2041 ML, Series Z00G-59 'HE' W
. - UsD 141, 596 139,718 000
N, 10, FBN, Series 200858 C1 _— T4 00 25/08/ 2039
2.062% 2507/ ' ' ' FUNA, Series 200181 'HE' 6.5%
: e UsD 135, 097 137,722 000
FUNA, FRY, Series 2005-74 'S 1D 18 B 18,05 00 WO GH
5.391% 25/05/2035 ' ' ' MW, T, BN, Series BOT-18 T 15D — s 0
FMA, FRN, Series 200545 C - 40 5% 4% 000 % 250012058 ' ' '
54718 25/06/205 ' ' ' M, 10, FON, Series 200846 "I 08
) - UsD 19, 693 Lo 0o
AN, PR, Series 200619 TF o S B4 25062053
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FiMA 'TH' 2. 5% 25/10/2040  USD 2, 506, 003 7,482,484 0,05 2505205 ' ' '
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2808/ UsD 13, 453 WS 000 o UsD 401,465 Ml 00
N, 10, FBN, Series 200712 B 27, 412 205 0.0 M, 10, FB, Series OB-16 T 24, 678 L3 L
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L0628 250572058
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FUMA, Series 201139 74’ % A, FRY B51432 ¢. 3B5%
TSD 187, 024 189,107 000 TSD 103, 664 103,135 0.00
31120 01/10/2036
Ak, Series 1141 T4’ 556 A, FRY BT2502 3. BO4%
et TSD 158, 060 156,370 000 ok mone USD 28,197 2,55 0.0
M, FON, Series 193-16 26 6% FMA, FRN BE4DE6 3. BL1%
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s/t /a0es Usb 12 00 g 06/2008
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; . P4 BER405 B 01/03/2087  USD 13,720 13,79 0.0
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0L/oL /2036 % 30, 68 30,37 000 DL/03/2036 UsD 101, 330 103537 0.0
A, FRY 520954 5. 543%
) : TSD 53,139 5EEL 0.0
ET%;/F;}E%% L555h g B, 46 5432 000 OL/DL/2037
8/ Pl 32355 6% 01/12/2038  USD 507, B34 506,007 0.0
FHMA 754022 5. 5% DL/18/2033  USD 5 374 L85 000 pag 3309z 6% 01/10/2087  USD 7,809 7,68 000
FUiMA, FRU TBGB10 3. 965%  (cp 3, 068 2,95 000 FHMA DE119Z % 01/01/2038  USD 24,501 65 000
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AN, FRLY TS0235 3,968 01/08/2034  USD 1,178 0,08 000 gy apgsed 5. 5% 0L/0L/2033  USD 59,935 B0 000
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FMA, FRN 801342 3. 856% . 1, 563 90,055 000 TWAABALB3 4 L25RDL/09/2040  USD 92,243 B, 442 000
0L/08/2034 RittA ALZG0G 4% 01/03/2042  USD 51,408 47,40 0,00
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FOL ANISE3 3.04% DI/OS/2051  USD 1,381, 181 1,265,892 0.03  OLAOG/2070 UsD 25,000 ML L
FHMS ANL590 2. 4% 01/05/2026  USD 2, 561, 440 2,989,877 0.05  FEENFMartgage Trust, PRI, Series
F ANIO0G 2. 73% DL/0T/2028 USD 1,593, 325 1,735,825 D04 IS 'B' 1444 3.719% USD 15,563,000 13,008,571 027
FHMa 2009 2. 7% D1/07/2026  USD 4, 668, 501 452,68 000 2501204
FOL ANZLZ4 2.B5% DL/DL/2020  USD 2,031, 334 1,867,018 0.04  FEEWF Wartgage Trust, FON, Series
FUL ANZATD 2.44% DIJB/2026 USD 2, 951, 307 540,64 006 M5 W, W4 SEL2000E LoD 8, 250, 000 1,89 38 .16
FL ANZIER 2. 64% DL/DB/2028  USD 2,416, 418 2,212,507 005 FRMF Wrtgage Trust, P T, 1444
FOL ANZAZD 2.45% DI/13/2026 USD 3, 662, 320 3,589,270 0.07  BBTS 25/6/04 UsD 4825, 000 2,603, %2 0.05
T ANZA44 2.43% DI/B/2026 USD f, 285, 264 5,851,077 0.12  FEENFMartgage Trust, PRI, Series
FUL ANB4ET 2.B8% DL/DB/2028  USD 895, 500 BIG, 034 002 I0LGHER B, 1444 3.646% USD 14,935,000 14,254,002 0.29
FOL ANZO0G 2.63% DI/LD/205L USD 5, 393, 632 4,750,205 010 250872048
FOL ANLE4 2.58% DI/L0/2028 USD 1, 648, 720 1,505,752 0.0  FEENF Martgage Trust, PRI, Series
FHMA AN3254 2. 8% 01/11/2050  USD 1, 553, 431 L41L B2 003 2549 'B', 1444 3.7I5K USD 1, 65, 000 1,588,411 0.0
FHMA 83364 2. 6% 01/10/2028  USD 4, 500, 6L 4,382,186 000 35/10/204
FHMA 83451 2. 6% 01/11/2028  USD 3, 964, 622 3,616,010 0.07  FEOWF Wartgage Trust, FON, Series
FL ANIGGS 2.04% DI/12/2028  USD B, 646, 348 T BE 0.6 MBS §, WA LU OO 1y 143, 000 6,020 45 D14
FIML AN3EES 2.60% 01/12/2028  USD 0, 548, 000 B,679,500 0,15 FRMF Wrtpage Trust, P T, 1444
USD , 530, 000 6,505,756 013
FOL ANITER 2.79% DL/0Z/027 USD 2, 016, 322 1,885,638 0.04  4.05% 25/04/04
FOL ANIEL 2.04% DI/1Z/2026 USD 3, 488, 547 3,280,765 0.07  FEENF Martgage Trust, PRI, Series
F AN4110 2, B5% D1/04/2025  USD 4,920, 255 4,705,755 010 MIGSE BT, 1444 4.167% UsD 15,226,000  L7,34L,520 036
FOL AN4L54 3.17% DL/0DL/2020  USD 7, 560, 000 7,025,456 015 250472049
FOL ANG5ZT 3.02% DL/0T/2020  USD 1, 859, 560 0,094,200 0,10 FRMF rtpage Trust, P T, 1444
FIfl ANGB3G 3.13% DL/0T/2027  USD 1,029, 522 WE 105 0.07 %908 2560 UsD 5 500,000 haohem
FL ANGZ44 3. 00% DL/09/2020  USD 7, 738, 000 741,33 015 FEENFMortgage Trust, PRI, Series
FI84 408352 4% 01/07/2042  USD 216, 135 6,865 000 01653 B, 1444 373N USD B, 401, 442 787604 016
FIMS 405950 3% 01/02/2043  USD 026, 386 BT 007 35082049
FHMA 857212 5. 5% 01/04/2056  USD w3, 780 882,874 0.02  FEF Mrtgaee Trust, FRN, Sewies
Fila BF464 3. 5% 01/03/2060  USD f, 519, 276 63817 013 NEAD T, wd LB O 6 174, 000 5751042 012
Fl EL2505 3. 34% D1/07/2028  USD 2, 882, 002 3,719,850 006 FREMF Mrtpage Trust, PN T, 1444
Fi ELZ905 3.07% DL/B/2051  USD f, 208, 000 551,850 0.1 98 20N UsD 5 150, b0 5,095,664  0.05
Fi EL3616 2. 88% DL/0T/2028  USD 11,266,455 10,406,605 0,20  FRENF Nortgage Trust, I, Series
Fi EBLAOTO 2. 57% DL/0B/2050 USD 0, %45, 340 BI7T, 34 DT M0 'B', 1444 3.309% USD 2, 500, 000 2,304,600 005
FOL ELALLR 2.42% DL/09/2028  USD 4,601, 875 4,154,864 000 2571272049
FOL L4308 2.59% DI/L0/2051 USD 1, 800, 000 1,567,146 0.03  FEENF Nartgage Trust, PRI, Series
FOL EL441L 2.47% DI/L0/205 USD 5, 445, 801 4,606,838 010 OLTTIS 'R, 144 9044 USD §, 605, 000 B,477,522 013
FOL EL4435 2.42% DI/L0/2020  USD 5, 525, 000 4,574,540 010 25022050
FHMA MAL463 3. 5% D1/06/2043  USD 430,330 30,750 001 FRENFMertgage Trust, RN, Series
FHMA MAZ59Z 3. 5% 01/04/2046  USD 1, 674, 531 1,567,155 0.03 01T CE', 1444 D651 USD , 000, 000 5,800,860 012
FHMA MAZ633 3. 5% 01/04/2046  USD 57, 504 Ba4, W2 002 2511050
FHMA MAZTS4 3. 5% D1/08/2046  USD 2, 215, 405 2,060,105 0.04  FEENF Mortgage Trust, PRI, Series
HUA ACES, FAN A2 LB o 19, 000,000 Bus 7o 0y OUHTH R 46T USD 11, 768,052 11,33L,308 0.2

