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JPMorgan Investment Funds
Combined Statement of Net Assets

As at 30 June 2023
Combined
usob
Assets
Investments in securities at cost 52,385,293,540
Unrealised gain/(loss) 303,087,041
Investments in securities at market value 52,688,380,581
Investment in to be announced contracts at market value 3,389,966
Cash at bank and at brokers 1,068,975,883
Receivables on subscriptions 141,662,224
Receivables on investments sold 84,729,122
Receivables on sale of to be announced contracts 171,609,677
Dividends receivable 39,145,008
Interest receivable 251,958,994
Tax reclaims receivable 20,077,000
Fee waiver receivable* 813,617
Options purchased contracts at fair value 10,715,399
Unrealised gain on financial futures contracts 5,578,027
Unrealised gain on forward currency exchange contracts 573,091,323
Swap contracts at fair value 14,540,898
Other assets 2,079,095

Total assets

55,076,746,814

Liabilities

Open short positions on to be announced contracts at market value
Bank overdrafts

Due to brokers

Payables on redemptions

Payables on investments purchased

Payables on purchase of to be announced contracts
Distribution fees payable

Management and advisory fees payable

Fund servicing fees payable

Unrealised loss on financial futures contracts
Unrealised loss on forward currency exchange contracts
Swap contracts at fair value

Other liabilities**

5,002,400
13,921,233
1,934,420
140,037,666
249,106,644
169,272,460
3,422,443
42,061,891
3,712,454
182,821,339
408,159,706
43,540,573
27,253,576

Total liabilities

1,290,246,805

Total net assets

53,786,500,009

* Please refer to Notes 4a), 4b), 4d) and 4e). To the extent that actual operating costs exceed the capped percentage, the amount borne by the Management Company will be separately disclosed as a

“Fee Waiver” in the Combined Statement of Net Assets and the Combined Statement of Operations and Changes in Net Assets.
** Qther liabilities are principally comprised of Directors’ fees, audit and tax related fees and expenses, registration, publication, mailing, printing, legal and marketing expenses.

The accompanying notes form an integral part of these Financial Statements.



JPMorgan Investment Funds

Combined Statement of Net Assets (continued)

As at 30 June 2023

JPMorgan Investment

JPMorgan Investment

JPMorgan Investment

JPMorgan Investment

JPMorgan Investment

Funds - Europe Select Funds - Europe Strategic Funds - Global Core Funds - Global Funds - Global Select
Equity Fund Dividend Fund Equity Fund (1) Dividend Fund Equity Fund
EUR EUR usob uso uso
1,200,403,871 456,167,055 49,027,663 2,572,471,227 3,277,076,817
149,668,395 63,538,025 657,813 162,405,648 300,484,491
1,350,072,266 519,705,080 49,685,476 2,734,876,875 3,577,561,308
1,662,905 129,372 9,123 5,904,774 14,175,098
2,984,410 382,245 17,821,788 21,744,196 22,222,611
4,958,206 - 26,674 - 1,353,512
584,616 800,019 11,888 3,396,892 1,509,386
2,433,333 2,269,165 - 1,598,831 908,844
42,500 23,243 28,582 17,611 19,281
171,255 - - - -
3,675,645 616,607 46,440 13,814,821 5,969,098
612,893 795,987 32,326 29,486 63,556
1,367,198,029 524,721,718 67,662,297 2,781,383,486 3,623,782,694
- - 1,060,781 - -

- 10,438 - - 1,063,759

5,124,277 539,750 - 5,254,545 6,774,822

- 1,807,344 15,300,208 463,684 23,554,142

7,973 46,632 - 295,233 34,958
616,546 498,324 4,313 2,589,633 1,203,380
111,221 42,509 893 222,860 278,663
9,427,884 3,924,936 126,283 6,605,644 12,695,769
123,156 82,797 30,191 379,972 743,738
15,411,057 6,952,730 16,522,669 15,811,571 46,349,231
1,351,786,972 517,768,988 51,139,628 2,765,571,915 3,577,433,463

(1) This Sub-Fund was launched on 14 June 2023.



JPMorgan Investment Funds

Combined Statement of Net Assets (continued)

As at 30 June 2023
JPMorgan Investment
Funds - Japan Sustainable
Equity Fund
JPY
Assets

Investments in securities at cost
Unrealised gain/(loss)

19,556,537,021
3,659,531,154

Investments in securities at market value

Investment in to be announced contracts at market value
Cash at bank and at brokers

Receivables on subscriptions

Receivables on investments sold

Receivables on sale of to be announced contracts
Dividends receivable

Interest receivable

Tax reclaims receivable

Fee waiver receivable*

Options purchased contracts at fair value

Unrealised gain on financial futures contracts
Unrealised gain on forward currency exchange contracts
Swap contracts at fair value

Other assets

23,216,068,175
378,571,330
5,511,563
20,227,520

2,458,360

27,593,667

2,626,807

Total assets

23,653,057,422

Liabilities

Open short positions on to be announced contracts at market value

Bank overdrafts

Due to brokers

Payables on redemptions

Payables on investments purchased

Payables on purchase of to be announced contracts
Distribution fees payable

Management and advisory fees payable

Fund servicing fees payable

Unrealised loss on financial futures contracts
Unrealised loss on forward currency exchange contracts
Swap contracts at fair value

Other liabilities**

106,764,171

535,485
8,347,864
1,888,962
3,143,105

4,220,074

Total liabilities

124,899,661

Total net assets

23,528,157,761

* Please refer to Notes 4a), 4b), 4d) and 4e). To the extent that actual operating costs exceed the capped percentage, the amount borne by the Management Company will be separately disclosed as a

“Fee Waiver” in the Combined Statement of Net Assets and the Combined Statement of Operations and Changes in Net Assets.

** Qther liahilities are principally comprised of Directors’ fees, audit and tax related fees and expenses, registration, publication, mailing, printing, legal and marketing expenses.

The accompanying notes form an integral part of these Financial Statements.



JPMorgan Investment Funds

Combined Statement of Net Assets (continued)

As at 30 June 2023

JPMorgan Investment

JPMorgan Investment

JPMorgan Investment

JPMorgan Investment

JPMorgan Investment

JPMorgan Investment

Funds - Japan Strategic Funds - US Select Funds - Global Funds - Global Funds - Global Income Funds - Global Income

Value Fund Equity Fund Balanced Fund Income Fund Conservative Fund Sustainable Fund

JPY uso EUR EUR EUR EUR

42,362,826,818 5,661,439,030 3,604,498,173 18,723,018,645 1,730,935,025 116,756,361

9,108,486,932 871,615,232 81,808,971 (569,191,011) (101,365,035) (4,310,718)

51,471,313,750 6,533,054,262 3,686,307,144 18,153,827,634 1,629,569,990 112,445,643

1,194,268,621 16,271,192 124,805,565 74,750,005 7,431,889 5,070,687

238,064,633 12,959,551 17,688,712 13,578,476 264,234 113,018

763,920,730 12,935,480 19,082,010 5,493,418 448,850 11,414

59,525,085 2,896,323 1,616,096 22,609,745 1,017,412 123,669

- - 9,299,035 128,930,961 13,335,372 847,977

- - 564,123 8,860,847 390,469 28,717

3,560,952 3,948 70,283 39,848 19,586 12,333

- - 1,382,296 184,982 16,927 1,302

1,796,146,373 16,384,088 65,697,921 266,954,111 13,980,613 1,105,526
2,283,097 11,514 8,285 59,101 5,192

55,529,083,241

6,594,516,358

3,926,521,470

18,675,289,128

1,666,480,534

119,760,286

536

1,966

7,985,790

1,934,249

585

105,835
- - 132,400 - - -
1,521,938,753 7,506,733 24,714,421 20,579,759 3,518,195 67,148
71,148,034 14,118,375 27,555,101 26,088,631 1,341,493 103,760
1,340,723 73,875 460,722 1,255,899 215,733 18,668
26,442,166 3,776,222 3,670,832 17,701,170 1,646,622 115,225
4,275,114 517,751 317,061 908,036 137,224 9,799
- - 3,040,611 116,089,993 10,346,207 659,504
201,569,996 372,129 27,237,385 246,127,088 224,746 89,477
10,466,253 4,140,515 6,163,157 1,883,202 155,638 23,008
1,837,286,874 30,506,136 93,293,656 438,619,568 19,520,107 1,087,174

53,691,796,367

6,564,010,222

3,833,227,814

18,236,669,560

1,646,960,427

118,673,112




JPMorgan Investment Funds

Combined Statement of Net Assets (continued)

As at 30 June 2023
JPMorgan Investment
Funds - Global
Macro Fund
usob
Assets
Investments in securities at cost 611,050,180
Unrealised gain/(loss) 13,017,791
Investments in securities at market value 624,067,971
Investment in to be announced contracts at market value -
Cash at bank and at brokers 47,290,438
Receivables on subscriptions 136,406
Receivables on investments sold -
Receivables on sale of to be announced contracts -
Dividends receivable 98,852
Interest receivable -
Tax reclaims receivable 103,470
Fee waiver receivable* 43,009
Options purchased contracts at fair value 817,875
Unrealised gain on financial futures contracts 289,418
Unrealised gain on forward currency exchange contracts 9,993,187
Swap contracts at fair value 1,098,692
Other assets 622
Total assets 683,939,940
Liabilities
Open short positions on to be announced contracts at market value -
Bank overdrafts 1,025
Due to brokers 142,207
Payables on redemptions 1,640,892
Payables on investments purchased 20,569,843
Payables on purchase of to be announced contracts -
Distribution fees payable 39,336
Management and advisory fees payable 525,853
Fund servicing fees payable 54,713
Unrealised loss on financial futures contracts 3,041,793
Unrealised loss on forward currency exchange contracts 5,294,200
Swap contracts at fair value 3,228,810
Other liabilities** 345,800
Total liabilities 34,884,472
Total net assets 649,055,468

* Please refer to Notes 4a), 4b), 4d) and 4e). To the extent that actual operating costs exceed the capped percentage, the amount borne by the Management Company will be separately disclosed as a

“Fee Waiver” in the Combined Statement of Net Assets and the Combined Statement of Operations and Changes in Net Assets.

** Qther liabilities are principally comprised of Directors’ fees, audit and tax related fees and expenses, registration, publication, mailing, printing, legal and marketing expenses.

The accompanying notes form an integral part of these Financial Statements.