25,09/2031
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FRENF Mortgage Trust, FRN, Series FRENE Wt gage Trugk, BRN, Geries
IMEEIST B, 1444 4. 299% USD 5, 150, 000 4471204 00D 01654 T, 1444 4.053% UsD 3, 000, 000 2,857,168 006
2508/ 2033 5704/ 2048
TR Worbgage Trust, FIN, Series FIEHE Wortgage Trust, FON, Series
THM ¥, s ogwnam TP 1, 933, 000 LTSSH 00 e e wimim B, L6, 355 T45,58 01§
FEF Wortgage Trugt, BN, 1444 FENF Wortgage Trust, M T, 1444
UsD 1, 515, 000 1,305,81L  0.03 : ' 700, 572, .
et AT 2 UsD 1, 700, 000 1,572,263 003
FROF Wortgage Trust, TN T, 144 FENF Wort gage Trusk, FRN, Series
UsD 10, 000, 000 B805,552  0.20 e Trust, A,
3. 158 250024208 W T, 1444 5.446% UsD f, 525, 000 B,224, M4 013
FRGHE Nortyage Trust, PN, Series 25171049
WMETI B, 1444 4.0508 USD 4,510, 000 4,704,408 010 FRENF Nort gage Trust, PR, Series
I5/05/2025 WM T, 1444 5.904% UsD 2, 255, 000 2,205,510 005
PRENF Nortgage Trust, PR, Series 50060
WMETE CE, 1444 40908 USD 5, 660, 000 582,798 DIl FRENFNortgage Trust, BN, Series
2540242051 WM T, 1444 4.009% UsD 8, 408, 000 8,199,222 017
TROF Mortgage Trust, FRN, Series 5507/ 2049
: UsD 3, 000, 000 2,764,775 006
W B, A 5T 504051 FIENF Mot gage Trust, FRY, Series
FAE Wortgage Tust, BN 5, 1444 W 'L, 1444 DESIN USD 5, 540, 000 5,325,074 0Ll
UsD 2, 500, 000 2,307,000 0.0§ | B4 V23,
4, 7088 25052051 ” /111050
FER bortgage Trust, N B, W4 3,140, 000 2,086,786 005  CEFNortgage Trust, FR, Series
4,208 BT o WAL TCT, 1444 2.933% UsD 14, 725,000 14,007,884 0.2
i“?;;;’;;tg;‘;\gug”“* BHE M e 656,000 6,046,080 0.7 /030
" - FRENE Nt gage Trust, FRE, Series
T Hortgage TSt.a fN R, 1USD 12, 000, 000 11, 107, 528 no7g dHEETH T, 144k 4. 0% ED 2, D83, 000 1,977, 487 0. 04
4, 196Y 25/10/2068 2500/ 2005
T;;’;ﬁﬁ&”sn ) 2,000,000 1,860, 1B+ 0.04  FRENF Nartyage Trust, PN, Series
: _ WMETE T, 1444 4038 USD 4 061, 000 3,736,680 0,08
FIENE Nortgage Trust, £ Serles (e 2,058,200 LBSL7ML o4 /06051
MEFEL 'E 7. 1420 25/09/2008 R Wortgage Trst, TR, Series
FIBE Norags Trust, FI, Serie FEAT T s o O 7, 058, 000 B461,278 013
IMEHELL B, 1444 39566 UsD 10, 000, 000 BB ELL 010 ot s Trust, PR, Series
0/11/02 _ WMEELL T, 1444 3.356% UsD g, 000, 000 728,272 01§
FRENF Mortgage Trugt, FRN, Series 25/11/2025
aual{a-x}w B, 1444 4,03 UsD 5, 516, 000 L5056 D00 gt Em Serdes 200004 - — crem ow
:]5‘31;::33 S B, 1444 5.925% 25/09/2028 B o '
rtpage Trusk, | JETIER i 1 Watars Firncial Co. , Tnc., PN
WIHTLL B, 1444 TE% USD 5, 352, 052 4960,58  0.10 Eg; wﬁr!;]é;mm <0 USD 3, 830, 000 2,932,300 006
/1072021 _ Gilead Seismees, T, 265 0V10300  USD 3,070,000 2,206,440 0.0
FRENF Mowtpage Trust, FRN, Series (encore Funding LLC, 1444 4, 625%
WMTHTNL B, 144 195 USD 5, 000, 000 LR Y iy e UsD 700, 000 BOL,B38 001
s/ 102020 Glencore Funding LLG, 1448 2, 5%
FFGNF Nortyage Trust, PR, Series . USD 5, 585, 000 4,560,757 0.00
WM T, 1444 4. 156% USD 2, 500, 000 243,35 00§
03/ 2041 CHACH Mor tgag e Loan Trust, FRN,
. Series ID05-AF3 '3 LEDS%  USD 33,750 3,569 000
FRENF Mortgage Trugt, FRN, Series 19/05/ 2035
WM T, 1444 4 0756 UsD 3, 821, 000 BAILEE LT e T
251142047 . 10, Fit, Series UsD 15, 005, 344 fl12,173 00l
FREF Morbgage Trust, FRN, Series L B2% 20/11/ 2008
' UsD 5, 503, 000 8,204,860 00T GNMA 2. 5% 20/0B/2051 UsD 62,188,178 53,736,720 L1l

WIFHE T, 14 5A1S 25048
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GMA 2.5% 20/10/2051  USD 10,863,605 10,344,503 021 G, Series 200512 "I’ 5.5%
GMA 5% 20/08/2052 UsD 2, 733, 598 3,082,034 005 08/ UsD 264 873 Ll L0
GMA 5% 20/07/2052 UsD 1, 280, 152 LT, 05 0,03 GINA FR, Series 2013408 B
GMA 5% 20/07/2052 UsD 1, 278, 066 1,775,263 0.03 50596 0/03/2063 UsD 643,278 bl 260 001
GMA 5% 20/07/2052 UsD 3, 934, 519 304,006 D.OB O PO, SeriestO-l4 WOV p—" wE Lo
GMA 5% 20/07/2052 UsD 5, 181, 312 5105515 0L AL/
GMA 4% 20/08/2052 UsD 17,007,614 16,003,038 035 O N, Seies U s sELm
QM4 4.5% 20/08/2052  USD 7, M3, 616 3061678 004 4.371% 10/05/2081 ' ' :
GMA 4.5% 20/10/2052  USD 3, 373, 46 3,005,560 0.07 W4, FN TF 6.0 20/W/2N1  USD 5, 368,423 5425726 011
GMA 5. 5% 20/10/2052  USD 1,140, 512 1,144,590 0,02 CINA PO, Series 201014 0 0%
GUMA 5. 5% 20/10/2052 UsDh 1, 5a0, 679 1,548, 7B 0,03 200872035 UsD 4,348 3,11 0.00
GMA 5. 5% 20/10/2052  USD 1, 565, 550 1,564,938 0,03 GOMY, SeriesZ0IFI30 P 7§
GMA 5. 5% 20/10/2052  USD 1, B40, 600 1,647,183 0.03  16/10/2040 UsD 74,932 Bt 000
GMA 5. 5% 20/10/2052  USD 3, 758, 140 BO6L9 D07 O FR Series 0120 OF —_— cms oL
GMA 5. 5% 20/01/2053  USD 5, 504, D45 5,477,388 011 4.871% 20/05/2061 ' ' :
GMA B% 20/01/2053 UsD 1, 148, DB 1,068,750 0,02 GINA, FHN, Series T8 TF
GMA B% 20/01/2053 UsD 7, 143, 699 3,061,228 004 5.654% /032061 UsD 3, 062, 938 3,038,965 0.06
GMA B% 20/02/2053 UsD 3, 396, 033 3403,790 007 W, ) FR Series 2BOG0S T
GMA B% 20/05/2053 UsD 1, 6B, 343 L0BZ, 418 0.0 2648 /Lm0 UsD 1%, 201, 265 L1565 0.02
GMA B% 20/05/2053 UsD 3,183, 149 BILLG D07 O, FN, Series W0EE TP 45,075 .
GMA B. 5% 20/05/2053  USD 1, 802, 458 1,345,396 004 4.004% 11/06/2035 ' ' :
GMA 5. 5% 20/0B/2053  USD 2, 621, 400 DEBADE  LDSOW I FR Sris DB W 118,725 vwl 00
GMA 5. 5% 20/0B/2053  USD 3, B40, 036 3,050,835 0.08 215 20/13/20%
GMA 5. 5% 20/0B/2053  USD LRDOW L2 EAME D36 O, I Sris DB CE 01,300 .
QML 6% 20/06/2053 UsD 2, 235, 169 30,645 005 139 2u0ns0n ' ' :
GMA B. 5% 20/0B/2053  USD 2,110, 367 316,790 004 GINA F, Series 0507 ES
GUMA, FRN 6. 0B1% 20/03/2072  USD F, 442, 33 B 604,457 0,14 53026 20/02/2065 UsD 751, B45 [
oW, FRN 6. 72§ 20/04/2072  USD 8, 380, 45 B62L, 190 015 GINA, PR, Series 2016403 F'
UsD 3, 148, 877 2,140,575 004
GMMA, FRN 6. 76% 20/04/2072  USD 7, 766, 343 0268 016 53445 20/10/2066
GMMA, FRN 6. 68% 20/05/2072  USD , BL6, B17 7,085,280 015 GINA, FN, Series 00 R
G, FRN 6. 545% 20/07/2072  USD 8, 370, 124 BGBG, 004 015 5.640% I0/12/1061 UsD 890, 321 oee.Bar L0
GIME, Series 201944 't 3 W, B, Series MRS B 50
I UsD 3,20, 31 R i UsD % B 000
O, Series Z009-104 4B’ T W, T, Series DI TS
By UsD 2L, 5 LET L0 e UsD 17,250 16,508 0.0
G, BRI, Series 2109 A G, FIN, Series 201108 'RY
UsD 313, 891 32,163 0.01 UsD 5,203 522 000
5. 594 10/03/1061 49778 20/08/2060
G, P, Series 200610 W 0% GCA, FRY, Series 201329 PR’
e UsD 3, 412 B L0 e UsD 542, B0 539,872 0.01
G, P, Series 0738 "W 0% DA, Series 2015001 FA' 165
e UsD M7, 091 AOT DL UsD 1,112 W 0.00
O, 10, FBN, Series 200893 45° G, FIN, Series 201307 'RY
UsD 54, 786 418 0.0 UsD 572 56 0.00
0, 548 20/12/038 5. 3945 20/08/2060
O, I, RN, Series W16 5" G, FIN, Series 201506 'RY’
908 161108 UsD 140, 364 BOIZ DD o e UsD 705,418 789,565 0.02
O, FR, Serles W013 A gy 122, 603 a6 oop o FRE Series IBHID R0, 3, 264, 739 308,723 005

5,906% 20047207

5.574% 20/05/2085
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G, I, Series W F G, PR, Series 0101 T8
o 100y UsD R B SU RN X e pupind UsD 344, 519 0,04 D01
G, I, Series W41 TR OWA FRIF 5SUEIOWANL  USD 5554278 5,63L,738 D12
5. 5945 20,01/2064 Usn aar, 260 25882 00U 10, E, Seriss WOKIT T D - Tmr L
O, R, Series WIS T - F o ' ' '
5. 5148 20/02/2065 48, A o, S 2T W LS 57 wi 0
OHNA, TN, Series 201508 'RC’ USD 7 64 6 2 666, 340 0.1 i '
5. 5148 20032065 o %, o 088, T o, I W, S 05 W 58 552 -
G, I, Series I5-HI0 "R 114 20/09/2035 ' ' :
UsD L4TLB L466,406  0.03 . .
5. 5748 20/04/2065 ML, Seriss -T0 LG
: . UsD 357, 030 30,34 D01
O, R, Series WG L Lonem ngg DOEDE
6,034 20/12/2066 5, 30, T o, Series 0 W - im0
o, FI, Series B W I Grm ooy LT A0/ ' ' :
5. 4348 20/13/2062 ! ! Th o, W, S 0T W - Lm L
O, R, Series WAL W — o g LR AN ' ' :
4,601 20/05/2066 ' ' B o W 45 3 M4/2058 USD 4070540 481560 010
G, I, Series D000 'R B, 10, Series 20B-16 HT 6,58
v, 1008120 UsD 3, T G et UsD 38, 44 PRI
G, I, Series 1M FV CAA, FR, Series 200-16 NS’
. 574 0/04/0 UsD B, 858 DO D0 e UsD 47,503 815 0m
G, I, Series -6 'F GANA, B0, Series 20913 OE' 0%
oL s UsD 744, 780 WL 002 oo UsD 46,381 3,40 000
G, N, Series 51 TR B, 20, Series 20U0-157 O 08
1o 10121205 UsD 08, 405 WS 00 i UsD 13,322 76 000
G, I, Series W16 TR G, PR, Series 013138 7T
o 20/ UsD s aEm 00 e UsD 288, 554 w00
G, I, Series I5-HIS E CANA, FR, Series 2020-10 P’
s 1000 UsD W4, 170 W00 UsD 535,566 5,250,048 D11
G, I, Series 20005 TR B, Series 2065 TT 5. I
Pt UsD @ ameIm 00w bR UsD 457, 738 45,55 001
G, I, Series I5-HI6 'EL @i, 10, FR, Series 0665 54"
6 538, /017205 UsD LOSGS  LENIB 0O e UsD 61,782 7000
G, I, Series D160 'RV @i, 10, FR, Series OFET
£ o 10080 UsD G R AU I X At UsD 62,013 200 000
G, I, Series W10 ES @, 10, FR, Series 05 54"
o 10 0are UsD 545, 531 R UsD 53,807 L#E 0o
G, I, Series 01114 TEV @i, 10, FR, Series 0840 54"
598 100620 UsD BISLUL BB 005 esol UsD 49,967 L5 00D
Qi 10, FRY, Series A CF @i, 10, FR, Series 0510 54"
e USD 2% 86,4 AT D0 UsD 81,181 5145 000
GO, SerissEDIT-112 G’ @i, 10, FR, Series 022
Hiyabigs UsD R IE A UsD ¥7,023 LT 000
G, I, Series WD "W Qild, 10, O, Series 2006 4"
508 100820 UsD 264, 633 WAL DL et UsD 33,104 5 0m
O, 10, Series 2020-1% °TF 33 @i, 10, FR, Series 040 T
M UsD 5, 638, 412 ML 00 UsD 82,872 5364 000
O, R, Series WL - i oo T SrismO o - s o

1.941% 201042061

L6048 20f0r/2087
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ONM, 10, FAN, Series 2007-81 58 OCA, FRN, Series 2012403 Wa'
1 48 TL2ST UsD 138, 100 16,78 0,00 5. 6145 20/10/2062 UsD 154,072 192,842 000
ONM, 10, FAN, Series 2009-42 S0 GCA, FRN, Series 2012-141 WO
03568 2006/ UsD B2, 712 (R 1L it UsD 436, 376 411,522 001
ONM, 10, FON, Series 2006- 50 OCA, PR, Series 2015-151 WE'
B8 2010/ 255 UsD 0, 576 L 1L I gt UsD 704, 935 693,379 001
ONM, 10, FBN, Series 200718 50 W, 0, BN, Series MM T
0,658 ALL/ST UsD 142, 602 5,837 0,00 L% DI UsD 5, 890, 563 224,906 000
CHN4, FRN, Series 200367 SO OCA, FRN, Series 2104007 "R
5. 2668 20/08/203 UsD 3, 414 BB DL UsD 2,085 1,674 000
ONM, 10, FON, Series 20073 58 MY, SeriesZD0R-3E ‘' OB M
15028 16657 UsD 28, B6D [y UsD 306, B85 313,622 001
ONM, 10, PO, Series 2004-90 ST CHMY, Series Z003-T5 'IN' B%
0,958 200/ sk UsD 120, 8a7 4,036 000 15002038 UsD 662, B84 661,371 001
ONM, 10, FON, Series 200767 ST GHMA 4285 6% 20/11/2038  USD 7,872 T8 000
1, 3535 20/11/057 UsD o 04l LA D00 o 45638 7. 5% 15/03/2028  USD 7,049 2,5 000
ONM, 10, FON, Series 2007-H 5L USD %, a1 ps pgp  CUMA 465505 7.0% 15/06/2028  USD 5,480 6,033 000
15828 16/11/57 ' ' ' G GRDSEE 6. 5% 15/01/2032  USD 33,080 33,90 0.00
ONMA, 10, PO, Series 2007-40 SN G G51B82 6. 5% 15/07/2082  USD 2,570 2,618 000
1, 5348 20/07/m5r UsD 113, 163 12,88 000 i bo7ess 6. 5% 15/02/2098  USD 1,678 2,729 000
ONM, 10, FON, Series 200964 SN USD 7 oy pgp  CH BOTTZS 6 15/03/2033  USD 552 B4 000
0.342% 16072059 ' ' ' M4 611453 7% 15/04/2032  USD 3,132 3,108 000
R, FEN, Series 056 'SP DGR GHMA BZ1570 6% 15/02/2034  USD 1,680 2,72 00
158203 UsD 9,78 Wask 000 pagost 4 29 2070772040 USD 523, 446 501,798 001
CUM4, FRN, Series 200753 'Sy’ UsD .01 moism  pgp A 742082 4, 4% 207062040 USD 274, 635 261,550 001
4,735% 20/09/2007 ' ' ' QWA 742147 4, 25% 20/07/2040  USD 779, 551 UG 002
ONM, 10, FAN, Series 2007-18 517 USD - Lam ngp WA 42165 4 26% 0/07/2040  USD 75, 831 641,573 001
1. 3% 20/12/W57 ' ' ' QWA T42178 4 25% 20/07/2040  USD 132, 311 126,936 000
OUNA, PR, Series MO TH USD 657 Ga  pgp O 742100 4.4% 207072040 USD 186, 283 179,106 000
4,694 20/01/2063 ' ' ' QWA T42107 4 25% 20/08/2040  USD 1, 715, D46 1,701, 15¢ 004
OHNA, 10, Series 200933 TI° 6% UsD % 1% sog  pop WA 743203 4 5% 20/08/2040  USD 517, 345 518,620 001
0/05/2039 ' ' ' QWA 742310 4 25% 20/06/2040  USD 546, 336 3,828 00t
ONM, 10, FAN, Series 2009-31 15 USD 5 55 gy pqgp  CUMA 746300 4 2% 207062040 USD 801, 209 802,233 002
1. 143% 20/0%/59 ' ' QWA 745410 4 25% 20/08/2040  USD 368, 315 350,582 001
CUM4, FRN, Series 200494 TS GUMA 74876 6. 5% 20/01/2030  USD 47,513 47,474 0,00
4, 2448 20/10/2034 UsD .64 B3 U0 o 748803 4. 4% 20/06/2040  USD 80,931 77,84 000
ONM, 10, FON, Series 2008-78 5 GUMA 748951 4, 4% 20/06/2040  USD 82,170 T4 0.0
0, 754 20/09/2058 UsD 152, 141 3,415 000 i 7ag052 4 0% 20/00/2040  USD fi75, 008 iR, 204 0.0
OHNA, Series 2013-138 I 3.5% QWA THZ485 4. 25% 20/09/2040  USD 4410, 165 471,862 001
W0/10/ 2048 UsD L 462, 602 LSBT 003 i 7sgsat 4 25% 20/00/2040  USD 518, 032 B12,100 002
CUN4, FRY, Series 2M4-168 V8’ QWA 752523 4 BSK 20/07/2040  USD fi7, 958 65,829 0.0
1.435% 16/06/2047 UsD 17,109 W60 000 o 753507 43 15/10/2040  USD 502, 014 402,938 0.0L
GUM4, FRN, Series 2015137 W QWA THZ5H8 4 25% 20/09/2040  USD 108, 042 103,315 0.00
54428 2071072040 UsD 63, 614 663, 503 000 i 752636 4. 0% 20/10/2040  USD 105, 370 186,459 0.00
CUMA, FRY, Series 2M1-13T "W’ QWA THIGET 4 25% 20/09/2040  USD 107, 392 102,497 000
5, 59I% 20/07/2040 UsD L 067, 420 LU LA 002 oo 7op6s 4% 15/10/2040  USD 330, 723 319,874 001
CUN4, FRY, Sevies 2M1-163 WA’ QWA TRATAL 4 25% 20/09/2040  USD 234, 807 224,115 000
5,335 20/12/20% UsD 43, 666 BLTE DOl o 757072 48 15/11/2040  USD 405, 457 392,198 001
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G TS7O76 4.25% 20/10/2040  USD 165, 523 157,678 0.00  Golden SachsCaoup, Toc. e, N
GUWA 77125 4,25% 15/09/2040  USD 129, 647 125,155 000 .88 2yOr/ UsD b5, 000 iz 00
GHUA TB1328 7% 15/08/2031  USD 48,170 @76 000 Gol duan Sachs Groug, Tee, (Theb, RN
GHUA TRI614 % 15/06/2033  USD 5,12 LIM 00D 4410 200 UsD % 300, 000 L9920 00
GHUA TR1648 6% 15/08/2033  USD B, 213 AN D00 Goodgrees Trust, SeriesMIFL W,
GIUA TE2615 7% 15/06/2035  USD 55, 640 S8 LOD i 5 A 1I00E Usn 607, 417 0473 001
GUMA 783123 5 5% 15/04/2033  USD 135, B72 138,529 D00 Condgren Trust, SeriesBG-H 4,
GRMA TB338D 6% 20/08/2030  USD 131, 064 BLOL 000 A o6 151000 UsD L7es4a 1,569,102 0.03
GUMA 783444 5. 5% 20/08/2038  USD 115, 247 LG58 0.0 Goodan 5 Finance Thres LG, BET,
GUUA 734045 4. 5% 20/07/2045  USD 413, 526 03,929 D01 pd 58 1500 UsD 41, 000 dngos L0
GHUA ATTG28 4% 15/07/3046  USD 2, 530, 65L LTS 005 ophic Packagig Intematiceal L,
GRS AVTATE 4% 15/05/2046  USD 1, 78, T80 LI EES D04 g 1508 150408 UsD & 710,000 L4158 005
(M4 436215 4% 15/04/2047  USD 750, 586 3,131 D02 Gray Oak Pipeline LT, 1440 75
G AXBGDT 4% 15/06/2047  USD 416, 21 WEE0 0O g5y UED L, 355, 000 Lo, 65 003
GHUA AXBT1S 4% 15/12/3045  USD 1, 516, 448 L4BL B2 003 Cray ouk Pigeline 1UG, 1444 7.6%
, oL, 464, peline LLC, .
GUMA BATGET 4. 5% 20/05/2048  USD L, 890, 035 L& D03 g UiD 4 150, 000 2,889, 367 0.0
GUA BIGLO4 4. 5% 20/08/2048  USD 1, 073, 870 LOSOBL D02 (S artgage Loan Trust, FO,
GRA BJ1314 5% 20/06/2048  USD 1, 166, G6L LOTLTED D02 Spripoa00ed 'LF , 14445558  USD 58,743 LI 00
GUMA BRTLEG 4. 5% 20/03/2048  USD 1, 217, 627 LULET 00 paim
(M4 BUE163 5% 15/07/2048  USD 3, 103, 402 BIEA  006  pmechie s on T, R
GHA B2262 4. 5% 20/07/2040  USD 547, 010 Wh I DO s m0sgRL CWE, WM R USD 22,670 0,5 000
GUMA BUDBEBL 4. 5% 15/07/2048  USD 3, 607, 554 L6043 DT g
Gl BUBEDT 4. 5% znin?ﬁzm USD 3, 153, 327 BEDID DB mecioc e T, A,
GUMA BUBTOL 4. 5% 20/08/2048  USD 2, 156, 238 DO DO g e e bE USD 00,765 man oo
GUMA BUBTL3 4. 5% 20/08/2048  USD 7, 447, 210 LITAE D05 e
GRS BUBTH 4% 20/10/2048  USD 2, 854, B2L LI DD e st T,
GUMA BN3040 5. 5% 20/07/2048  USD 2, 168, 647 ORI5S00 o m&fm ‘1&’5’14%110@ 5D P w0
GUMA BOSZ4B 4. 5% 20/08/2048  USD 4,941, 262 483,04 010 zam@imsa R ' : :
GUMA BOB204 4. 5% 20/09/2048  USD 3, 131, B3t DELIM LD o
GUMA BPT143 4.5% 20/00/2049  USD LT L 0o TR aisﬁ'mﬁ?ﬁfﬂ UsD 5,982 B,52 00D
GUMA BSTALE 4. 5% 15/04/2050  USD 2, 268, 476 nig s 005 R R R
GMMA BST502 4. 5% 20/03/2050  USD 87, 651 B0, B8 0.02 2004—6; “?;’;4, ] 5?25{05%{1};; UsD 55, 614 G5, 874 00D
GUA BTB093 3. 5% 20/04/2050  USD 13,06, 160 11,402,630 0.2 6
G BUT63S 2. 5% 20/08/2050  USD 5,785,460 505,67 D10 m”tq”?“ﬁ;”arm”“Im W e 225, 100 7440 000
GUbA BUTBER 2% 20/07/2050  USD 5, 722, 643 510224 DL ;:f? IL_EEI”W o
Gold Sey Resorts LG, Series 0144 1 LIE TOATNCE WD, DUAMELE ey 250, 000 06,232 0.00
W, 14 5,25 LT/05/2081 UsD 5 80 SrE 1 E[[:“?f I*Hk“fﬁff‘m?’l’h I
Goldnan Sachs Group, Tnc, (Thed, FRN cienzack Neridian dealtn, lnc.
bl zsmsfznzsp 15D L 773, 00 LUBI 006 pgoe ot/ USD 3,000, 000 1,332,328 003
Golduen Sachs Groug, Inc. (e, tlartford fealthCare Corp. 3.44T8 (e 3,680,000 LE7T6 T4 D04
i USD 5, 790, 000 572,30 DAL fééﬁ?“f-q o , 6830, BT, )
Goldwan Sachs Crop, Inc. (Thel, FRM unding Tnust, Series J1f-
a8 20/t =D 1, 365, 00 1,210, 368 003 yp 1444 5088 20/08/2042 UsD 204, 202 178,542 n.on
Gioldnen Sachs Group, Tnc. (Thel, PN BERD Funding Trust, Series 201644
B y— USD 1, 200, 000 LBLA 003 gy s s /s UsD 976, 076 864,712 002
Golduan Sachs Group, Tnc. (Taed, PN Hilton Orand ¥acabions Trust, Series
o Bk 24/ USD 2, 192, 000 LUIR LD g manen s D 287, 468 4148 0L
Boldnan Sachs Croup, Tnc. (The}, FRN 1D 4,190, 000 3 BL 501 008 filton Grand Yarations Trst B, 440 USD 1, 656, 451 1,583, 31 003