JPMorgan Investment Funds

Combined Statement of Net Assets (continued)

As at 30 June 2023

JPMorgan Investment

JPMorgan Investment

JPMorgan Investment

JPMorgan Investment

JPMorgan Investment

JPMorgan Investment

Funds - Global Macro Funds - Global Macro ~ Funds - Global Convertibles Funds - Global High Funds - Income Funds - US
Opportunities Fund Sustainable Fund Conservative Fund Yield Bond Fund Opportunity Fund Bond Fund
EUR EUR uso uso usb uso
3,164,218,435 777,566,652 144,144,368 5,759,620,280 1,127,020,197 159,031,211
124,373,401 24,632,764 (8,894,800) (831,695,056) (22,783,460) (15,765,779)
3,288,591,836 802,199,416 135,249,568 4,927,925,224 1,104,236,737 143,265,432
- - - - - 1,846,188
368,117,326 139,023,585 1,006,746 29,330,942 150,583,955 2,412,508
8,602,182 646,640 - 15,871,811 711,295 71,406
- 21,115,038 6,785,426 2,400,697 -

- - - - 171,609,677
887,153 209,608 27,811 216,148 - -
- 351,886 224,651 80,110,894 3,291,821 1,126,480
1,069,670 216,390 63,328 - - 110,520
103,250 57,874 21,333 70,679 72,681 22,291
7,528,722 1,534,945 - - - -
2,618,578 238,724 - - 226,297 4,023
70,983,269 13,642,907 176,210 33,991,579 1,503,516 188,358
9,993,668 1,775,261 - - 579,517 -

216,619 3,244 260 16,622 17,810
3,758,712,273 981,015,518 136,769,907 5,094,319,325 1,435,234,003 149,047,206
R - - - 5,002,400 -
971,552 1,150 907,687 670 1,860 330
406,386 117,858 - - - -
16,547,318 1,547,627 422,277 26,326,568 1,461,243 52,586
95,530,407 - 230,139 - 7,721,962 109,121
- - - - 165,861,034 1,858,010
305,664 8,516 7,832 396,111 14,134 7,203
2,666,921 514,064 89,112 2,829,734 734,231 83,098
302,681 81,385 11,070 376,617 102,542 12,047
27,793,156 6,251,750 - - - 439,414
40,580,718 19,806,300 814,306 469,315 677,718 31,559
29,449,660 5,930,890 - - 1,525,797 40,415
2,885,324 626,015 38,356 7,924,956 148,915 80,764
217,439,787 34,885,555 2,520,779 38,323,971 183,251,836 2,714,547
3,541,272,486 946,129,963 134,249,128 5,055,995,354 1,251,982,167 146,332,659




JPMorgan Investment Funds
Combined Statement of Operations and Changes in Net Assets
For the Period from 1 January 2023 to 30 June 2023

Combined
usob
Net assets at the beginning of the period* 52,689,791,468
Income
Dividend income, net of withholding taxes 417,733,168
Interest income from investments, net of withholding taxes 647,860,337
Interest on swap contracts 3,989
Securities lending income 3,466,700
Bank interest 4,848,680
Other income 11,562
Total income 1,073,924,436
Expenses
Management and advisory fees 251,057,115
Fund servicing fees 22,388,779
Depositary, corporate, administration and domiciliary agency fees 6,947,061
Distribution fees 20,884,373
Registrar and transfer agency fees 2,376,096
Taxe d’abonnement 10,096,098
Bank and other interest expenses 691,155
Interest on swap contracts 9,284,507
Other expenses** 6,503,379
Less: Fee waiver*** (4,865,096)
Total expenses 325,363,467
Net investment income/(loss) 748,560,969
Net realised gain/(loss) on:
Sale of investments 286,261,181
To be announced contracts 2,616,177
Option contracts (682,386)
Financial futures contracts (243,408,079)
Forward currency exchange contracts 199,883,334
Swaps contracts (6,851,825)
Currency exchange (35,462,710)
Net realised gain/(loss) for the period 202,355,692
Net change in unrealised appreciation/(depreciation) on:
Investments 2,011,894,490
To be announced contracts (66,373)
Option contracts (7,933,051)
Financial futures contracts (234,075,027)
Forward currency exchange contracts (183,432,060)
Swaps contracts (40,154,914)
Currency exchange (169,731,659)
Net change in unrealised appreciation/(depreciation) for the period 1,376,501,405
Increase/(decrease) in net assets as a result of operations 2,327,418,066
Subscriptions 9,202,640,475
Redemptions (9,764,221,868)
Increase/(decrease) in net assets as a result of movements in share capital (561,581,393)
Dividend distributions (669,128,132)
Net assets at the end of the period 53,786,500,009

*The opening balance was combined using the foreign exchange rates as at 30 June 2023. The same net assets when combined using the foreign exchange rates ruling as at 31 December 2022 reflected
a figure of USD 51,973,417,914.

** Other expenses are principally comprised of Directors’ fees, audit and tax related fees and expenses, registration, publication, mailing, printing, legal and marketing expenses.

*** please refer to Notes 4a), 4b), 4d) and 4e). To the extent that actual operating costs exceed the capped percentage, the amount borne by the Management Company will be separately disclosed as a
“Fee Waiver” in the Combined Statement of Net Assets and the Combined Statement of Operations and Changes in Net Assets.

The accompanying notes form an integral part of these Financial Statements.



JPMorgan Investment Funds

Combined Statement of Operations and Changes in Net Assets (continued)
For the Period from 1 January 2023 to 30 June 2023

JPMorgan Investment

JPMorgan Investment

JPMorgan Investment

JPMorgan Investment

JPMorgan Investment

Funds - Europe Select Funds - Europe Strategic Funds - Global Core Funds - Global Funds - Global Select
Equity Fund Dividend Fund Equity Fund (1) Dividend Fund Equity Fund
EUR EUR usob uso uso
1,385,694,896 547,077,886 - 2,323,550,715 2,648,247,470
32,043,927 17,118,822 12,654 44,245,451 30,328,976
277,402 74,614 - 334,952 135,094
6,803 6,812 - 987 3,259

1,199 - - 612 221
32,329,331 17,200,248 12,654 44,582,002 30,467,550
4,326,372 3,090,520 4,313 14,339,867 5,749,181
728,747 267,338 894 1,337,253 1,502,191
259,821 177,898 - 420,814 394,445
46,435 291,986 - 1,675,445 164,856
47,536 98,873 6,783 267,216 87,325
200,315 112,409 6,392 558,564 389,567

- 1,814 - 5,861 -

181,092 96,935 16,300 234,316 185,756
(148,838) (136,651) (28,582) (107,585) (64,625)
5,641,480 4,001,122 6,100 18,731,751 8,408,696
26,687,851 13,199,126 6,554 25,850,251 22,058,854
82,441,654 21,272,732 62,652 47,844,913 65,454,648
607,858 717,322 - - -
(8,665,658) (2,096,589) 37,095 (1,499,248) (4,063,375)

- (434) - - -

168,770 321,137 (50,092) (469,745) (419,433)
74,552,624 20,214,168 49,655 45,875,920 60,971,840
78,981,757 8,958,355 657,813 145,818,246 363,130,705
404,918 137,836 - - -
2,211,841 (417,626) (79,843) 1,446,722 (7,165,139)
(1,472) 527,566 17,408 (88,038) (75,471)
81,597,044 9,206,131 595,378 147,176,930 355,890,095
182,837,519 42,619,425 651,587 218,903,101 438,920,789
788,941,707 33,511,272 50,488,041 1,343,949,731 1,250,795,741
(1,004,625,836) (98,252,412) - (1,105,734,909) (760,527,290)
(215,684,129) (64,741,140) 50,488,041 238,214,822 490,268,451
(1,061,314) (7,187,183) - (15,096,723) (3,247)
1,351,786,972 517,768,988 51,139,628 2,765,571,915 3,577,433,463

(1) This Sub-Fund was launched on 14 June 2023.



JPMorgan Investment Funds

Combined Statement of Operations and Changes in Net Assets (continued)
For the Period from 1 January 2023 to 30 June 2023

JPMorgan Investment
Funds - Japan Sustainable
Equity Fund

JPY

Net assets at the beginning of the period*

5,361,682,761

Income

Dividend income, net of withholding taxes

Interest income from investments, net of withholding taxes
Interest on swap contracts

Securities lending income

Bank interest

Other income

181,505,632

27,638

Total income

181,533,270

Expenses

Management and advisory fees
Fund servicing fees

Depositary, corporate, administration and domiciliary agency fees
Distribution fees

Registrar and transfer agency fees
Taxe d’abonnement

Bank and other interest expenses
Interest on swap contracts

Other expenses**

Less: Fee waiver***

37,795,037
9,399,175
9,033,548
2,956,508
2,779,451
2,325,318
447,572

9,635,133
(15,449,447)

Total expenses 58,922,295
Net investment income/(loss) 122,610,975
Net realised gain/(loss) on:
Sale of investments 81,828,578
To be announced contracts -
Option contracts -
Financial futures contracts 27,649,848
Forward currency exchange contracts (5,856,327)
Swaps contracts -
Currency exchange 11,716,340
Net realised gain/(loss) for the period 115,338,439

Net change in unrealised appreciation/(depreciation) on:
Investments
To be announced contracts
Option contracts
Financial futures contracts
Forward currency exchange contracts
Swaps contracts
Currency exchange

3,556,876,922

67,903,203

(8,763,425)

Net change in unrealised appreciation/(depreciation) for the period

3,616,016,700

Increase/(decrease) in net assets as a result of operations

3,853,966,114

Subscriptions
Redemptions

18,131,895,484
(3,819,384,835)

Increase/(decrease) in net assets as a result of movements in share capital

14,312,510,649

Dividend distributions

(1,763)

Net assets at the end of the period

23,528,157,761

*The opening balance was combined using the foreign exchange rates as at 30 June 2023. The same net assets when combined using the foreign exchange rates ruling as at 31 December 2022 reflected

a figure of USD 51,973,417,914.

** Other expenses are principally comprised of Directors’ fees, audit and tax related fees and expenses, registration, publication, mailing, printing, legal and marketing expenses.
*** please refer to Notes 4a), 4b), 4d) and 4e). To the extent that actual operating costs exceed the capped percentage, the amount borne by the Management Company will be separately disclosed as a

“Fee Waiver” in the Combined Statement of Net Assets and the Combined Statement of Operations and Changes in Net Assets.

The accompanying notes form an integral part of these Financial Statements.



JPMorgan Investment Funds
Combined Statement of Operations and Changes in Net Assets (continued)
For the Period from 1 January 2023 to 30 June 2023

JPMorgan Investment

JPMorgan Investment

JPMorgan Investment

JPMorgan Investment

JPMorgan Investment

JPMorgan Investment

Funds - Japan Strategic Funds - US Select Funds - Global Funds - Global Funds - Global Income Funds - Global Income
Value Fund Equity Fund Balanced Fund Income Fund Conservative Fund Sustainable Fund
JPY uso EUR EUR EUR EUR

37,259,999,755

4,505,538,206

4,005,097,197

19,184,166,261

1,848,152,857

131,660,176

478,179,147 33,144,003 16,154,505 196,426,931 9,924,186 1,209,505

- - 26,183,982 314,810,540 34,463,536 2,032,804

10,922,243 3,248 - 2,179,671 109,248 -
21,357 16,303 1,191,732 686,779 11,336 4,474

- - 3,624 - - -

489,122,747 33,163,554 43,533,843 514,103,921 44,508,306 3,246,783
123,717,055 19,542,476 22,754,735 107,058,138 10,581,831 752,199
20,894,752 2,690,524 1,957,063 5,681,847 880,656 62,983
15,608,567 490,350 501,939 1,641,193 281,347 173,532
7,557,436 423,404 2,852,374 7,526,045 1,382,034 113,374
4,927,493 169,644 116,806 526,878 74,606 51,513
5,416,037 753,898 804,767 4,025,655 399,160 27,084
939,406 1,401 70,461 7,716 . 524
10,073,040 250,182 273,943 2,361,578 87,691 66,913
(18,488,286) (25,674) (373,531) (270,512) (100,472) (260,451)
170,645,500 24,296,205 28,958,557 128,558,538 13,586,853 987,671
318,477,247 8,867,349 14,575,286 385,545,383 30,921,453 2,259,112
1,653,345,551 28,576,045 (61,699,035) 85,494,324 (8,876,461) (1,644,830)

- 1312,116 (33,532,665) (103,991,438) (8,767,568) (578,135)

369,651,852 6,789,868 49,004,226 109,533,607 7,181,398 479,300

- - (121,008) - . .

518,469,915 (930,741) 8,545,421 (52,683,666) (4,746,079) (220,518)
2,541,467,318 35,747,288 (37,803,061) 38,352,827 (15,208,710) (1,964,183)
6,838,738,708 844,742,706 226,400,244 (43,089,044) 5,108,550 2,571,424
- - (4,279,190) (162,534,787) (14,108,614) (980,465)

2,374,251,328 1,201,988 (16,970,118) (192,385,214) 9,413,745 647,674
(217,341,520) (2,602,678) (40,313,989) 4,968,482 225,360 31,943
8,995,648,516 843,342,016 164,836,947 (393,040,563) 639,041 2,270,576
11,855,593,081 887,956,653 141,609,172 30,857,647 16,351,784 2,565,505
19,164,296,281 2,016,022,859 182,233,023 1,522,299,440 63,964,448 14,094,019
(14,588,030,377) (844,815,669) (495,269,161) (2,041,798,428) (248,049,327) (28,819,316)
4,576,265,904 1,171,207,190 (313,036,138) (519,498,988) (184,084,879) (14,725,297)
(62,373) (691,827) (442,417) (458,855,360) (33,459,335) (827,272)
53,691,796,367 6,564,010,222 3,833,227,814 18,236,669,560 1,646,960,427 118,673,112
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JPMorgan Investment Funds

Combined Statement of Operations and Changes in Net Assets (continued)
For the Period from 1 January 2023 to 30 June 2023

JPMorgan Investment

Funds - Global
Macro Fund
usob
Net assets at the beginning of the period* 712,934,159
Income
Dividend income, net of withholding taxes 408,478
Interest income from investments, net of withholding taxes 3,800,189
Interest on swap contracts -
Securities lending income 3,357
Bank interest 402,894
Other income 472
Total income 4,615,390
Expenses
Management and advisory fees 3,382,617
Fund servicing fees 350,656
Depositary, corporate, administration and domiciliary agency fees 196,932
Distribution fees 245,953
Registrar and transfer agency fees 65,628
Taxe d’abonnement 123,759
Bank and other interest expenses 7,724
Interest on swap contracts 638,688
Other expenses** 107,563
Less: Fee waiver*** (257,091)
Total expenses 4,862,429
Net investment income/(loss) (247,039)
Net realised gain/(loss) on:
Sale of investments 26,366,376
To be announced contracts -
Option contracts 44,843
Financial futures contracts (4,949,493)
Forward currency exchange contracts 3,708,423
Swaps contracts (465,898)
Currency exchange 1,019,015
Net realised gain/(loss) for the period 25,723,266
Net change in unrealised appreciation/(depreciation) on:
Investments (1,611,210)
To be announced contracts -
Option contracts (607,218)
Financial futures contracts (2,549,477)
Forward currency exchange contracts 5,705,930
Swaps contracts (3,086,666)
Currency exchange (9,327,232)

Net change in unrealised appreciation/(depreciation) for the period

(11,475,873)

Increase/(decrease) in net assets as a result of operations 14,000,354
Subscriptions 75,124,619
Redemptions (152,999,876)

Increase/(decrease) in net assets as a result of movements in share capital

(77,875,257)

Dividend distributions

(3,788)

Net assets at the end of the period

649,055,468

*The opening balance was combined using the foreign exchange rates as at 30 June 2023. The same net assets when combined using the foreign exchange rates ruling as at 31 December 2022 reflected

a figure of USD 51,973,417,914.

** Other expenses are principally comprised of Directors’ fees, audit and tax related fees and expenses, registration, publication, mailing, printing, legal and marketing expenses.
*** please refer to Notes 4a), 4b), 4d) and 4e). To the extent that actual operating costs exceed the capped percentage, the amount borne by the Management Company will be separately disclosed as a

“Fee Waiver” in the Combined Statement of Net Assets and the Combined Statement of Operations and Changes in Net Assets.

The accompanying notes form an integral part of these Financial Statements.



JPMorgan Investment Funds
Combined Statement of Operations and Changes in Net Assets (continued)

For the Period from 1 January 2023 to 30 June 2023

JPMorgan Investment

JPMorgan Investment

JPMorgan Investment

JPMorgan Investment

JPMorgan Investment

JPMorgan Investment

Funds - Global Macro Funds - Global Macro  Funds - Global Convertibles Funds - Global High Funds - Income Funds - US
Opportunities Fund Sustainable Fund Conservative Fund Yield Bond Fund Opportunity Fund Bond Fund
EUR EUR uso uso usb uso
4,021,794,365 1,013,744,145 152,481,055 5,452,923,455 1,291,044,507 139,867,364
3,089,589 1,562,381 134,232 1,336,317 38,565 137,515
21,399,017 8,958,361 377.316 166,271,207 28,578,630 2,591,310
27,953 - - - - -
1,754,477 312,672 1.048 13,124 41,381 8,791
4,570 - - - - -
26,275,606 10,833,414 512,596 167,620,648 28,658,576 2,737,616
17,181,972 3,226,086 573,405 16,675,441 4,497,456 491,437
1,930,873 506,671 71,077 2,377,352 619,497 68,900
557,429 234,833 73,846 530,940 269,474 45,244
1,997,566 44,536 47,400 2,539,666 89,325 44,886
181,309 63,337 46,918 253,893 123,562 20,804
688,705 82,923 29,198 958,952 257,850 29,749
356,416 126,061 - 102 - -
5,917,928 1,071,864 - - 864,652 44,170
477,214 112,607 71,434 1,024,751 138,381 71,676
(679,083) (390,020) (118,258) (454,880) (414,699) (117,433)
28,610,329 5,078,898 795,020 23,906,217 6,445,498 699,433
(2,334,723) 5,754,516 (282,424) 143,714,431 22,213,078 2,038,183
30,539,065 (16,824,247) (2,367,831) (30,370,285) (471,237) (3,042,833)

- - - - 2,601,869 14,459

(204,047) (424,448) - -
(56,104,816) (16,583,917) - - (787,918) (329,711)
25,682,823 (35,135,875) (635,829) 15,895,056 17,558,997 87,510
(4,770,942) (832,267) - - (37,180) (109,060)
13,592,845 1,753,977 19,887 (3,273,608) 995,764 66,017
8,734,928 (68,046,777) (2,983,773) (17,748,837) 19,860,295 (3,313,618)
110,518,613 59,476,339 7,071,405 77,009,999 5,082,590 3,947,575

- - - - (45,441) (11,295)

(5,600,507) (1,144,958) - -
(23,240,209) (6,308,298) - - (728,191) (350,235)
17,026,023 2,097,853 57,166 1,266,608 (8,306,629) (70,374)
(28,311,021) (5,714,580) - - 33,876 106,466
(84,931,388) (18,109,699) 1,558 (4,924,006) (140,235) (3,573)
(14,538,489) 30,296,657 7,130,129 73,352,601 (4,104,030) 3,618,564
(8,138,284) (31,995,604) 3,863,932 199,318,195 37,969,343 2,343,129
339,480,997 121,144,650 7,623,088 594,606,614 218,777,517 30,830,778
(811,805,706) (156,679,824) (29,432,732) (1,088,813,442) (292,984,618) (26,683,664)
(472,324,709) (35,535,174) (21,809,644) (494,206,828) (74,207,101) 4,147,114
(58,886) (83,404) (286,215) (102,039,468) (2,824,582) (24,948)
3,541,272,486 946,129,963 134,249,128 5,055,995,354 1,251,982,167 146,332,659
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JPMorgan Investment Funds
Statement of Changes in the Number of Shares
For the Period from 1 January 2023 to 30 June 2023

Shares Outstanding Shares Outstanding
at the Beginning Shares Shares at the End
of the Period Subscribed Redeemed of the Period

JPMorgan Investment Funds - Europe Select Equity Fund
JPM Europe Select Equity A (acc) - CZK 4,105.654 37.558 - 4,143.212
JPM Europe Select Equity A (acc) - EUR 119,783.470 23,658.667 70,925.184 72,516.953
JPM Europe Select Equity A (acc) - USD 41,652.803 4,499,575 44,769.463 1,382.915
JPM Europe Select Equity A (dist) - EUR 73,564.430 8,169.962 12,710.639 69,023.753
JPM Europe Select Equity A (dist) - GBP 846.733 4.692 215.574 635.851
JPM Europe Select Equity C (acc) - EUR 746,904.260 131,464.366 101,498.536 776,870.090
JPM Europe Select Equity C (acc) - USD 416,455.568 2,792,258.297 808,264.068 2,400,449.797
JPM Europe Select Equity C (dist) - EUR 5,074.767 4,475.491 - 9,550.258
JPM Europe Select Equity C (dist) - GBP* 10,999.784 - 10,999.784 -
JPM Europe Select Equity D (acc) - EUR 78,123.153 16,470.371 11,008.371 83,585.153
JPM Europe Select Equity D (acc) - USD 9.806 144.762 - 154.568
JPM Europe Select Equity | (acc) - EUR 744,953.231 42,614.192 539,588.449 247,978.974
JPM Europe Select Equity I (acc) - USD" - 10.000 - 10.000
JPM Europe Select Equity I (acc) - USD (hedged) 1,527,761.100 761,429.077 2,208,112.703 81,077.474
JPM Europe Select Equity | (dist) - EUR 251,800.623 100.000 249,579.757 2,320.866
JPM Europe Select Equity 12 (acc) - EUR 2,694,359.190 508,705.325 367,819.109 2,835,245.406
JPM Europe Select Equity 12 (acc) - USD 20,088.575 - - 20,088.575
JPM Europe Select Equity X (acc) - EUR 202,655.336 63,977.000 47,788.528 218,843.808
JPM Europe Select Equity X (acc) - USD (hedged) 339,924.234 10,275.013 22,339.907 327,859.340

JPMorgan Investment Funds - Europe Strategic Dividend Fund

JPM Europe Strategic Dividend A (acc) - EUR 478,181.515 36,324.034 62,347.847 452,157.702
JPM Europe Strategic Dividend A (acc) - HUF (hedged) 7,693.622 3,144.790 1,429.421 9,408.991
JPM Europe Strategic Dividend A (acc) - USD (hedged) 165,944.641 13,407.265 98,303.708 81,048.198
JPM Europe Strategic Dividend A (dist) - EUR 193,181.526 3,019.505 15,876.342 180,324.689
JPM Europe Strategic Dividend A (div) - EUR 254,185.027 15,693.025 15,901.789 253,976.263
JPM Europe Strategic Dividend A (mth) - EUR 68,011.529 - 846.458 67,165.071
JPM Europe Strategic Dividend A (mth) - RMB (hedged) 444,740.341 40,161.597 66,288.376 418,613.562
JPM Europe Strategic Dividend A (mth) - SGD (hedged) 546,276.987 15,000.000 16,650.176 544,626.811
JPM Europe Strategic Dividend A (mth) - USD (hedged) 703,216.452 32,465.260 151,588.299 584,093.413
JPM Europe Strategic Dividend C (acc) - EUR 140,423.854 34,707.863 15,284.448 159,847.269
JPM Europe Strategic Dividend C (acc) - USD (hedged) 53,266.561 304.451 9,445.176 44,125.836
JPM Europe Strategic Dividend C (dist) - EUR 84,417.909 4,105.338 9,403.315 79,119.932
JPM Europe Strategic Dividend C (dist) - EUR (hedged) 75.000 - - 75.000
JPM Europe Strategic Dividend C (dist) - GBP 2,266.174 1.446 0.077 2,267.543
JPM Europe Strategic Dividend C (div) - EUR 434,954.680 3,917.538 5,858.024 433,014.194
JPM Europe Strategic Dividend C (mth) - SGD (hedged) 268,027.409 11,305.375 114,727.770 164,605.014
JPM Europe Strategic Dividend C (mth) - USD (hedged) 33,188.091 21.182 3,395.732 29,813.541
JPM Europe Strategic Dividend D (acc) - EUR 83,196.300 10,845.489 8,900.075 85,141.714
JPM Europe Strategic Dividend D (div) - EUR 439,085.596 23,681.261 40,999.114 421,767.743
JPM Europe Strategic Dividend D (mth) - EUR (hedged) 36,491.152 2,519.024 1,393.826 37,616.350
JPM Europe Strategic Dividend D (mth) - USD (hedged) 9,172.000 - 2,545.000 6,627.000
JPM Europe Strategic Dividend F (mth) - USD (hedged) 116,340.518 8,517.513 51,446.413 73,411.618
JPM Europe Strategic Dividend | (acc) - EUR 170,652.851 2,390.275 60,492.968 112,550.158
JPM Europe Strategic Dividend | (dist) - EUR 15,720.192 - 9,141.276 6,578.916
JPM Europe Strategic Dividend 12 (acc) - EUR 17,861.347 1,601.183 999.940 18,462.590
JPM Europe Strategic Dividend X (acc) - EUR 253,066.911 7,770.700 43,694.112 217,143.499