3. 1% 05/06/228
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Hondai Capital dnerica, Wdd 5.9% T8 tint Tengort Services, Toc 555
964064205 UsD 12, 200, 000 12,174, 018 0.25 03 UsD 1, 200, 000 1,177, 320 0.0z
Hondai Capital dnerica, Wdd 139§ B Hunt Trangport Services, Inc.
L5 10/2025 UsD 1, 340, 000 1,222, 338 0.03 19756 010342006 UsD 860, 00D 828, 873 0.0z
Hondai Capital dnerica, Wdd 13§ Tersey Central Fover & Light Co., 1444
0B/110028 UsD 1, 0%, D00 oee, 118 n.nz L 150120 UsD 460, 000 444 (46 n.n
Hondai Capital dnerica, Wdd 10§ Yeurig Ir Pepper, Inc, 4.417%
15/06/2028 UsD 1, 0%, D00 oea, 78 n.nz 75,705/ 2075 UsD 81,000 78, 401 0o
Hyundai Capital dmerica, 1444 569§ Yeurig Dr Pepper, Inc. 3. 43%
2608028 ush 11, 187, 000 11, 118, D68 0.23 15,/06/5027 ush 430, 000 4324 237 0oL
Hundai Capital dmerica, 1444 1% Yeurig Ir Pepper, Inc. 3. 2%
W00 UsD 605, 000 581, 632 n.n 0L/05 /2030 UsD 1, 500,000 1,338, 661 003
Hyundai Capital America, 1444 2. 37K 1UsD 1, 330, 000 1, 160, 425 00 KeyCorp, PR 4.739% 01/06/2033  USD 400, 000 J04, 748 0oL
15/ 1027 HeySpan Gas Bast Carp., 1444 3. 7434
S . UsD 445, 000 406, 530 n.n
Hyindai Capital America, M44 138 - L 940 000 L B35, 456 LI 15/03/2025
10/01/2028 e e ' KLA Corp. 3. 3% 01/03/2050  USD 1, 0on, non 44,773 0.0z
Ingac Secured Assets OO Quner Yraft Heinz Foods Co. 4. 6258
Trugt, Series 2003-2 "Al" 55%  USD 22, 338 18, 643 0,00 OLL0/203D UsD L, 600, 000 1,438, 135 0.03
2508/ 2033 Yraft Heinz Foods Co, 4.375%
Tndependence Flaza Trust, Series L/ 06/ 2046 UsD L 158, 000 475,543 0.02
MHA-TNDP AT, 1444 3,73 UsD 3, 660, D00 3, 416, b4 0,07 Lebman Hortgage Trust, Seies 2032
035 W S usD 215,010 76, 352 0o
Tndwiac INTH Mot gage Loan Trust, Liberty Mutual Growg, Inc., 1444
RN, Series J004-AR7 “Al' 5.59%  USD 2,07 1,828 0,00 4, 569% 017022009 UsD 258, 000 243,354 0.01
25/08/20 34 Liherty Nutual Groug, Tnc., 1444
Intel Corp. 5. 625% L0/02/2045  USD 2, 150, 000 2, 165, AR 0,04 3.951% 15/10/2050 UsD 1,120, 000 809, 325 0.02
Intel C_urp. 5, 7% L0/02/2055  USD 1,475, 000 1, 454, 633 0,03 Liberty Hutual Insrance Lo, 1444 USD 400,000 409,157 Ll
Intertational Flawors & Fragrances, - L 895 000 L B0 778 LI B, 5% 15/05/2085
Tnc., 1444 1,832% 15/10/mar P [ ' Warathom Petroleun Corp, 4, 7%
. UsD 1, 209, 000 1,154, 696 0.0z
Intermat ional Flavors & Fragrances, 1D 556, 000 L. 174 LIl 0L/05/2025
Tnc., 1444 2,5 01107205 ' ! ' Nagsachusetts Blectric Co., 1944
. UsD 483, 000 363, T47 n.n
Intertational Flawors & Fragrances, 4,04% 15/08/ 2046
UsD 1, 140, 000 782, D64 n.nz .
Tnc., 1444 52685 15/11/2040 Wasshitual Clobal Funding 11, 1444
. UsD 1, 0on, non 072, 643 0.0z
ITC Boldings Corp., 1444 4. 95% 1UsD 2 715 100 7 677 54 006 2754 22406/ 224
e/ anar e B ' WASTR Adjustable Rate Hortgages
ITC Boldings Corp., 1444 Z.95% Trust, BN, Series 2004-15 "2l UsD 47 425 40, 475 0o
14/ 052030 UsD o, 0o 781, D35 0.02 4 5788 210472054
[.B. Morgan Nortgage Trust, FRN, WASTR Adjustable Rate Hortgages
Series D004-44 1410 3.933% UsD 3, b4l 3, hA 0,00 Teust, BN, Series 20M-15 817 UsD 127, 147 120,240 0o
25/08/20 34 41478 211172084
[P, Norpam Nortgpage Trust, RN, NASTR Adjustahle Rate Wortpages
Series D004-43 4410 4.546% UsD 1,42 1,302 0,00 Trust, FRN, Series 200-1 "442° UsD 6,705 4, B5L 0o
5072034 1.463% 25/04/1034
I.F. Worgan Nortgage Trust, FRN, WSTR Albemative Loan Trust, Series
Series D006-42 4410 4.15T% UsD 17, 23 17, 258 0,00 A ML T 25650 Uzn 4130 5,81 0.10
25/03/20 34 WSTR Altemative Loan Trust “1A1°
J.B. Morgan Nortgage Trugt, FRY, 41 2509208 Usb M wooLm
Series D006-42 HAD 4.194% usD 31, 078 a0, 538 0,00 WASTR Altemative Loan Trust, Series 1USD 42,433 40, 465 0.0

/1172033
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WASTR Alternative Loan Trust, Series Nicrnchip Techonlogy, Tnc. 0.983%
o UsD 14, 25¢ 1,405 0.0 UsD 20, 000 585,717 001
i VU g 0/08/2024
WIR Altetakive Lo Tos, Series 5 15 g ggp Mereseft Com. LI L0/ USD 1, 907, 000 LTIT 85 LM
MR WL 6 2507 ' ' M Nicrosoft Corp. 3.0418 11/03/262  USD 536, 000 386,085 001
WA Albervative Loan Trust, Series Hid-At Lantic Interskate Tranmission
, UsD 410,000 387,403 001
4 UL 5B S/ UsD 53, 043 45 000y o
WISTE 4sset Secr iization Trugt, Morgan Stanley, FRN 2.108% .o 000,000 LETT,ME 004
SeriesElJDi—-t :ME; 52m wwmss 1IED EE, FEA] 2‘1', 387 0.0n EE){D‘}){EDEE | I I I
WASTR Reperforuing Loan Trst, FRY Horgan Stanley, FRN 2.478% o 264, 000 298,15 001
Series 005 MIF, 1444 5.4WY§  USD 276, 999 47,862 000 2L/01/2028
25/05/2035 “”;gaj} Stanley, FRE 5.123% o) 1, 710,000 168420 004
WASTE Seamned Se o itization Trust, 01/02/2028
M, Series 04E L' 6.5 UsD 6, mam 000 Yorgan Stanley, FRN 51648 - 5060000 L0025 008
PRy a0/14./2020
ASTR Seasoned Se o ibization Trust, g;;g?;gg;;ﬂley' FRIN 3,871 UsD 1, 000, D00 548, G953 nog
TN, Series 0EZ T 658 USD 8, 510 meL ow RER———
it b zgffg:;zn;;n B : UsD 2, 000, 000 1,606,447 003
Mead Jobnson Nutri tion Co. 4. 125
1;?11{"20;50“ thr b b ] 502, non 488, 695 0,01 Worgan Stanlex Mortgage Loan Trust,
Mesd Jotmsonutri ticn Co. 5,98 M, Series W04 W4’ LES  USD 01,420 88,787 00D
ST usp 50, 000 6,48 000 25040
D11/ Nownt Sinai fesgitals Groug, Inc
itien o, 4, R ()] 366, 000 20,57 00l
Head Jolnson tutrition Go. 485 ppc 500, 000 W98 .01 L.95LK 0100
3””@’31”4; L Sorvins 148 MoltiCars Bealth Systen LV | 115 0 A
uiﬁﬁ?ﬂa}gea HrVLLES 5 USD 3, 440, 000 1,780,885 D.04  15/08/2050 oL ' :
e _ Mylan, Inc. 5.4% 20/11/2043  USD 1, 265, 000 1,058,700 002
Menarial Sloanflettering Cancer o, 4, 000 %81, 713 001 Mylan, Inc. 5. 2% 15/04/2048  USD 1, 500, 00D 1,160, 436 0.0z
Center 4. 2% 010772055 Myt chi
! ) ichigan Health 3. 409%
Hercedes-Benz Finance North Anerica 0L/06/2050 UED T80, 000 G485, 607 0.0t
LLL, 444 3,59 19/05/028 UsD %5, 000 HLao 00
. B L Masdaq, Inc. 5. 35%28/06/2028  USD 4,520,000 4,927,767 010
:‘*”‘“F;Hm:e“_’“m:r“‘;;f T s n o g e Do 8 SRS/ USD LOBS000  LOG40  0.02
muat, Fi, series ] I I ' Maticewide Children’ 5 fogpital, Inc.
mfﬁlmm L e UsD 451,000 44767 001
Herri Ll Lruch Hortgage [nvestors Mew Tork and Prestterian Hospital
;ﬁs;m Soriss 0L MU' LIW4 USD 74, 558 0% 000 e 2 a8 01/ me UsD L, 330, 000 [T
L5t New York Life Global Funding, 1444
Herrill o ot etors 2.35% 14707/ 2026 Ve o0, 0o a0 o
Trugt, P, Series 04 %2 195 USD 3, 145 8,305 D00 ewYork Life Ingurance Co., 1984
- 4% 15/05/ 209 UsD 1, 140, 000 860,527 002
Het Tover Global Funding, 1444 5,45 New Tork State Domitory Authority
UsD 8, 000, 000 7.966,9%  0.18 , , .
20062026 568 15/05/200 UsD 175, 000 184,821 000
beta Plafones, Toe. 5% 105208 USD 3, 000, 000 3,061,083 0.06  KGPL PipeCo LLC, 1444 3.28% . L 755, 000 Lus 97 008
Hetropolitan Life Global Fundivg I, 15417/2031
UsD 1, 100, 000 1,004,862 0o
1444 3% 19/09/2007 liagara Mohawl Power Corp., 1444
. UsD 2, 250, 000 1,705,874 0104
Nicrachip Technology, Inc. 2.67% - 5 100 —_ LI 1.96% 27706/ 030
/0808 ' ' ' Nanura dsset dceeptance Corp.
Nicrochip Technelogy, Tnc. 0.972% USD 26, 000 a0, 10 00 Altemative Loan Trugt, Series 200541 USD 221 a2 n.on

15/03/2024
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Momra A pset dceeprance Comp, Pacific Gag and ElectricCo, 3. 45%
Altereat ive Loan Trugt, Series 2041 USD 8% a0 000 0107/ Usb 1, 535, 000 L1z 00
FVA: TR ] Pacific Gag and Bl ectric Co. & 1%
Y R 150120 UsD §, 560, 000 B,445, 007 013
Altereat ive Loan Trust, Series 20041 USD 1,673 1,655 000 Pagific Cas and Bl ectric Ca. 6.4
U5 T i 15/06/2013 UsD 2,210,000 LI7E 4 005
torfolk Southern Corp. 5. 58% Pacific Life Global Funding T, 1444
1770572005 usD 4,000 3,99 000 i UsD 1, 560, 000 1,422,528 003
Worfolk Southern Corp. 4. 05% Baific Life narace Co., T, 1444
L5/08/2052 ED 1, 273, 000 1,039, 628 002 18 T =D £27, 00D 477,972 0ot
Horthern States Power Co. 5.1% o) 1, 600, 00 166,315 003 Pavanut Global 2.9% 15/01/2027  USD 740, 000 75076 001
L5/ 06/ 2053 Paramunt Glohal 4,855 01/07/2042  USD 150, 000 10,766 000
x;;z;ggagmst org., PRI DTS 23, 100 70,0 007 FECOEnergy Co. Z.EXISOB/RDS)  USD a00, 000 590,710 001
North s Gl Fu Peonngy vania Electric Co., 144 5.2 - - _— L
ortaeestecn Wtual Gloval funtieg, ey LESS, 000 1,438,078 003 150y ' ' '
144 178 011062028 Penske Truck Leasing Co. 17, 1444
NG Brergy, nc., 1444 % (R/12/2025  USD 1, 770, 000 0 A 1 g usD 11,500,000 11,380,489 024
NRG Energy, Inc., 1444 2.45% ) )
oy UsD 1, 875, 000 1,662,818 0.0 gazk;ﬁ?ﬁ;l;&,;;smg .1, 1984 o 77000 e 0o
NRG Energy, Inc., 1444 4,45% ' )
506/ UsD 1, 180, 000 BSL L 002 Pepoo Holdings LI 7458 16A6/2052  USD 174, 000 189,378 0.0
NRZ Excess Spread-Collateralized Ei??;;g;g; University 8,308 e, 1, 171, 000 BL6,77T3 002
Notes, Series 021FNT2 *4°, 144 USD 4, 676, %4 Lusi nm e -
3. 208 25A05/026 4zﬁmluu$g‘zu;?m e UsD B15, 100 77ReT 002
NEZ Excess Spread-Collateralized :
s s s U0 5,460,234 U51D D10 philligs66Ce 5,609 1500005  USD 700, 000 676,55 0,01
Mucor Corp, 2. B35 15/12/055  USD 1,470, 100 mo,es  0.o0p  Cuillips 8 Ge D5WOL/I00G  USD L47, 000 Lsr,885 0.0
WY Langone Hospitals 3, 38 Philligs 8 Co. 5.15% 16/13/1029  USD 1, 130, 000 w3601 002
0L/07/2055 usD 1,00, 000 LT 168 002 Phillips B Co. 4.9%01/10/246  USD 1, 00, D00 834,257 002
Ohia Power Co. B B% DL/03/2033  USD 340, 000 me, 415 001 sicia Realiyl?, BBITLENE o L 050 000 BRI 0.2
Chin State niversity (The) 4.8% USD 16 000 —- - G.l.-'rll.-"aﬂﬁl S '
MG ' ' : Piedwnt Natural Ga Co., Inc. 5,58 USD 1, 550, 000 1,404, 603 003
hio Siate Iiversity (The) 4 M o - - 01/06/ 2029
01/12/2056 ' ' ' Plaing AL dmer ican Pipeline [ 5, 835§ =D 3, 770, 000 7,754, 014 .16
(hoor Electrie Delivery Co. LLC 5,794 USD 150, 000 155 569 000 1510/
5550 | | A0 PG Bank Ha 2. 5% 27/08/2024  USD 1, 750, 000 L6, 198 003
Dneor ElectricDelivery Co. LLC 5, 18 MC Finaneial Services Group, Inc, 1UsD 2 870,000 7 755 175 006
158/204 vsb Lo, om L6 4R 003 s ey g oges aunon 515 ol '
Mhoor Electric Delivery Co. [LC 5, 30% Fort futhori ty of Mew York & New
UsD 285, 000 306,374 001
e UsD 295, 000 IO DL o e b g1/
(rageLae Tinestrare Trugt "8, 1444 Fort futheri ty of New York & New
: . UsD 50, 000 B95,748 001
£ 58 /12 UsD 825, 926 BLIT 00T Lo
0" Reilly Automotive, Inc. 3.6% Fort futhori ty of Mew York & New
' UsD 556, 000 55, 640 001 UsD 1, 330, 000 1,206,085 003
01/0a/2027 Jersey 4.458% 01/10/2062
Otis Forldwide Corp. 2. DGR Fotomac Electric Power Co. B 5%
05/04/2025 UsD 2, 100, 000 LES DR 00e UsD 200, 000 222,769 00D
Otiz Forldwide Corp. 2. 565% USD 32, 750, 000 3, 367, 3L 0,05 Principal Life Clobal Fundig 11, 1444 1UsD 1, 100, 000 1,003, 144 002

15/02/2030
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Prineipal Life Clobal Funding 11, 144 Seazooed Loang Struchized
UsD 8, 500, 000 B8 07 D017 A -
5. % TG/ 3 Tensackion, Series M1 417 5% USD 2,360, 121 2,226, 460 005
Prologis LP, BEIT2.875% 16/11/2028  USD 8an, non 72T, Bav 0,02 25068
Providece St Joseph Health Chligated Seouritized Asset-Backed Receivahles
Group 2 1465 0171012006 vsb 240, 000 BRSOy Swies W0BCR USD 77,363 W LW
Prudential Insurance Ca. of Anerica - 1, 350, 000 L300, 115 LI .84 .EWLI"E!JSE .
[Thed, 1444 3.3% 01/07/2005 Sequoia Hortgage Trust, FRN, Series
. . I usD a6, 368 an, D35 0.on
Bublic Service Co. of Colorado . 5 W 147 5.548% 20710/
UsD 135, 000 148, 053 n.oo . .
0140842058 Sequoia Hortgage Trust, FRN, Series USD 48098 45 550 000
Public Service Co. of Oklahoa 6, F2% W1 1A 59084 20/04/M35 ! ! )
Ush 300, 000 318, D34 0.0t . .
1511457 Sequoia Hortgage Trust, FRN, Series USD 37 330 34 B4 000
Puget Scund Energy, Ine. 5.448% - L 75 000 L 75 160 LI W4-12 A5 5 9BEN 20/01/2058 ' ' )
D1/ DB/ En52 L L ' Sierra Timeskare Rece ivahles Funding
AW Trust, Series 432 AY TY [, Series M35 "4, 144 508 TUSD 388, 006 385, B33 n.n
0 UsD a0, 500 a0, 145 n.oo S
Realty Income Corg., REIT 4.875% Sigem Securitization I LLC 5. 026§
W06/ 2056 ush 1, 500, 000 1,484, 215 0.03 S ush 2, 230,000 2,233, 188 005
Regency Centers LF, REIT Z 95% Sigeo Securitization I [LC 5. 172§
UsD 1,305, D00 1,118,081 n.nz UsD 354, 000 3a0, 301 n.n
15/18/ 202 15/05/ 2043
Regeneron Phamaceuticals, Inc. 1.75% Smithfield Foeds, Inc., 1444 5. 2%
15800 UsD 3,100, 000 2,471, 643 0.05 0472029 UsD 1, GO0, 00D 1,473, M6 003
Regeniks of the Dhiwer sity of Gal ifomia Grubhern Habural Gag Go, LLG, 1444
Hedical Center Fooled 5, T0B% UsD 2, 540, 000 1, 685, bBF 0,04 4.8% 15/05/0047 UsD 407, 000 341,502 .01
15057210 _ Southeestem Electric Pover (o, 2 79 1D 5100, 000 458,180 0oL
Roper Technologies, Inc. L 4% 0110/ 286
UsD 3,420, 000 2,843, 802 0.06 . .
15/09,/2027 Southeestem Riblic Service Co, 4.5
. UsD 250, 00D 216,415 0o
Boper Technologies, Inc. 4 2% - 450000 P L 1505/ 24 1
15/09,/2028 ' ' ' Spirit Airlines Pass-Trough Trust,
P Glohal, Inc. 2 9% 010372030  USD 1,450, 000 1,252, 248 003 Series 2007-B4 447 55794 UsD ohd, B35 475,010 n.n
Sahine Pass Liguefact ion LLC 5. 6258 /082081
010372025 Usb K000 RS DOB o Capital Cop, 6 811 USD 6743000 T4 01
Sahine Pass Liquefaction LLC 5% Sprint LLC 7.625% D1/03/2026  USD 1, 577,000 1,638, 711 003
UsD 2,000, 000 1, b6, 685 0.04 .
1503 anar Steel Dymanics, Tne. 1.69% 1510207 USD 1, 518,000 1,288, bhd 003
Sahine Pags Liguefaction L1C 4. 5% Stellantis Finance (5, Inc., 1444
15052010 UsD 1, 200, D00 1, 136, B¢ n.nz 2 6916 15/09/201 UsD 1, 547, 000 1,230, 201 003
Sabra Heal th Care LP, REIT 2, 2% Struckured Asset Horhgage
/15 a0 UsD L, 85, 000 L, 254 363 0.03 Tnwestnents [T Trust, FMN, Series UsD 77, 306 72, 356 0o
5CE Recovery Finding LLC Z 51% WARE 1417 5 TN 19/10/2054
UsD 1, 140, 000 65, 895 n.nz
15/11/ 2043 Structured Asset Nortpage
Sehlunberger Ho ldings Corg., 1444 Tavestmeats [T Teugt, FRN, Series  USD 145, 663 132,680 n.on
1.9% 17/05/208 UsD 455, 000 428, 627 0.01 WNH-ARE A3 5. 196% 19/07/0035
Seagoned Credit Risk Transfer Trust, Stouctursd dsset Seauritiss Com., TR,
Series 20 WA 5 250N IR UsD 5, 678, 468 5, 321, 361 0.1 Series BI04 D' 4R UsD 48,907 48, 187 0o
Seasoned Credit Bisk Transfer Trust LU0
P UsD 6, 06D, 726 4, 281, 736 011 .
WIOT 5,254 25/ 11/2061 Structured Asset Securities Corp.,
Seagoned Credit Risk Transfer Trust, =D 7, 988, 300 6, 202, 28 013 Series aWE-AL1 AY 548 UsD 24, THE 12, T4 n.on