JPMorgan Investment Funds - Global Core Equity Fund (1)
JPM Global Core Equity C (acc) - AUD (hedged) - 674,542.887 - 674,542.887
JPM Global Core Equity C (acc) - EUR - 2,027.553 - 2,027.553
JPM Global Core Equity C (acc) - SGD (hedged) - 137,209.759 - 137,209.759
JPM Global Core Equity C (acc) - USD - 292,204.418 - 292,204.418
JPM Global Core Equity C (dist) - USD - 10.000 - 10.000
JPM Global Core Equity C2 (acc) - CHF (hedged) - 4,482.565 - 4,482.565
JPM Global Core Equity C2 (acc) - EUR - 4,714.573 - 4,714.573
JPM Global Core Equity C2 (acc) - EUR (hedged) - 14,672.078 - 14,672.078
JPM Global Core Equity C2 (acc) - USD - 72,558.892 - 72,558.892
JPM Global Core Equity C2 (dist) - EUR - 10.000 - 10.000
JPM Global Core Equity C2 (dist) - EUR (hedged) - 10.000 - 10.000
JPM Global Core Equity C2 (dist) - GBP - 10,048.000 - 10,048.000
JPM Global Core Equity C2 (dist) - USD - 44,021.713 - 44,021.713
JPM Global Core Equity S1 (acc) - EUR - 10.000 - 10.000
JPM Global Core Equity SI (acc) - USD - 10.000 - 10.000
JPM Global Core Equity S1 (dist) - EUR - 10.000 - 10.000
JPM Global Core Equity S1 (dist) - EUR (hedged) - 10.000 - 10.000
JPM Global Core Equity S1 (dist) - GBP - 10.000 - 10.000
JPM Global Core Equity S1 (dist) - USD - 10.000 - 10.000

(1) This Sub-Fund was launched on 14 June 2023.
* Share Class inactive as at the end of the period.
" Share Class reactivated during the period.

16



JPMorgan Investment Funds
Statement of Changes in the Number of Shares (continued)
For the Period from 1 January 2023 to 30 June 2023

Shares Outstanding

Shares Outstanding

at the Beginning Shares Shares at the End
of the Period Subscribed Redeemed of the Period

JPMorgan Investment Funds - Global Dividend Fund
JPM Global Dividend A (acc) - EUR 728,639.710 556,377.646 121,412.730 1,163,604.626
JPM Global Dividend A (acc) - EUR (hedged) 483,368.145 313,758.211 81,918.234 715,208.122
JPM Global Dividend A (acc) - USD 983,659.526 526,570.049 279,330.001 1,230,899.574
JPM Global Dividend A (dist) - EUR (hedged) 76,129.447 54,040.215 3,089.321 127,080.341
JPM Global Dividend A (dist) - USD 157,188.061 43,110.434 13,867.393 186,431.102
JPM Global Dividend A (div) - EUR 1,080,847.204 1,414,789.422 204,200.124 2,291,436.502
JPM Global Dividend A (div) - EUR (hedged) 75,493.814 60,773.450 10,328.738 125,938.526
JPM Global Dividend A (div) - USD 54,072.359 11,073.626 2,615.682 62,530.303
JPM Global Dividend A (mth) - SGD 107,808.013 161,045.247 3,300.202 265,553.058
JPM Global Dividend A (mth) - USD 1,553.384 9,233.835 5,002.382 5,784.837
JPM Global Dividend A (mth) - USD (hedged) 199,863.304 143,252.315 84,223.725 258,891.894
JPM Global Dividend C (acc) - EUR 758,667.264 227,465.339 201,363.748 784,768.855
JPM Global Dividend C (acc) - USD 243,597.399 344,023.078 47,430.083 540,190.394
JPM Global Dividend C (dist) - EUR 351,592.652 47,005.963 19,600.589 378,998.026
JPM Global Dividend C (dist) - EUR (hedged) 22,799.000 149,000.150 11,151.000 160,648.150
JPM Global Dividend C (div) - EUR 64,055.000 41,966.878 5,641.217 100,380.661
JPM Global Dividend D (acc) - EUR+ - 2,085.160 - 2,085.160
JPM Global Dividend D (acc) - EUR (hedged) 719,105.469 285,768.421 79,755.713 925,118.177
JPM Global Dividend D (acc) - USD 354,244.452 181,345.573 42,832.738 492,757.287
JPM Global Dividend D (div) - EUR (hedged) 637,961.650 150,336.835 44,901.353 743,397.132
JPM Global Dividend D (mth) - EUR (hedged) 41,893.544 29,745.754 12,465.741 59,173.557
JPM Global Dividend F (mth) - USD (hedged) 722,944.740 152,754.551 284,618.781 591,080.510
JPM Global Dividend I (acc) - EUR 2,112,754.875 1,453,800.519 2,126,683.679 1,439,871.715
JPM Global Dividend | (acc) - EUR (hedged) 87,332.212 173,963.908 81,143.682 180,152.438
JPM Global Dividend I (div) - USD 3,863,347.074 547,885.612 3,209,771.590 1,201,461.096
JPM Global Dividend T (acc) - EUR (hedged) 264,778.814 123,737.782 58,318.043 330,198.553
JPM Global Dividend X (acc) - USD 80,955.001 298,717.611 49,866.843 329,805.769
JPMorgan Investment Funds - Global Select Equity Fund
JPM Global Select Equity A (acc) - CZK 7,428.623 261.008 - 7,689.631
JPM Global Select Equity A (acc) - EUR 365,680.251 474,926.128 64,601.773 776,004.606
JPM Global Select Equity A (acc) - EUR (hedged) 340,982.774 152,609.438 34,556.901 459,035.311
JPM Global Select Equity A (acc) - SGD 309,914.262 106,819.978 46,130.577 370,603.663
JPM Global Select Equity A (acc) - USD 388,394.018 110,139.583 24,491.556 474,042.045
JPM Global Select Equity A (dist) - USD 5,807.037 4,234.879 213.208 9,828.708
JPM Global Select Equity C (acc) - EUR 677,035.263 530,680.990 126,995.438 1,080,720.815
JPM Global Select Equity C (acc) - USD 1,155,274.754 133,545.630 594,789.451 694,030.933
JPM Global Select Equity C (dist) - USD 2,212.919 102,953.387 082.328 104,183.978
JPM Global Select Equity D (acc) - EUR 233.505 73,676.517 11,817.305 62,092.717
JPM Global Select Equity D (acc) - USD 105,126.908 44,626.906 9,356.276 140,397.538
JPM Global Select Equity | (acc) - EUR+ - 53,004.311 - 53,004.311
JPM Global Select Equity I (acc) - USD 569,789.159 2,522,082.735 45,048.585 3,046,823.309
JPM Global Select Equity 12 (acc) - EUR 1,467,650.295 746,958.809 250,993.125 1,963,615.979
JPM Global Select Equity 12 (acc) - USD 581,524.339 66,082.262 129,071.432 518,535.169
JPM Global Select Equity X (acc) - EUR (hedged) 295,059.000 7,859.000 249,552.000 53,366.000
JPM Global Select Equity X (acc) - USD 2,867,311.713 529,230.238 622,095.000 2,774,446.951
JPM Global Select Equity X (dist) - USD+ - 252,025.000 - 252,025.000
JPMorgan Investment Funds - Japan Sustainable Equity Fund
JPM Japan Sustainable Equity A (acc) - EUR 33,467.312 71,887.829 25,590.105 79,765.036
JPM Japan Sustainable Equity A (acc) - JPY 151,619.281 165,822.621 129,933.265 187,508.637
JPM Japan Sustainable Equity A (dist) - JPY 1,739.994 208.850 215.810 1,733.034
JPM Japan Sustainable Equity C (acc) - EUR (hedged) 2,022.882 19.389 0.116 2,042.155
JPM Japan Sustainable Equity C (acc) - JPY 31,077.462 1,756.235 19,715.548 13,118.149
JPM Japan Sustainable Equity C (acc) - USD (hedged) 23,832.331 670.000 10,355.000 14,147.331
JPM Japan Sustainable Equity D (acc) - JPY 46,029.668 2,523.405 3,108.519 45,444.554
JPM Japan Sustainable Equity I (acc) - EUR (hedged) 8,010.000 2,756.000 3,754.000 7,012.000
JPM Japan Sustainable Equity X (acc) - JPY 10,099.577 523,274.957 9,692.702 523,681.832
JPMorgan Investment Funds - Japan Strategic Value Fund
JPM Japan Strategic Value A (acc) - EUR 57,528.972 252,434.056 234,225.024 75,738.004
JPM Japan Strategic Value A (acc) - EUR (hedged) 89,008.676 24,149.131 39,677.435 73,480.372
JPM Japan Strategic Value A (acc) - JPY 14,544.046 98,143.061 36,916.815 75,770.292
JPM Japan Strategic Value A (acc) - USD (hedged) 2,872.356 1,344.834 14.685 4,202.505
JPM Japan Strategic Value A (dist) - GBP 736.767 0.102 - 736.869
JPM Japan Strategic Value C (acc) - EUR (hedged) 178,032.178 30,933.906 2,049.860 206,916.224
JPM Japan Strategic Value C (acc) - JPY 70,231.469 57,003.775 33,419.735 93,815.509
JPM Japan Strategic Value C (acc) - USD (hedged) 27,200.467 8,513.144 13,043.145 22,670.466
JPM Japan Strategic Value D (acc) - EUR 41,873.539 18,456.705 15,859.031 44,471.213
JPM Japan Strategic Value D (acc) - EUR (hedged) 63,813.187 5,516.790 16,595.293 52,734.684
JPM Japan Strategic Value D (acc) - JPY 17,949.494 2,405.834 3,487.910 16,867.418
JPM Japan Strategic Value | (acc) - EUR (hedged) 392,309.097 165,276.780 47,003.761 510,582.116
JPM Japan Strategic Value | (acc) - USD+ - 10.000 - 10.000
JPM Japan Strategic Value 12 (acc) - EUR 15,975.056 9,572.827 1,774.634 23,773.249
JPM Japan Strategic Value 12 (acc) - EUR (hedged) 334,641.632 150,086.875 181,575.595 303,152.912
JPM Japan Strategic Value X (acc) - JPY 201,409.871 23,734.388 20,297.412 204,846.847
JPM Japan Strategic Value X (acc) - USD 234,184.000 5,708.000 39,852.000 200,040.000
JPM Japan Strategic Value X (acc) - USD (hedged) 13,095.631 19,565.693 1,364.836 31,296.488

+ Share Class launched during the period
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JPMorgan Investment Funds
Statement of Changes in the Number of Shares (continued)
For the Period from 1 January 2023 to 30 June 2023

Shares Outstanding

Shares Outstanding

at the Beginning Shares Shares at the End
of the Period Subscribed Redeemed of the Period