Series 20084 WZ' 50 250Y2B

e
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Structured Asset Securities Gorp., MBS 5% 01/03/2053 UED 7, BA0, 571 7,817, 204 0. 16
Series 204-6 A5 6.0% UsD 15, 221 15, 052 .00 MBS & Sh DL/05/2053 UsD 5, bED, 125 L0, 040, 002 031
25/03/2034 MBS 5% 0L/0B/2053 UED 1, 327, 076 1,304, 013 0.03
Teachers Ingurance & fnnuity MBS 5% 0L/0B/2053 UED 4, 431, 910 4,300, 735 008
hgsotiatinof America, 1444 4.9%  USD 400, 000 360, 333 0.0l UMBS 8% 01/0B/2053 UsD T, 110, 000 f, 0L, Do 014
16/09/ 2044 MBS 5% 0L/0B/2053 UED 14, 200,000 13,895, 638 0,28
Teathers hisurance & Annuity MBS 5. 5% 0L/0B/2053 UED 3, 320, 415 3, 326, Ba0 0.7
Apmciation of dmerica, 1444 4.27F  USD B00, 000 BT, 4b2 0.01 VMBS 256843 5. 5% 00/09/2035  USD 33,108 34, 80l 0.00
15/05/2047 MBS 257085 6. 5% 01/12/2027  USD 13,254 13, 561 0.00
Termesges Yalley Authority 0% IMES 257510 Th 01/12/2038  USD 53,201 56, 775 0.00
01/11/2025 UsD L, 13D, 000 L, 5 .02 MBS 357639 5. 5% 01/11/2034  USD 1,262 1,301 0.00
Termesges Yalley Authority 0% MBS 598559 6. 5% 0L/08/2031  USD 3, 360 3, 486 0.00
15/03/2032 Usb 900, 100 534, B 0.01 IMES 602585 TH 01/08/2031  USD L1, 670 11, 633 0.00
Ternezzee Yalley futhority 0% MBS 622534 3% 01/08/2031  USD BT, 363 7, Mh 0.00
15/06//2035 Usb 2 100, b, 156, 662 0.02 MBS 622542 5. 5% 01/09/2081  USD 89,215 86, 155 0.00
Texas Bastem Transnission [F, 1444 IMES 674345 B% 01/03/2033  USD 26 B34 0.00
50 /0 UsD o0, 100 g, 308 0.00 MBS BEBDTT 8% 01/03/2027  USD 4,801 4, 036 0.00
Texas Heal th Regources 2, 328% IMES 655533 &% 01/06/2027  USD g, 024 g, M 0.00
15/11/2050 Usb L, 360, 000 134, 580 0.02 IMES 725704 B% 01/08/2034  USD g, 207 2, 282 0.00
Texag Health Resources 4.33% MBS 745148 Th 01/01/2036  USD 26, 322 16, 466 0.00
15/11/2055 Usb o0, 100 BLL, 156 0.01 MBS 745418 5. 5% 01/04/2038  USD 34, B66 39, T3l 0.00
Texas Ingtruments, Inc. 5 05% IMES 755573 B% 01/11/2028  USD 5,415 5, 580 0.00
18/05/2063 UsD % 280, 000 2 252, B30 .05 MBS 755084 8% 01/10/2028  USD 1,478 1, 476 0.00
Tiwe Farner Cable LLC 6. 55% MBS 775902 B. 5% 01/04/2080  USD a0, atn a0, 434 0.00
0L/05/2057 Usb 400,000 978, 158 0.01 IMES 788150 £% 01/03/2032  USD 10,715 10, 787 0.00
Tiwe Farner Cable LLC 6 T5% MBS 70770 6. 5% 0L/07/2036  USD 16,714 L7, 400 0.00
15/06/2039 Usb L, 560, 000 L 481,155 0.03 MBS 08882 7. 5% 0L/11/2087  USD 48,176 51, 332 0.00
Truist Financial Corp., FRN 6.047% MBS BBO518 5. 5% 01/12/2085  USD 41,872 43, 880 0.00
0B/06/2027 vsD b 555, 000 L b4, 20 0.0t MBS BEBTST Th 01/02/2038  USD 29, 848 a0, 27h 0.00
Truist Financial Corp., FRY 5. 1228 MBS 024857 B. 5% 01/09/2087  USD 14,718 14, 678 0.00
260172034 Usb L, 450, 000 L, 566, 630 0.03 IMES BZBS60 TH 01/06/2038  USD 52, 466 5, 356 0.00
MBS 4% 01/06/2048 UsD 3,423, 315 3, 262, 602 0.07 MBS 945870 6. 5% 0L/0B/2057  USD 26, 601 ar, Ban 0.00
MBS 2. 5% 01/05/2050 UED 7,007, 650 f, 749, 504 0.14 WMES B4B338 TH 017082037  USD 45,013 46, 304 0.00
MBS 2. 5% 01/07/2050 UED 13, B2, 178 11, 804, 576 0.24  WMES PE01S0 6% 017112087  USD 21,471 a1, B85 0.00
UMBS 2. 5% DL/10/2051 UED g, 308, 135 7, 034, 619 0.15  UMES BTRETL 6. 5% DL/0B/2036  USD 107, 015 108, B34 0.00
MBS 2. 5% 01/10/2051 UED 12, 808, 752 10, B34, 183 0.23 VMBS 995149 6. 5% 01/10/2038  USD a7, 880 59, 4l 0.00
MBS 3% 01/11/2051 UED B, 328, 350 B, 141, 327 0.17 VMBS 995456 6. 5% 01/02/2024  USD L7l 1, D66 0.00
UMBS 2. 5% DL/12/2051 UED 18, 007, 335 15, 373, 376 0,52  UMES BBSS05 8% 01/01/2038  USD 16,373 16, 796 0.00
MBS 2.5% 01/01/2052 UED 7, 206, 648 6, 154, 543 0.13 MBS AADBZZ 6% 017082036  USD fig, b5 71,488 0.00
MBS 3% 01/01/2082 UED 6, BaT, 380 6, 003, 823 0.12  WMES AA1015 6% 017112086  USD 46, 875 48, 203 0.00
UMBS 2. 5% DL/D2/2052 UED 19, 606, 724 16, G23, 811 0.5 UMES AEDS51 3% 01/06/2043  USD 1, 528, bad L avT, 118 0.03
MBS 3% 01/04/2052 UED 14, 154, 359 12, 424, 624 0.26 VMBS 4C3407 5. 5% 01/10/2039  USD 26,488 26, 350 0.00
MBS 4% 01/05/2082 UED f, 618, 260 6, 207, 273 0.13  WMES ADD133 5% 01/08/2024  USD 1, b6 1, 852 0.00
MBS 5% 01/07/2052 UED T, 737, B¢ 7,577, 336 0.16 MBS ADDTS3 Th 01/01/208%  USD a1, 287 54, B3l 0.00
MBS 4% 01/09/2052 UED 11, 387, 040 10, G87, 8L 0.22  WMES ADOTSS Th 01/06/2085  USD g, 640, B7H g, 7L, 138 0. 06
MBS 4% 01/10/2052 UED 10, 703, 314 10, 037, 133 0.21 MBS BH46E3 4% 01/06/2047  USD 1,174, 722 1,118, B34 0.02
MBS 4% 01/12/2082 UED g, 315, 116 &, 78, 30 0.04 WMES BH46E4 4% 01/06/2047  USD 1, 652, 880 1,610, &2 0.03
MBS 4. 5% 01/12/2052 UED 7, 368, B9 7,122, 403 0.15  WMES BH46ES 4% 01/06/2047  USD 1, 778, 441 1,713, 496 0. 04
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MBS BHTGES 4% 01/10/2047  USD 3, 166, 412 3, [0, 310 0,06 Onited dirlines Pass-Throogh Trist '8’
MBS BEOSLY 4, 5% 0170372040 USD 403, 662 480, 572 0,01 .48 GLOR0 UsD L, 853,606 L, 626, 636 0.0
MBS EKB7S3 4. 5% 01/06/2048  USD 1,877, 241 1,338, Bap 0,03 (hited Airlines Pass-Tarough Trust,
INES EXD920 4. 5% DL/09/2048  USD 308,47 3,700 D08 Seis@ED W LEIW0M4N o 450, 407 parear 002
UMES BM1213 4% 01/04/2047  USD 3, 406, 86 3, 261, BBL 0,07 (biked Airlines Pags-Theosgh Trust,
MBS EM3Z54 4% 01/01/2038  USD 2,304, B35 2,223, 633 005 Series W11 447 554 0009/200 Usn 5 183,815 4,864, 417 0. 16
MBS EM3IGEE 4% 01/02/2038  USD 2,787, bar 2,681, 576 0,06 (hited Airlines Pass-Trough Trust,
UMES BMS430 5% 01/01/204%  USD 2,007, 531 2,002, 042 0,06 Seriep M1 47 4,154 2502705 UsD L 260,138 L 164, 625 0.0z
MBS ENSERD 5% 01/02/2048  USD TIT, 430 770, 661 0,02 [(hited Airlines Pass-Tarough Trust,
MBS BNOLAD 4, 5% 01/04/2048  1USD 679, 506 660, B04 001 Series W02 47 2780111208 UsD 4004, 300 L F12, 139 0.04
UMES BOZG04 5% 01/08/204%  USD BL6, 755 615, 672 0,00 (biked Airlines Pags-Theosgh Trust,
MBS BO3BS0 5% 01/08/2048  USD 746, 210 736, 337 0,02 Series W1 W 5ES% ORONRET UsD L 146, 043 1,057, 430 0.02
UMES BO41%4 5% 01/05/2048  1USD 245, 510 249, 685 n.n [hllfed Alrhnes(P?Ss-Thru.lghTrust, USD §20, 576 776, 104 002
UMES EO4100 5% 01/08/204%  USD 511, D6L 506, 410 000 Seriep 20181 8 488 01/08/007
UMES BO4Z00 5% 01/08/2048  1USD 1, 678, 552 1, 663, BAT 0,03 University of Miami 4. 063%
UMES B4201 5% 01/08/2048  1USD 2,403, 62 2,304, 410 0,05 0L/04/2052 UsD 850, 000 741, 788 0.02
MBS BO4202 5% 01/08/204%  USD 1, 361, 457 1, 364, 221 0,08 [niversity of Southern California
UMES BO4Z03 5% 01/08/2048  1USD 1, 653, 822 1, 685, B36 0,04 3.036% 41/10/0100 UsD L, D80, 000 66, 557 .01
MBS BOSGR 4% 01/05/2048  1USD 2, 020, 556 1,528, 42 0,04 US Treasury STRIP 0% 15/06/2023  USD 11, 765,000 11,683, 141 0. 24
MBS BOGG2S 5. 5% 0170872040 USD o, B4, 2Lh 4, 488, 257 011 US Treasury STRIP 0§ 15/05/2024  USD 7,713,000 7,472, T4d 015
MBS BOGOTE 3. 5% 01/10/2048  1USD 2,080, 132 1,820, 316 0,04 US Treasury STRIP 0% 15/05/2084  USD 4, 150, 000 3, 968, 600 00§
MBS BOGBLT 3. 5% 01/10/2048  USD 1, 242, 356 1,143, 230 0,02 US Treasury STRIP 0% 15/05/2026  USD 1, 0on, non a7, 346 0.0z
UMES BQ1RE3 3% 01/08/2050  USD 3, 316, 405 2, 26, 620 0,06 US Treasury STRIP D% 15/08/2026  USD 100, 00D 7, 168 0.on
UMES CA1234 4% 01/02/2038  USD a7y, 8ol 855, 475 0,02 US Treasury STRIP 0% 15/06/2033  USD 1, GO0, 00D 1,071, bl 0.0z
UMES CA1238 4% 01/02/2038  USD EY, 238 W4 7E0 0,02 US Treasury STRIP 0% 15/11/2033  USD 3, 20, non 2,508, DAL 005
MBS CASTEDR 3% 01/05/2050  USD 4, 853, 021 4, 168, B7h 011 US Treasury STRIP D% 1571172034 USD 3, 600, 00D 2,208, 628 005
UMES FM1219 4% 01/07/2048  USD 789, 318 787, 580 0,02 US Treasury STRIP 08 15/05/2035  USD 1, 515 000 53, 530 0.0z
MBS FMLTSB 3. 5% 01/00/2048  USD 2,303, 075 2,127, bL¥ 0,04 US Treasury STRIP 0% 15/05/2035  USD 2, 600, 00D 1,618, 108 003
MBS MAD4D6 4. 5% 01/05/2080  USD 66, 548 65, 181 0,00 US Treasury STRIP D% 1571172042 USD 10, 000, 0no 4,241, 097 0.0y
UMES MADR4E 5% 01/11/2031  USD o0, 621 00, 445 0,00 Okah dequisitien Sub, Inc. 3.95%
MBS Q8332 2, 5% 01/05/2050  1USD 3,831, 872 3,880, 270 007 1570672006 UsD L, 215, 000 L, 154, 106 0.02
MBS GBLOGL 3. 5% 0170672050  USD 711, 831 655, 287 0,01 Yendee Wortgage Trust, Series 1982 1UsD a0 5L a7 0ol
MBS EAZO0E 4% 0170172050  USD 2,886, 218 2,834, 28 006 "I 6T 1506008 ! ! )
UIFBS SDEUEQ 2. 5% DL;'D?;'EDIEID UsD 22, M0, 176 15, 008, 308 0.3 Emgee ortgage Trust, Series 19981 USD 5,800 5, 579 000
Titited dirliess Pass-Throgh Trust % T 1505 e
UsD 2,432, 831 2,980, 355 0.05 . .

4158 1100 Yerisk Analytics, Inc. 5 75%

; L ED 1, 80, 0on 2,058, 480 0. 04
lnited dirlines Pass-Tarough Trust, IL04,/2033

. o ush 3, 207, 166 3, 103, 605 0.06 . L
Series MIS-1 A7 4. 3% 15702202 Yerizon Conmnications, T, 1,6%

. . UsD a5, 000 460, 783 n.n
lnited dirlines Pass-Tarough Trust, i e m

. ' UsD A, Bl 18, 380 n.n . -
Series 20M-1 47 4§ 111002027 Yer izon Conunications, T, 2. 3555

o ush 528, 000 432,823 0oL
Tited 4irlines Pass-Thrugh Trust, - A06. 419 — L 15052052
Series 202 4T BT ON0MMER ! ! ' Viatriz Inc. 3.85% 25062040 TISD 1, 326, 000 LINEY] 0.0z
lnited dirlines Pass-Tarough Trust, W00 Trugk, Series 2016-3500 “4°,
Series MIGT A 3. 18 /400 Ush 2, 40, 750 1, 763, 607 0.04 1444 5. 5056 1070175055 Ush 5, 204, 000 4 B8, 110 010
[nited 4irlines Pags-Tarough Trust, Yok sragen Oroup of Anerica Finance
Series MIB-1 A7 5 7% 01097205 UsD 2, B0, 062 4,47, 143 0.05 [LC, 1444 1,5 24/10/m27 UsD 45, 000 808, 307 0.02
[hited 4irlines Pass-Through Trust, Walt Dimey Co. [Thed 9.5% 1507204 TUSD 480, 000 447,010 n.n
Series 2001 A7 45 25G/I05 UsD L, 126, 560 L, 002, 633 0.02 Walt Dimey Co. [Thed 7.7% 30100205 TISD 170, 000 177,363 0o
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Falt Disney Co. [The) 7. 625% Y Hortgage Pass-Through
30/11/2028 UsD 20, 000 BRI D0 it Trst, 1, Smies 30FY USD 273, 170 45,409 0,00
Walt Disney Co. (Theh 6.48 15/13/2055  USD 382, 000 427, 401 000 L 55K 2505708
B Hertgage Pass-Thoough Horkday, Inc. 3 S%01/04/2027  USD 2,123, 000 2,007, 36 004
(artificates Trugt, Serias 300051 'Ld' usD 43, 363 40, 550 0,00 WRKGo, Inc. 3 75% 15/03/2025  USD 00, oo 76,011 002
5.5 106020 Yiling, Inc. Z375% DL/0B/2030  TISD 1, 700, 000 1,464,841 0,03
3 Wortgage Pass-Through YaleHow Boven Health Services Comp.
Certificate: Truat, Serias 3050 148 USD 12, 585 12,305 0.00 24968 OLAO/0 UsD L 710, 000 Loan7ee - 0.02
54 250 2 M2 646 6F A0 M
Ya bortgage Pass-Througs B#FEH 2 660,127,042 55 (8
Certificates Trugt, FAN, Series UsD 7,571 72, 185 0.0 Z@idEsIEECRe X hAEES -
00549 CWET 4 150 2505205 HiMEES B LU RS RTH a2 st 286012104 5548
B Hertgage Pass-Thoough E—
(artificates Trust, Series 2050 W4’ USD 44, 146 43,041 L0t et aHaES B & U e SRt 5
5,54 TR0 &
3 Wortgage Pass-Through FAUH
Cartificates Touat, Series 20451 'M2' ED 106, 381 105, 804 n.on W4, 10, PN, Series 206-38 N
o8 2501/ L8 O U 391 o
Wakiy Wortgage Fass-Through 1 ]
Certificates Trust, :’RN,fSe;ies s §, 230 UM DU sy R
WI-AR W 41626 25/08/200 e ST ks ks HE T E 2 ELAE
Fiy ks Fus g fOERENHEA SR SRR IEERES Y
Certificate: Truat, Seriss 62 W' USD a7, 568 MUS 000 i Te s Mg s it 1= bR D E A S EE
T L/ BERE % F— X - UCITS
R Hortargs Pst-Thovs - Ard B A
Gartificates Toust, Series M0-5L %' USD 56, 130 5,27 0.00 Phorgn 150 Liuid o LYY und -
5.5 T2 It : USD 133,003,700 133,090%,702 276
TPW (G0 Liquidity LYNAY X [dist.} T
Yol Wortgage Pass-Through mw
e S ST T 153 002702076
okl e tyage Pass-Trrough WGITS &30 Bbf=a =y pEMEMOSERTBREH 1300020 20
Certificates Trust, PR, Series  USD 71, 438 o .o EEAEMEEESER _4.857 938,562 100 18
WO-AE AT 49316 25/06/2073 R AT
Wabii Worbgage Pass-Through FOMOEE. (AR {15 %5750 @3
Certificates Trust, FRN, Series  USD 11, 285 w4 000 MERESE 4,853 080, 088 1900 &}
WH-ART AT 396K 25/08/200
Rab ortgage Pass-Through * GIfEES 1L B e OIERIZ &Y 2 EAfE TEHf S TLVE.
Cartificates Toust, Series 2064 ‘7' ED 0, 8o 2, 785 n.on + HEBEAOTFE