JPMorgan Investment Funds - US Select Equity Fund
JPM US Select Equity A (acc) - AUD (hedged) 437,520.983 344,142.813 75,332.739 706,331.057
JPM US Select Equity A (acc) - EUR 1,426,805.899 453,076.519 331,015.564 1,548,866.854
JPM US Select Equity A (acc) - EUR (hedged) 701,407.500 133,445.452 123,064.765 711,788.187
JPM US Select Equity A (acc) - USD 1,029,160.869 82,636.917 108,423.350 1,003,374.436
JPM US Select Equity A (dist) - GBP 2,727.302 0.020 1,550.488 1,176.834
JPM US Select Equity A (dist) - USD 120,529.166 5,270.520 7,203.804 118,595.882
JPM US Select Equity C (acc) - EUR 295,465.907 90,755.184 20,382.177 365,838.914
JPM US Select Equity C (acc) - EUR (hedged) 161,643.481 33,936.461 51,843.051 143,736.891
JPM US Select Equity C (acc) - USD 883,396.743 131,418.641 156,126.687 858,688.697
JPM US Select Equity C (dist) - GBP 588.149 4.336 175.510 416.975
JPM US Select Equity C (dist) - USD 55,799.141 39,843.182 31,638.796 64,003.527
JPM US Select Equity D (acc) - EUR 82,548.707 37,121.873 19,030.239 100,640.341
JPM US Select Equity D (acc) - EUR (hedged) 202,397.735 20,872.452 18,705.042 204,565.145
JPM US Select Equity D (acc) - USD 304,588.160 26,726.079 38,075.514 293,238.725
JPM US Select Equity I (acc) - EUR 713,077.467 350,640.375 169,972.398 893,745.444
JPM US Select Equity | (acc) - EUR (hedged) 371,524.689 62,132.322 63,851.189 369,805.822
JPM US Select Equity I (acc) - USD 1,789,443.028 1,863,376.249 477,268.267 3,175,551.010
JPM US Select Equity | (dist) - USD 1,268,355.576 107,851.575 318,655.234 1,057,551.917
JPM US Select Equity 12 (acc) - EUR 3,319,761.243 1,265,967.799 393,312.006 4,192,417.036
JPM US Select Equity 12 (acc) - EUR (hedged) 1,349,821.003 210,400.346 207,646.704 1,352,574.645
JPM US Select Equity 12 (acc) - USD 4,988,548.759 1,464,398.464 662,546.153 5,790,401.070
JPM US Select Equity X (acc) - USD 18,490.508 454,107.149 18.335 472,579.322

JPMorgan Investment Funds - Global Balanced Fund
JPM Global Balanced A (acc) - EUR 278,355.378 10,117.282 55,296.655 233,176.005
JPM Global Balanced A (acc) - USD (hedged) 2,765,654.262 69,664.515 228,007.279 2,607,311.498
JPM Global Balanced A (dist) - EUR 1,215,484.159 20,564.866 185,949.498 1,050,099.527
JPM Global Balanced A (dist) - USD (hedged) 67,956.438 0.101 3,972.026 63,984.513
JPM Global Balanced A (mth) - USD (hedged) 50,684.442 6,072.145 12,724.519 44,032.068
JPM Global Balanced C (acc) - EUR 87,228.312 1,878.544 21,049.390 68,057.466
JPM Global Balanced C (acc) - USD (hedged) 5,213,434.671 143,812.561 321,940.093 5,035,307.139
JPM Global Balanced C (dist) - EUR 27,713.568 1,174.453 5,417.032 23,470.989
JPM Global Balanced C (dist) - USD (hedged) 64,143.781 11,222.552 365.837 75,000.496
JPM Global Balanced C (mth) - USD (hedged) 82,399.795 20,582.167 14,481.744 88,500.218
JPM Global Balanced D (acc) - EUR 2,434,962.333 365,738.504 297,448.157 2,503,252.680
JPM Global Balanced D (acc) - USD (hedged) 701,838.083 20,206.233 82,736.141 639,308.175
JPM Global Balanced D (mth) - USD (hedged) 18,016.360 141.317 376.520 17,781.157
JPM Global Balanced I (acc) - EUR 1,603,617.837 127,072.778 12,379.955 1,718,310.660
JPM Global Balanced I (acc) - USD (hedged) 664,046.454 1,325.407 313,803.923 351,567.938
JPM Global Balanced 12 (acc) - EUR 1,370,180.548 60,734.775 153,686.950 1,277,228.373
JPM Global Balanced T (acc) - EUR 4,034,294.076 61,393.858 616,482.383 3,479,205.551
JPM Global Balanced X (acc) - EUR 7,704.466 874.173 2,914.083 5,664.556
JPM Global Balanced X (acc) - USD (hedged) 439.717 - 221.408 218.309
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JPMorgan Investment Funds
Statement of Changes in the Number of Shares (continued)
For the Period from 1 January 2023 to 30 June 2023

Shares Outstanding Shares Outstanding
at the Beginning Shares Shares at the End
of the Period Subscribed Redeemed of the Period
JPMorgan Investment Funds - Global Income Fund

JPM Global Income A (acc) - AUD (hedged) 2,840,847.640 270,141.534 286,012.046 2,824,977.128
JPM Global Income A (acc) - CHF (hedged) 174,402.841 7,813.080 17,662.468 164,553.453
JPM Global Income A (acc) - CZK (hedged) 17,307.240 - 1,624.972 15,682.268
JPM Global Income A (acc) - EUR 9,653,244.556 711,550.764 1,695,166.074 8,669,629.246
JPM Global Income A (acc) - SGD (hedged) 1,104,965.524 149,843.878 29,530.839 1,225,278.563
JPM Global Income A (acc) - USD (hedged) 3,566,387.806 271,295.024 522,262.530 3,315,420.300
JPM Global Income A (dist) - EUR 12,309,882.522 565,909.112 534,048.370 12,341,743.264
JPM Global Income A (dist) - GBP (hedged) 237,790.997 5,297.167 5,144.516 237,943.648
JPM Global Income A (div) - CHF (hedged) 164,643.101 10,468.961 44,620.708 130,491.354
JPM Global Income A (div) - EUR 39,779,276.448 1,772,469.155 3,397,042.059 38,154,703.544
JPM Global Income A (div) - SGD 1,773,161.455 123,036.105 86,117.975 1,810,079.585
JPM Global Income A (div) - SGD (hedged) 3,234,892.095 162,407.161 133,518.406 3,263,780.850
JPM Global Income A (div) - USD (hedged) 3,061,799.152 155,115.619 310,658.118 2,906,256.653
JPM Global Income A (icdiv) - SGD (hedged) 386,163.622 643,320.093 61,246.063 968,237.652
JPM Global Income A (icdiv) - USD (hedged) 139,765.442 389,482.718 217,417.356 311,830.804
JPM Global Income A (irc) - AUD (hedged) 93,154,359.809 4,540,697.268 4,784,611.880 92,910,445.197
JPM Global Income A (irc) - CAD (hedged) 2,576,058.151 98,955.424 140,779.417 2,534,234.158
JPM Global Income A (irc) - RMB (hedged) 30,206,668.289 1,229,435.342 795,289.990 30,640,813.641
JPM Global Income A (irc) - SGD (hedged) 137,188,652.563 29,645,865.134 10,058,251.525 156,776,266.172
JPM Global Income A (irc) - USD (hedged) 71,358,578.473 17,412,220.645 11,149,256.437 77,621,542.681
JPM Global Income A (mth) - EUR 1,635,239.790 63,222.120 179,059.901 1,519,402.009
JPM Global Income A (mth) - GBP (hedged) 799,115.323 45,803.686 25,527.956 819,391.053
JPM Global Income A (mth) - SGD (hedged) 58,591,687.196 4,465,001.255 4,426,450.267 58,630,238.184
JPM Global Income A (mth) - USD (hedged) 11,481,368.157 987,917.484 1,059,578.773 11,409,706.868
JPM Global Income C (acc) - EUR 2,282,834.327 226,795.501 568,250.172 1,941,379.656
JPM Global Income C (acc) - USD (hedged) 1,376,137.333 15,379.549 139,728.088 1,251,788.794
JPM Global Income C (dist) - EUR 317,457.466 408,118.590 73,190.473 652,385.583
JPM Global Income C (dist) - GBP (hedged) 65,304.165 5,215.971 2,449.999 68,070.137
JPM Global Income C (dist) - USD (hedged) 55,834.544 1,176.021 4,821.946 52,188.619
JPM Global Income C (div) - CHF (hedged) 51,135.164 1,720.000 13,585.417 39,269.747
JPM Global Income C (div) - EUR 1,467,382.984 211,021.733 322,311.475 1,356,093.242
JPM Global Income C (div) - USD (hedged) 1,267,261.003 14,148.153 541,091.594 740,317.562
JPM Global Income C (irc) - AUD (hedged) 2,862,523.258 10,648.545 142,719.837 2,730,451.966
JPM Global Income C (irc) - RMB (hedged) 11,986,752.358 - - 11,986,752.358
JPM Global Income C (mth) - GBP (hedged) 25,945.025 98.825 - 26,043.850
JPM Global Income C (mth) - SGD (hedged) 5,698,305.260 103,760.927 4,432,359.572 1,369,706.615
JPM Global Income C (mth) - USD (hedged) 974,663.100 39,660.347 320,413.232 693,910.215
JPM Global Income D (acc) - EUR 6,156,914.838 291,802.088 617,304.213 5,831,412.713
JPM Global Income D (acc) - USD (hedged) 458,817.342 11,508.343 29,061.240 441,264.445
JPM Global Income D (div) - EUR 22,390,297.842 789,269.666 1,819,617.228 21,359,950.280
JPM Global Income D (div) - USD (hedged) 335,914.274 12,888.094 23,950.007 324,852.361
JPM Global Income D (mth) - EUR 197,306.397 10,180.283 20,598.083 186,888.597
JPM Global Income D (mth) - USD (hedged) 300,363.871 10,183.505 15,126.598 295,420.778
JPM Global Income F (acc) - USD (hedged) 325,428.638 116,908.357 66,649.981 375,687.014
JPM Global Income F (icdiv) - USD (hedged) 20.000 460,117.285 21,256.071 438,881.214
JPM Global Income F (irc) - AUD (hedged) 7,553,993.931 3,049,033.846 1,559,573.333 9,043,454.444
JPM Global Income F (irc) - USD (hedged) 20,866,544.502 15,901,285.944 7,690,228.209 29,077,602.237
JPM Global Income F (mth) - USD (hedged) 1,519,998.964 694,408.100 405,748.884 1,808,658.180
JPM Global Income I (acc) - EUR 584,121.406 32,278.273 405,542.015 210,857.664
JPM Global Income I (acc) - USD (hedged) 36,565.406 6,923.773 19,462.029 24,027.150
JPM Global Income | (div) - EUR 31,564.098 8,592.239 10,461.137 29,695.200
JPM Global Income | (mth) - JPY (hedged) 21,035,523.320 111,310.514 497,814.683 20,649,019.151
JPM Global Income I (mth) - USD (hedged) 3,574,575.146 363,187.803 226,183.704 3,711,579.245
JPM Global Income 12 (acc) - EUR 2,082,395.848 518,471.736 429,063.328 2,171,804.256
JPM Global Income T (div) - EUR 581,661.309 43,728.618 200,569.957 424,819.970
JPM Global Income V (acc) - EUR (hedged to BRL) 358,920.441 - 132,252.321 226,668.120
JPM Global Income X (div) - EUR 1,431,983.000 2,505.000 81,088.000 1,353,400.000

JPMorgan Investment Funds - Global Income Conservative Fund
JPM Global Income Conservative A (acc) - EUR 1,240,301.712 57,674.087 321,642.678 976,333.121
JPM Global Income Conservative A (acc) - USD (hedged) 50,649.580 2,676.977 14,162.283 39,164.274
JPM Global Income Conservative A (dist) - EUR 250,467.899 14,241.123 8,543.543 256,165.479
JPM Global Income Conservative A (dist) - USD (hedged) 66,257.822 13,817.569 56,785.364 23,290.027
JPM Global Income Conservative A (div) - EUR 9,743,219.181 373,118.447 1,185,480.732 8,930,856.896
JPM Global Income Conservative C (acc) - EUR 362,321.552 15,922.906 119,714.506 258,529.952
JPM Global Income Conservative C (dist) - EUR 12,106.002 - 0.002 12,106.000
JPM Global Income Conservative C (dist) - USD (hedged) 750.396 0.489 0.002 750.883
JPM Global Income Conservative D (acc) - EUR 1,368,391.499 40,987.134 214,583.244 1,194,795.389
JPM Global Income Conservative D (div) - EUR 8,146,593.997 205,459.026 939,105.176 7,412,947.847
JPM Global Income Conservative D (mth) - EUR 466,565.117 12,698.915 51,206.890 428,057.142
JPM Global Income Conservative 12 (acc) - EUR 67,253.518 3,779.449 9,950.212 61,082.755
JPM Global Income Conservative T (acc) - EUR 285,916.211 19,883.858 23,275.944 282,524.125
JPM Global Income Conservative X (acc) - EUR 642,948.324 12,419.540 26,592.618 628,775.246