.56 2506/ 2005
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AUD 206, 487 s 136, 459 03/07/2023  EBC 307 —
AUD 5, 366 UsD 3,481 05/07/2023  BNP Paribas B9 —
AUD 12, 13% UsD B, D45 05/07/2023  Goldman Sachs 31 —
AUD 11, 445 UsD 7,452 05/07/2023  HSEC 163 —
AUD 2, BB6, 580 UsD 1, 743, T62 05/07/2023  Merrill Lynch 43, B0Z —
AUD B, B&& UsD 4,352 05/07/2023  Standard Chartered 75 —
AUD 2, 521, 408 UsD 1, BTD, 147 03/08/2023  Citibank 8, B4E —
AUD 4, B0L UsD 3,150 03/08/2023  Morgan Stanley 7 —
CHF 308, 147 UsD 339, B22 05/07/2023  BNP Paribas 4,229 —
CHF 1,529 UsD 2,140 05/07/2023  Merrill Lynch 12 —
EUR B, 348, 185 UsD B, BTT, 244 05/07/2023  Barclays 139, 404 —
EUR 325, 710 UsD 380, 111 05/07/2023  BNP Paribas 5, 582 —
EUR 764, 327 UsD 824, T27 05/07/2023  Citibank 10,613 —
EUR 1, 016, 501, 219 UsD 1, 086, BSY, 733 05/07/2023  HSEC 23,212,028 0.48
EUR 2, 530, 420 UsD 2, 720, 862 05/07/2023  Merrill Lynch 42, 487 —
EUR 1, 528, 138 UsD 1, B40, 224 05/07/2023  Morgan Stanley 25, 306 —
EUR 10, 66T UsD 11, 404 058/07/2023  REC 244 —
EUR 20, 187, 019 UsD 21, T41, 233 05/07/2023  Standard Chartered 304, 033 0,01
EUR 7, B47, OTO UsD 8, 246, 151 05/07/2023  State Street 104, Bdd —
EUR 1, (48, 243, 502 UsD 1, 139, 036, 064 03/08/2023  HSEC 7,487, 037 0. 16
EUR 1, 652, 479 UsD 1, 8O3, BTT 03/08/2023  Merrill Lynch 3, 748 —
EUR 4,821 UsD 5,235 03/08/2023  REC 38 —
EUR 132, 55% UsD 144, 335 03/08/2023  Standard Chartered 57 —
EUR 1, 583, 256 UsD 1, 726, 350 03/08/2023  State Street 5,321 —
GEP 1,187 s 1, 455 03/07/2023  State Street 5 —
GEP 24, 204 UsD 30, 254 05/07/2023  Citibank 453 —
GEP 8, BYT, B42 UsD 11, 154, 358 05/07/2023  HSEC 148, 827 —
GEP 3, 149 s 3, B9 08/07T/2023  Merrill Lynch 106 —
GEP 1, TO, 288 UsD 2, 114, 788 05/07/2023  Morgan Stanley 55, 345 —
GEP g, 581 UsD 12, 165 05/07/2023  Standard Chartered B —
GEP 10, 503, 225 UsD 13, 258, 5T% 03/08/2023  HSEC 0, 366 —
TFY B78, 084, 528 UsD 4, TOT, 387 03/08/2023 BNP Paribas 10, 50 —
56D g, 705, 474 UsD 7, 172, 476 05/07/2023  HSEC 268 —
56D g, 709, 12% UsD 7, 164, 593 03/08/2023  Goldman Sachs 18, 542 —
s 112, 534 AUD 163, 726 05/07/2023  BMP Paribas 3,612 —
UsD 10, 176 AUD 15,282 05/07/2023  Merrill Lynch 5 —
UsD 3, 564 AUD 5,305 05/07/2023  Morgan Stanley 35 —
UsD 3, 266 AUD 4, B09 05/07/2023  ERBC E6 —
UsD 2, 252, 668 EUR 2, D47, 593 05/07/2023  BNP Paribas 16, 153 —
UsD 386, 515 EUR 352, T84 05/07/2023  Standard Chartered 1, 656 —
UsD 26, 345 GEP 20, B2d 05/07/2023  Merrill Lynch 145 —
UsD 26, 030 GEP 20, 425 03/08/2023  State Street ki -
UsD 19, 777 TPY 2, T4T, 306 05/07/2023  Citibank 753 —
UsD 32,242 TPY 4, 500, BO3 05/07/2023  Merrill Lynch 1,076 —
s 28,225 TPY 3, B1E, BB 05/07/2023  Morgan Stanley 1,103 —
UsD 27,526 TPY 3, B30, 602 058/07/2023  REC 1,000 —
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s 21,275 TPY 3, D00, 000 05/0T/2023  State Street 501 —
UsD 41,519 56D 55, 552 05/07/2023  Barclays 168 —
UsD 14,312 56D 19, 153 05/07/2023  Goldman Sachs 127 —
UsD 15, 738 56D 21, 127 05/07/2023  HSEC 124 —
UsD 34, B33 56D 4B, BOD 05/07/2023  Merrill Lynch 264 —
UsD 14, 578 56D 20, 248 05/07/2023  Morgan Stanley 14 —
UsD 45, BT4 56D £1, BOE 05/07/2023  State Street 144 —
EELEEHNAERIREF 31,761,310 ) B
AUD 5, 195 UsD 3,518 05/07/2023  HSEC (B2) -
AUD 5, Bdd UsD 3,884 05/07/2023  Merrill Lynch (129) -
AUD 3,511 s z,B13 03/08/2023  HSBC ® -
CHF 932 UsD 1, 047 05/07/2023  Merrill Lynch () -
CHF 1,110 UsD 1,246 03/08/2023  Meorgan Stanley 3) -
EUR 2, 145, 468 UsD 2, 343, BEE 05/07/2023  Goldman Sachs (30d) -
EUR 2, 276, 566 UsD 2, 454, 306 05/07/2023  HSEC (8, 178) -
EUR 2, 821, 213 UsD 3, 02, 788 05/07/2023  Morgan Stanley (11,878) -
EUR 2, B24, 51% UsD 3, OBS, B46 058/07/2023  REC (5, 325) -
EUR B20, 378 UsD BB7, 555 05/07/2023  Standard Chartered {1, BEO) -
EUR 2, 024, 561 UsD 2, 222, 612 03/08/2023  Goldman Sachs (8,21B) -
EUR 251, 102 UsD 275, 415 03/08/2023  Morgan Stanley (TEB) -
GEP 21, B54 USD 27, B42 05/07/2023  Citibank {134) -
GEP 22, 548 UsD 29, 345 05/07/2023  HSEC (152) -
GEP 36, B34 UsD 4B, BER 03/08/2023  Morgan Stanley (B5) -
TFY 3, 563, 598 UsD 25, 774 05/07/2023  BNP Paribas (1, 094) -
TFY 1, 460, B35 UsD 10, 305 05/07/2023  Citibank {189 -
TFY 1, 538, 273 UsD 10, 520 05/07/2023  Goldman Sachs (ZE8) -
TFY B85, 373, 118 UsD 4, 524, T19 05/07/2023  HSEC (178, B52) -
TPY 2, 772, 260 s 1%, 562 05/07/2023  Merrill Lynch (TBS) -
TFY 1, 371, 635 UsD g, 853 05/07/2023  Morgan Stanley (355) -
TFY 1, 377, 21% UsD 9, 612 03/08/2023  Goldman Sachs (2% -
TFY 1, 108, 251 UsD 7, T63 03/08/2023  Morgan Stanley (72) -
56D 21, 345 UsD 15, 974 05/07/2023  BNP Paribas (159) -
56D 44, 446 UsD 33, 078 05/07/2023  Citibank (231) -
56D 20, 282 UsD 15, DST 05/07/2023  Goldman Sachs (108) -
56D 52, B46 s 39, 160 05/07/2023  HSEC {10d) -
56D 1,576 UsD 1,178 05/07/2023  Merrill Lynch (185) -
56D 42,481 UsD 31,421 05/07/2023  Morgan Stanley (2B) -
560 19, 600 s 14, 547 05/0T/2023  Standard Chartered (B2) -
56D 23, B35 UsD 17, B4T 05/07/2023  State Street (32) -
56D 15, 456 UsD 11,437 03/08/2023  Barclays (1 -
56D 19, 0%4 UsD 14, 144 03/08/2023  Goldman Sachs () -
56D 1, 740 UsD 1,288 03/08/2023  State Street (1 -
UsD 7,027 AUD 10, 755 05/07/2023  HSEC (128) -
UsD 3, 682 AUD 5,618 05/07/2023  Merrill Lynch (58) -
s 4, 293 AUD £,523 05/07/2023  Morgan Stanley (47) -
UsD 7,323 AUD 11,047 03/08/2023  Goldman Sachs (34) -
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JPMorgan Funds — US Aggregate Bond Fund

5 AL 2R ()
20236 30HRE
EEAHE RNIREE
A a— FERIER FiEEIZ
EEEE BEE TEAE ToiEEE HHAE R—TF 41— (3 F L) didh & EIE (90)
s 136, 580 ATD 206, 487 05/08/2023  REC (318) -
s 824 CHF Tdd 05/07/2023  Werrill Lynch (B -
s 1, 547 CHF 1, 763 05/07/2023  Worgan Stanley (18) -
UsD 1,329 CHF 1,156 05/07/2023  RRC (5 -
s ldd, T1O ElR 132, 595 05/07/2023  Standard Chartered (88) -
s 11, 445, 214 ElR 10, BB4, 759 05/07/202%  Barclays (201, 253) {0.01)
s 2, BST, 426 ElR 2, 458, 438 05/07/2023  BWP Paribas (27, 316) -
s 3, 583, 383 ElR 3, 331, 925 05/07/2023  Goldman Sachs (55, 250) -
s 2, 751 ElR 2,612 05/07/2023  REC (60} -
s 248, BBS ElR 231, 031 05/07/2023  State Street (5, B33) -
s T, 596, 526 ElR 7, 314, 686 05/08/2023  Morgan Stanley (¢, 030 -
1S §, 420, T45 ElR 4, 990, 885 03/08/2023  REC (38,119 -
s 1, 521, 485 ElR 1, 395, 454 05/08/2023  Standard Chartered (¢, B15) -
s 4,120 GEP 3,321 05/07/202%  Barclays (99) -
s 50,511 GEP 40, 379 05/07/2023  Werrill Lynch (784) -
s 148, 805 GEP 119, 517 05/07/2023  Worgan Stanley (3, 533) -
s B3, 533 GEP 50, 550 05/08/2023  Morgan Stanley (345 -
s 1,500 GEP 1,187 03/08/2023  State Street (@ -
s 23, Td8 IFY 3, 422, 045 05/08/2023  REC (Bd) -
s 34, 548 S0 47, 359 03/08/202%  Barclays (52) —
SELABEHARRELS {562, 450) {0.01)
FEA BEAREIRAAEE 31,198, 880 0. 64
SRl EYEN
g FA-ARIIAR-Tw— FERER AR
AL R B K L) K 1) ih B B2 (%)
US Ultra Bond, 20/09/2023 255 =D 39, BT1, 094 184, 344 0,01
SR EHAZRABE 184, 344 .01
US 2 Year MNote, 25/09/2023 521 =D 105, 327, 848 (1, 370, 254) (. 03)
US § Year MNote, 25/09/2023 520 =D 58, 465, 156 {1,532, 547) (0. 03)
US 10 Year Note, 20/09/2023 1,183 =D 132, 616, 148 (1, 583, 2500 (0. 04)
US 10 Year Ultra Bond, 20/09/2023 176 =D 20, 751, 375 (303, B60) 0. 01)
SR EHAEIRE LS 5,160, 91T [(ED
SR PEAFEIRMEL 4,085,567 .10
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JPM US Aggregate Bond X (mth) - JPY (hedged)
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