19



JPMorgan Investment Funds
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For the Period from 1 January 2023 to 30 June 2023

Shares Outstanding

Shares Outstanding

at the Beginning Shares Shares at the End
of the Period Subscribed Redeemed of the Period

JPMorgan Investment Funds - Global Income Sustainable Fund
JPM Global Income Sustainable A (acc) - CHF (hedged) 1,848.786 - - 1,848.786
JPM Global Income Sustainable A (acc) - EUR 429,943.859 1,702.977 222,674.918 208,971.918
JPM Global Income Sustainable A (acc) - SEK (hedged) 1,705.586 - - 1,705.586
JPM Global Income Sustainable A (acc) - USD (hedged) 12,289.924 953.166 9,999.000 3,244.090
JPM Global Income Sustainable A (dist) - EUR 12,755.028 698.152 5,548.164 7,905.016
JPM Global Income Sustainable A (div) - CHF (hedged) 10.875 770.000 - 780.875
JPM Global Income Sustainable A (div) - EUR 203,254.379 33,599.601 6,696.204 230,157.776
JPM Global Income Sustainable A (div) - USD (hedged) 3,774.781 2,321.252 - 6,096.033
JPM Global Income Sustainable A (mth) - SGD (hedged) 63,058.606 3,153.197 26,857.432 39,354.371
JPM Global Income Sustainable A (mth) - USD (hedged) 10.000 2,364.556 - 2,374.556
JPM Global Income Sustainable C (acc) - CHF (hedged) 10.875 - - 10.875
JPM Global Income Sustainable C (acc) - EUR 395.000 - - 395.000
JPM Global Income Sustainable C (acc) - GBP (hedged) 1,500.000 1,774.948 10.488 3,264.460
JPM Global Income Sustainable C (acc) - SEK (hedged) 10.033 - - 10.033
JPM Global Income Sustainable C (acc) - USD (hedged) 48.072 38,760.490 30,509.509 8,299.053
JPM Global Income Sustainable C (dist) - EUR 3,253.912 391.962 767.355 2,878.519
JPM Global Income Sustainable C (dist) - GBP (hedged) 10.266 3.092 2.666 10.692
JPM Global Income Sustainable C (div) - CHF (hedged) 10.875 - - 10.875
JPM Global Income Sustainable C (div) - EUR 91,049.223 36,099.070 2,731.955 124,416.338
JPM Global Income Sustainable C (div) - USD (hedged) 10.000 - - 10.000
JPM Global Income Sustainable D (acc) - EUR 29,610.363 3,648.799 3,232.687 30,026.475
JPM Global Income Sustainable D (div) - EUR 29,943.818 6,183.767 1,416.902 34,710.683
JPM Global Income Sustainable I (acc) - EUR 9,385.328 1,145.114 892.944 9,637.498
JPM Global Income Sustainable | (div) - EUR 10.000 - - 10.000
JPM Global Income Sustainable 12 (acc) - EUR 317.145 152.478 - 469.623
JPM Global Income Sustainable T (acc) - EUR 651,620.828 27,983.540 32,132.405 647,471.963
JPMorgan Investment Funds - Global Macro Fund
JPM Global Macro A (acc) - CHF (hedged) 5,480.000 - - 5,480.000
JPM Global Macro A (acc) - EUR (hedged) 1,251,233.028 18,696.810 156,226.031 1,113,703.807
JPM Global Macro A (acc) - SGD (hedged)* 28,146.949 - 28,146.949 -
JPM Global Macro A (acc) - USD 949,714.662 21,959.116 153,982.855 817,690.923
JPM Global Macro A (dist) - EUR (hedged) 209,066.729 2,242.682 27,874.281 183,435.130
JPM Global Macro A (dist) - USD 39,087.632 1,808.487 1,231.594 39,664.525
JPM Global Macro C (acc) - EUR (hedged) 568,358.856 81,090.249 187,743.093 461,706.012
JPM Global Macro C (acc) - USD 666,830.706 56,655.829 168,572.305 554,914.230
JPM Global Macro C (dist) - EUR (hedged) 32,598.000 - 54.000 32,544.000
JPM Global Macro C (dist) - GBP (hedged) 16,225.824 - - 16,225.824
JPM Global Macro C (dist) - USD 70,880.113 6,441.481 6,124.808 71,196.786
JPM Global Macro D (acc) - EUR (hedged) 833,555.199 50,871.980 95,361.087 789,066.092
JPM Global Macro D (acc) - USD 253,962.214 17,448.924 52,868.837 218,542.301
JPM Global Macro D (dist) - USD 9,329.396 0.488 1,484.448 7,845.436
JPM Global Macro I (acc) - EUR 335,673.177 5,557.357 337,481.920 3,748.614
JPM Global Macro | (acc) - EUR (hedged) 560,871.723 394,101.096 98,213.871 856,758.948
JPM Global Macro I (acc) - JPY (hedged) 99,827.980 - 158.454 99,669.526
JPM Global Macro | (acc) - SEK (hedged) 38,150.005 - 27,112.471 11,037.534
JPM Global Macro I (acc) - USD 500,400.320 - - 500,400.320
JPM Global Macro X (acc) - EUR (hedged) 392.980 33.147 196.510 229.617
JPM Global Macro X (acc) - USD 15.576 44.305 15.576 44.305
JPMorgan Investment Funds - Global Macro Opportunities Fund
JPM Global Macro Opportunities A (acc) - AUD (hedged) 846,339.869 72,635.494 197,717.432 721,257.931
JPM Global Macro Opportunities A (acc) - CHF (hedged) 124,511.801 7,943.434 32,390.304 100,064.931
JPM Global Macro Opportunities A (acc) CZK (hedged) 711,714.209 - 34,627.680 677,086.529
JPM Global Macro Opportunities A (acc) - EUR 3,959,210.343 108,986.672 668,488.411 3,399,708.604
JPM Global Macro Opportunities A (acc) HUF (hedged) 73,667.569 696.110 15,878.304 58,485.375
JPM Global Macro Opportunities A (acc) RMB (hedged) 544,068.461 - 99,206.349 444,862.112
JPM Global Macro Opportunities A (acc) - SEK (hedged) 6,069.567 3,297.976 5,050.856 4,316.687
JPM Global Macro Opportunities A (acc) SGD (hedged) 1,634,588.272 3,159,368.639 947,097.222 3,846,859.689
JPM Global Macro Opportunities A (acc) - USD (hedged) 1,519,871.474 123,849.328 288,552.778 1,355,168.024
JPM Global Macro Opportunities A (dist) - EUR 1,815,838.642 29,795.271 203,025.086 1,642,608.827
JPM Global Macro Opportunities A (dist) - GBP (hedged) 10,372.784 46.876 721.470 9,698.190
JPM Global Macro Opportunities C (acc) - CHF (hedged) 70,688.228 17,302.079 16,365.227 71,625.080
JPM Global Macro Opportunities C (acc) - EUR 4,249,430.078 330,211.775 995,496.749 3,584,145.104
JPM Global Macro Opportunities C (acc) - USD (hedged) 1,507,295.509 653,586.066 749,859.062 1,411,022.513
JPM Global Macro Opportunities C (dist) - EUR 671,895.563 20,649.195 297,055.518 395,489.240
JPM Global Macro Opportunities C (dist) - GBP (hedged) 2,522,989.100 162,528.165 277,704.806 2,407,812.459
JPM Global Macro Opportunities C (dist) - USD (hedged) 392,443.374 35,524.652 52,199.322 375,768.704
JPM Global Macro Opportunities D (acc) - EUR 3,800,621.254 122,323.584 590,768.236 3,332,176.602
JPM Global Macro Opportunities D (acc) - HUF (hedged) 65,161.100 2,742.813 26,984.977 40,918.936
JPM Global Macro Opportunities D (acc) - PLN (hedged) 673.652 - 5.031 668.621
JPM Global Macro Opportunities D (acc) - USD (hedged) 16,979.811 1,246.843 3,137.355 15,089.299
JPM Global Macro Opportunities | (acc) - EUR 4,372,427.641 546,311.210 846,147.308 4,072,591.543
JPM Global Macro Opportunities I (acc) - JPY (hedged) 2,580,089.874 168,727.195 312,651.651 2,436,165.418
JPM Global Macro Opportunities | (acc) - SEK (hedged)* 56,996.983 442.421 57,439.404 -
JPM Global Macro Opportunities | (acc) - USD (hedged) 459,910.189 15,907.103 102,338.812 373,478.480
JPM Global Macro Opportunities T (acc) - EUR 452,776.777 34,621.667 60,211.048 427,187.396
JPM Global Macro Opportunities V (acc) - EUR (hedged to BRL) 421,734.902 - 102,284.453 319,450.449
JPM Global Macro Opportunities X (acc) - EUR 585,364.963 45,152.489 73,671.716 556,845.736
JPM Global Macro Opportunities X (acc) - USD (hedged) 322,210.442 5,316.259 11,245.488 316,281.213

* Share Class inactive as at the end of the period.
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JPMorgan Investment Funds - Global Macro Sustainable Fund
JPM Global Macro Sustainable A (acc) - EUR 547,370.863 20,122.760 213,929.639 353,563.984
JPM Global Macro Sustainable A (acc) - SEK (hedged) 57,106.058 16,378.103 21,832.839 51,651.322
JPM Global Macro Sustainable C (acc) - CHF (hedged) 76,793.504 8,826.609 2,822.703 82,797.410
JPM Global Macro Sustainable C (acc) - EUR 407,454.956 385,317.718 223,593.227 569,179.447
JPM Global Macro Sustainable C (acc) - GBP (hedged) 236,922.804 31,911.793 77,251.506 191,583.091
JPM Global Macro Sustainable C (acc) - NOK (hedged) 74,582.206 209,717.727 9,604.099 274,695.834
JPM Global Macro Sustainable C (acc) - USD (hedged) 16,459.101 - - 16,459.101
JPM Global Macro Sustainable C (dist) - GBP (hedged) 214,914.587 43,426.780 172,386.200 85,955.167
JPM Global Macro Sustainable D (acc) - EUR 184,363.417 72,091.924 15,918.080 240,537.261
JPM Global Macro Sustainable I (acc) - EUR 2,455,270.021 34,852.600 337,871.514 2,152,251.107
JPM Global Macro Sustainable | (acc) - SEK (hedged) 6,086,688.997 395,729.077 304,657.441 6,177,760.633
JPM Global Macro Sustainable I (acc) - USD (hedged) 23,406.174 9,284.262 11,804.041 20,886.395
JPM Global Macro Sustainable I (dist) - CHF (hedged) 9,758.438 427.119 3,704.120 6,481.437
JPM Global Macro Sustainable | (dist) - GBP (hedged) 230,578.330 6,970.359 132,992.135 104,556.554
JPM Global Macro Sustainable X (acc) - EUR 20,519.000 279.961 - 20,798.961
JPM Global Macro Sustainable X (dist) - AUD (hedged) 2,743,261.724 66,854.636 10,980.352 2,799,136.008
JPMorgan Investment Funds - Global Convertibles Conservative Fund
JPM Global Convertibles Conservative A (acc) - EUR (hedged) 51,939.300 16,563.448 16,334.262 52,168.486
JPM Global Convertibles Conservative A (acc) - SGD (hedged) 32,341.248 2,201.826 1,132.000 33,411.074
JPM Global Convertibles Conservative A (acc) - USD 280,972.497 1,869.006 26,060.386 256,781.117
JPM Global Convertibles Conservative A (dist) - USD 957.400 - 407.800 549.600
JPM Global Convertibles Conservative A (div) - EUR (hedged) 1,405.262 - 87.243 1,318.019
JPM Global Convertibles Conservative A (mth) - USD 8,225.543 74.062 3,593.673 4,705.932
JPM Global Convertibles Conservative C (acc) - EUR (hedged) 14,731.143 23,100.000 7,338.674 30,492.469
JPM Global Convertibles Conservative C (acc) - SEK (hedged) 1,349.479 - 795.889 553.590
JPM Global Convertibles Conservative C (acc) - USD 159,589.488 3,947.212 36,939.215 126,597.485
JPM Global Convertibles Conservative C (div) - EUR (hedged) 59,910.289 - 2,374.000 57,536.289
JPM Global Convertibles Conservative C (mth) - USD 3,366.619 17.194 2,369.420 1,014.393
JPM Global Convertibles Conservative D (acc) - EUR (hedged) 7,933.887 580.256 663.517 7,850.626
JPM Global Convertibles Conservative D (acc) - USD 85,960.806 2,380.284 4,011.034 84,330.056
JPM Global Convertibles Conservative D (div) - EUR (hedged) 26,250.724 3,315.183 1,383.515 28,182.392
JPM Global Convertibles Conservative D (mth) - USD 3,846.852 82.430 48.052 3,881.230
JPM Global Convertibles Conservative I (acc) - EUR (hedged) 7,228.879 - 142.925 7,085.954
JPM Global Convertibles Conservative | (acc) - USD 85,454.903 8,763.902 64,708.798 29,510.007
JPM Global Convertibles Conservative S2 (acc) - EUR (hedged)* 621.083 - 621.083 -
JPM Global Convertibles Conservative X (acc) - USD 98,839.114 16.086 4,080.719 94,774.481

* Share Class inactive as at the end of the period.
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JPMorgan Investment Funds
Statement of Changes in the Number of Shares (continued)
For the Period from 1 January 2023 to 30 June 2023

Shares Outstanding

Shares Outstanding

at the Beginning Shares Shares at the End
of the Period Subscribed Redeemed of the Period
JPMorgan Investment Funds - Global High Yield Bond Fund
JPM Global High Yield Bond A (acc) - AUD (hedged) 1,119,255.842 53,810.519 135,142.504 1,037,923.857
JPM Global High Yield Bond A (acc) - CHF (hedged) 25,347.367 549.307 4,230.722 21,665.952
JPM Global High Yield Bond A (acc) - EUR (hedged) 236,151.659 22,457.187 24,836.242 233,772.604
JPM Global High Yield Bond A (acc) - HUF (hedged) 23,427.586 18,645.017 3,782.931 38,289.672
JPM Global High Yield Bond A (acc) - USD 1,366,737.974 624,198.756 727,773.788 1,263,162.942
JPM Global High Yield Bond A (dist) - EUR (hedged) 406,385.295 23,868.223 46,975.708 383,277.810
JPM Global High Yield Bond A (dist) - USD 134,144.543 6,934.103 15,875.831 125,202.815
JPM Global High Yield Bond A (icdiv) - USD 1,022,313.667 372,151.598 301,404.281 1,093,060.984
JPM Global High Yield Bond A (irc) - AUD (hedged) 30,728,342.366 951,789.028 2,363,197.715 29,316,933.679
JPM Global High Yield Bond A (irc) - CAD (hedged) 1,092,838.320 149,521.097 171,678.679 1,070,680.738
JPM Global High Yield Bond A (irc) - NZD (hedged) 315,703.430 6,283.683 34,644.140 287,342.973
JPM Global High Yield Bond A (irc) - RMB (hedged) 780,112.988 1,003,552.123 1,273,995.025 509,670.086
JPM Global High Yield Bond A (mth) - HKD 71,260,948.591 2,064,774.144 8,488,411.894 64,837,310.841
JPM Global High Yield Bond A (mth) - SGD 842,644.166 23,435.356 50,267.896 815,811.626
JPM Global High Yield Bond A (mth) - USD 24,446,720.559 1,578,211.059 3,576,531.461 22,448,400.157
JPM Global High Yield Bond C (acc) - EUR (hedged) 277,119.554 8,035.552 99,943.767 185,211.339
JPM Global High Yield Bond C (acc) - PLN (hedged) 14,801.217 4,049.788 4,851.120 13,999.885
JPM Global High Yield Bond C (acc) - USD 1,330,317.813 124,008.283 303,713.214 1,150,612.882
JPM Global High Yield Bond C (dist) - EUR (hedged) 101,431.834 6,025.000 4,238.000 103,218.834
JPM Global High Yield Bond C (dist) - GBP (hedged) 7,719.153 23,774.744 19.175 31,474.722
JPM Global High Yield Bond C (dist) - USD 338,541.237 20,384.037 26,917.798 332,007.476
JPM Global High Yield Bond C (div) - EUR (hedged) 70,635.200 3,757.472 26,761.453 47,631.219
JPM Global High Yield Bond C (irc) - CAD (hedged) 1,636.048 - - 1,636.048
JPM Global High Yield Bond C (mth) - HKD 308,045.230 - - 308,045.230
JPM Global High Yield Bond C (mth) - USD 1,070,497.892 971.089 232,339.980 839,129.001
JPM Global High Yield Bond C2 (acc) - EUR (hedged) 10.000 - - 10.000
JPM Global High Yield Bond D (acc) - EUR (hedged) 283,587.676 56,559.071 31,503.397 308,643.350
JPM Global High Yield Bond D (acc) - PLN (hedged) 7,890.591 28,640.557 28,453.326 8,077.822
JPM Global High Yield Bond D (acc) - USD 67,060.639 12,788.838 31,223.428 48,626.049
JPM Global High Yield Bond D (div) - EUR (hedged) 2,933,189.267 118,261.404 425,763.164 2,625,687.507
JPM Global High Yield Bond D (mth) - EUR (hedged) 156,272.082 26,063.147 13,756.386 168,578.843
JPM Global High Yield Bond F (acc) - USD 286,594.813 30,244.979 57,310.321 259,529.471
JPM Global High Yield Bond F (irc) - AUD (hedged) 5,265,919.483 235,438.000 817,944.083 4,683,413.400
JPM Global High Yield Bond F (mth) - USD 4,721,575.477 332,940.614 981,451.628 4,073,064.463
JPM Global High Yield Bond | (acc) - CHF (hedged) 40,000.000 - - 40,000.000
JPM Global High Yield Bond I (acc) - EUR 2,495.647 3,721.554 330.258 5,886.943
JPM Global High Yield Bond | (acc) - EUR (hedged) 2,570,913.599 369,647.770 645,291.170 2,295,270.199
JPM Global High Yield Bond I (acc) - USD 1,228,784.743 670,740.218 572,481.910 1,327,043.051
JPM Global High Yield Bond I (dist) - EUR (hedged) 835,822.944 72,150.072 - 907,973.016
JPM Global High Yield Bond | (mth) - USD 4,827,489.141 77,963.824 545,076.964 4,360,376.001
JPM Global High Yield Bond 12 (acc) - EUR (hedged) 669,529.018 102,687.686 122,360.402 649,856.302
JPM Global High Yield Bond 12 (acc) - USD 154,507.997 705.119 70,098.741 85,114.375
JPM Global High Yield Bond 12 (dist) - EUR (hedged)" - 7,631.653 - 7,631.653
JPM Global High Yield Bond 12 (dist) - GBP (hedged)" - 10.000 - 10.000
JPM Global High Yield Bond 12 (dist) - USD 183,702.309 11,664.466 56,040.784 139,325.991
JPM Global High Yield Bond T (acc) - EUR (hedged) 503,688.676 30,446.416 43,154.058 490,981.034
JPM Global High Yield Bond X (acc) - EUR (hedged) 1,300,565.721 34,753.950 302,532.299 1,032,787.372
JPM Global High Yield Bond X (acc) - GBP (hedged) 376,332.999 - 6,500.000 369,832.999
JPM Global High Yield Bond X (acc) - USD 1,539,589.513 32,215.850 313,697.076 1,258,108.287
JPM Global High Yield Bond X (mth) - USD 1,923,551.961 - 19,258.000 1,904,293.961
JPMorgan Investment Funds - Income Opportunity Fund
JPM Income Opportunity A (perf) (acc) - CHF (hedged) 92,003.432 22,487.208 10,710.283 103,780.357
JPM Income Opportunity A (perf) (acc) - EUR (hedged) 913,798.915 104,947.019 197,130.217 821,615.717
JPM Income Opportunity A (perf) (acc) - SEK (hedged) 33,243.833 543.973 9,065.113 24,722.693
JPM Income Opportunity A (perf) (acc) - SGD (hedged) 2,512,635.125 118,457.181 117,197.217 2,513,895.089
JPM Income Opportunity A (perf) (acc) - USD 1,055,363.855 35,691.923 104,486.226 986,569.552
JPM Income Opportunity A (perf) (dist) - EUR (hedged) 169,587.873 651.794 34,032.055 136,207.612
JPM Income Opportunity A (perf) (dist) - GBP (hedged) 26,888.269 594.160 1,676.393 25,806.036
JPM Income Opportunity A (perf) (dist) - USD 2,574.536 550.000 566.000 2,558.536
JPM Income Opportunity A (perf) (fix) EUR 2.35 - EUR (hedged) 15,095.540 - 666.272 14,429.268
JPM Income Opportunity A (perf) (mth) - USD 230,782.447 55,171.517 81,271.084 204,682.880
JPM Income Opportunity C (perf) (acc) - CHF (hedged) 177,056.372 10,224.145 10,114.264 177,166.253
JPM Income Opportunity C (perf) (acc) - EUR (hedged) 991,540.052 105,265.715 322,592.206 774,213.561
JPM Income Opportunity C (perf) (acc) - SEK (hedged) 10,428.000 - 131.000 10,297.000
JPM Income Opportunity C (perf) (acc) - USD 1,227,825.255 334,847.965 279,641.739 1,283,031.481
JPM Income Opportunity C (perf) (dist) - EUR (hedged) 202,656.946 1,813.855 77,675.925 126,794.876
JPM Income Opportunity C (perf) (dist) - GBP (hedged) 821,268.955 117,929.908 120,125.584 819,073.279
JPM Income Opportunity C (perf) (dist) - USD 31,671.928 - 4,408.895 27,263.033
JPM Income Opportunity C (perf) (mth) - USD 82,389.774 5,009.238 14,417.018 72,981.994
JPM Income Opportunity D (perf) (acc) - EUR (hedged) 461,545.814 11,487.109 70,797.090 402,235.833
JPM Income Opportunity D (perf) (acc) - USD 63,093.807 3,601.831 14,332.462 52,363.176
JPM Income Opportunity D (perf) (dist) - EUR (hedged) 3,356.186 1.001 1,014.859 2,342.328
JPM Income Opportunity D (perf) (fix) EUR 2.15 - EUR (hedged) 113,940.609 - 3,409.044 110,531.565
JPM Income Opportunity | (perf) (acc) - EUR (hedged) 2,294,303.807 1,016,433.407 953,718.020 2,357,019.194
JPM Income Opportunity | (perf) (acc) - JPY (hedged) 2,136.778 - - 2,136.778
JPM Income Opportunity | (perf) (acc) - USD 237,133.568 3,840.001 35,979.738 204,993.831
JPM Income Opportunity | (perf) (dist) - EUR 550.000 - 100.000 450.000
JPM Income Opportunity | (perf) (dist) - EUR (hedged) 826,012.436 51,732.345 136,621.801 741,122.980
JPM Income Opportunity | (perf) (dist) - GBP (hedged) 1,433.111 1.181 - 1,434.292
JPM Income Opportunity X (perf) (acc) - USD 16.606 283.096 10.276 289.426

"~ Share Class reactivated during the period.
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JPMorgan Investment Funds
Statement of Changes in the Number of Shares (continued)
For the Period from 1 January 2023 to 30 June 2023

Shares Outstanding

Shares Outstanding

at the Beginning Shares Shares at the End
of the Period Subscribed Redeemed of the Period

JPMorgan Investment Funds - US Bond Fund
JPM US Bond A (acc) - EUR (hedged) 12,494.944 2,877.826 2,017.744 13,355.026
JPM US Bond A (acc) - USD 175,514.749 15,354.490 16,669.576 174,199.663
JPM US Bond A (dist) - USD 9,667.946 1,594.747 819.001 10,443.692
JPM US Bond C (acc) - USD 160,181.197 4,723.799 19,265.996 145,639.000
JPM US Bond D (acc) - EUR (hedged) 78,749.429 9,753.866 10,648.370 77,854.925
JPM US Bond D (acc) - USD 180,547.730 27,125.174 40,202.559 167,470.345
JPM US Bond I (acc) - USD 209,812.649 181,943.684 90,751.012 301,005.321
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JPMorgan Investment Funds
Statistical Information

Net Asset Value per Share in Share Class Currency

NAV per share as at NAV per share as at NAV per share as at
30 June 2023 31 December 2022 31 December 2021

JPMorgan Investment Funds - Europe Select Equity Fund
JPM Europe Select Equity A (acc) - CZK 1,294.27 1,159.58 1,380.66
JPM Europe Select Equity A (acc) - EUR 1,896.04 1,669.91 1,924.38
JPM Europe Select Equity A (acc) - USD 213.14 183.81 224.70
JPM Europe Select Equity A (dist) - EUR 110.87 98.88 115.00
JPM Europe Select Equity A (dist) - GBP 128.14 117.71 129.77
JPM Europe Select Equity C (acc) - EUR 210.78 184.72 210.76
JPM Europe Select Equity C (acc) - USD 181.23 155.47 188.10
JPM Europe Select Equity C (dist) - EUR 155.31 137.81 160.43
JPM Europe Select Equity C (dist) - GBP* - 149.21 164.65
JPM Europe Select Equity D (acc) - EUR 158.46 140.16 162.91
JPM Europe Select Equity D (acc) - USD 189.59 164.14 202.30
JPM Europe Select Equity | (acc) - EUR 277.81 243.41 277.62
JPM Europe Select Equity | (acc) - USD* 102.75 - -
JPM Europe Select Equity I (acc) - USD (hedged) 228.11 198.26 218.61
JPM Europe Select Equity | (dist) - EUR 168.96 151.55 176.46
JPM Europe Select Equity 12 (acc) - EUR 143.57 125.73 143.26
JPM Europe Select Equity 12 (acc) - USD 132.80 113.84 137.54
JPM Europe Select Equity X (acc) - EUR 312.15 272.82 309.57
JPM Europe Select Equity X (acc) - USD (hedged) 216.91 188.04 206.31
Total net assets in EUR 1,351,786,972 1,385,694,896 1,571,944,822
JPMorgan Investment Funds - Europe Strategic Dividend Fund
JPM Europe Strategic Dividend A (acc) - EUR 244.50 226.15 247.81
JPM Europe Strategic Dividend A (acc) - HUF (hedged) 50,429.37 43,963.41 44,299.45
JPM Europe Strategic Dividend A (acc) - USD (hedged) 193.23 177.36 187.55
JPM Europe Strategic Dividend A (dist) - EUR 121.12 115.14 129.59
JPM Europe Strategic Dividend A (div) - EUR 122.99 116.66 133.95
JPM Europe Strategic Dividend A (mth) - EUR 79.65 75.49 86.78
JPM Europe Strategic Dividend A (mth) - RMB (hedged) 11.79 11.24 12.46
JPM Europe Strategic Dividend A (mth) - SGD (hedged) 9.69 9.16 10.23
JPM Europe Strategic Dividend A (mth) - USD (hedged) 140.53 132.06 146.33
JPM Europe Strategic Dividend C (acc) - EUR 185.12 170.47 185.16
JPM Europe Strategic Dividend C (acc) - USD (hedged) 169.27 154.65 162.06
JPM Europe Strategic Dividend C (dist) - EUR 144.00 137.60 153.69
JPM Europe Strategic Dividend C (dist) - EUR (hedged) 110.00 105.31 117.76
JPM Europe Strategic Dividend C (dist) - GBP 115.58 113.53 121.47
JPM Europe Strategic Dividend C (div) - EUR 127.21 120.11 136.67
JPM Europe Strategic Dividend C (mth) - SGD (hedged) 10.36 9.75 10.78
JPM Europe Strategic Dividend C (mth) - USD (hedged) 154.70 144.72 158.94
JPM Europe Strategic Dividend D (acc) - EUR 181.68 168.72 186.41
JPM Europe Strategic Dividend D (div) - EUR 112.83 107.42 124.25
JPM Europe Strategic Dividend D (mth) - EUR (hedged) 86.62 82.74 95.15
JPM Europe Strategic Dividend D (mth) - USD (hedged) 91.67 86.49 96.65
JPM Europe Strategic Dividend F (mth) - USD (hedged) 102.43 96.77 108.40
JPM Europe Strategic Dividend | (acc) - EUR 213.89 196.92 213.81
JPM Europe Strategic Dividend | (dist) - EUR 122.66 117.28 132.03
JPM Europe Strategic Dividend 12 (acc) - EUR 121.00 111.32 120.69
JPM Europe Strategic Dividend X (acc) - EUR 204.21 187.39 202.12
Total net assets in EUR 517,768,988 547,077,886 798,266,974
JPMorgan Investment Funds - Global Core Equity Fund (1)
JPM Global Core Equity C (acc) - AUD (hedged) 10.15 -
JPM Global Core Equity C (acc) - EUR 100.72 -
JPM Global Core Equity C (acc) - SGD (hedged) 10.15 -
JPM Global Core Equity C (acc) - USD 101.42 -
JPM Global Core Equity C (dist) - USD 101.42 -
JPM Global Core Equity C2 (acc) - CHF (hedged) 101.30 -
JPM Global Core Equity C2 (acc) - EUR 100.72 -
JPM Global Core Equity C2 (acc) - EUR (hedged) 101.30 -
JPM Global Core Equity C2 (acc) - USD 101.42 -
JPM Global Core Equity C2 (dist) - EUR 100.72 -
JPM Global Core Equity C2 (dist) - EUR (hedged) 101.30 -
JPM Global Core Equity C2 (dist) - GBP 101.27 -
JPM Global Core Equity C2 (dist) - USD 101.42 -
JPM Global Core Equity S1 (acc) - EUR 100.74 -
JPM Global Core Equity S1 (acc) - USD 101.44 -
JPM Global Core Equity S1 (dist) - EUR 100.74 -
JPM Global Core Equity S1 (dist) - EUR (hedged) 101.31 -
JPM Global Core Equity S1 (dist) - GBP 101.28 -
JPM Global Core Equity S1 (dist) - USD 101.44 - -
Total net assets in USD 51,139,628 - -

(1) This Sub-Fund was launched on 14 June 2023.
* Share Class inactive as at the end of the period.
"~ Share Class reactivated during the period.
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JPMorgan Investment Funds
Statistical Information (continued)

Net Asset Value per Share in Share Class Currency

NAV per share as at

NAV per share as at

NAV per share as at

30 June 2023 31 December 2022 31 December 2021
JPMorgan Investment Funds - Global Dividend Fund
JPM Global Dividend A (acc) - EUR 239.92 225.76 234.25
JPM Global Dividend A (acc) - EUR (hedged) 141.80 131.69 144.74
JPM Global Dividend A (acc) - USD 206.57 190.26 209.52
JPM Global Dividend A (dist) - EUR (hedged) 220.03 205.33 226.11
JPM Global Dividend A (dist) - USD 226.60 209.86 232.36
JPM Global Dividend A (div) - EUR 167.76 160.24 170.92
JPM Global Dividend A (div) - EUR (hedged) 130.87 123.42 139.48
JPM Global Dividend A (div) - USD 186.43 174.37 197.47
JPM Global Dividend A (mth) - SGD 15.41 14.26 16.26
JPM Global Dividend A (mth) - USD 163.33 152.66 172.98
JPM Global Dividend A (mth) - USD (hedged) 163.64 152.02 167.03
JPM Global Dividend C (acc) - EUR 387.24 362.69 372.75
JPM Global Dividend C (acc) - USD 205.32 188.23 205.31
JPM Global Dividend C (dist) - EUR 191.38 181.85 189.55
JPM Global Dividend C (dist) - EUR (hedged) 137.45 128.27 142.31
JPM Global Dividend C (div) - EUR 106.25 101.02 -
JPM Global Dividend D (acc) - EUR+ 101.30 - -
JPM Global Dividend D (acc) - EUR (hedged) 126.22 117.65 130.25
JPM Global Dividend D (acc) - USD 183.74 169.88 188.51
JPM Global Dividend D (div) - EUR (hedged) 120.06 113.60 129.27
JPM Global Dividend D (mth) - EUR (hedged) 130.90 123.86 141.08
JPM Global Dividend F (mth) - USD (hedged) 137.10 127.98 141.99
JPM Global Dividend I (acc) - EUR 151.42 141.79 145.66
JPM Global Dividend I (acc) - EUR (hedged) 144.66 133.69 145.45
JPM Global Dividend I (div) - USD 129.25 120.26 134.79
JPM Global Dividend T (acc) - EUR (hedged) 179.63 167.44 185.34
JPM Global Dividend X (acc) - USD 235.27 214.99 232.98
Total net assets in USD 2,765,571,915 2,323,550,715 731,820,186
JPMorgan Investment Funds - Global Select Equity Fund
JPM Global Select Equity A (acc) - CZK 1,667.76 1,503.87 1,731.45
JPM Global Select Equity A (acc) - EUR 196.79 174.47 194.99
JPM Global Select Equity A (acc) - EUR (hedged) 100.06 87.59 -
JPM Global Select Equity A (acc) - SGD 16.02 13.77 16.45
JPM Global Select Equity A (acc) - USD 433.98 376.60 446.63
JPM Global Select Equity A (dist) - USD 284.20 246.73 292.83
JPM Global Select Equity C (acc) - EUR 273.38 241.13 266.69
JPM Global Select Equity C (acc) - USD 495.76 428.01 502.38
JPM Global Select Equity C (dist) - USD 159.13 138.62 163.58
JPM Global Select Equity D (acc) - EUR 115.27 102.62 115.62
JPM Global Select Equity D (acc) - USD 373.92 325.73 389.33
JPM Global Select Equity | (acc) - EUR+ 100.67 - -
JPM Global Select Equity I (acc) - USD 162.86 140.58 164.95
JPM Global Select Equity 12 (acc) - EUR 163.04 143.70 158.71
JPM Global Select Equity 12 (acc) - USD 167.22 144.27 169.12
JPM Global Select Equity X (acc) - EUR (hedged) 109.99 95.49 -
JPM Global Select Equity X (acc) - USD 515.93 444.20 518.55
JPM Global Select Equity X (dist) - USD+ 108.17 - -
Total net assets in USD 3,577,433,463 2,648,247,470 1,766,331,311
JPMorgan Investment Funds - Japan Sustainable Equity Fund
JPM Japan Sustainable Equity A (acc) - EUR 199.77 184.69 230.81
JPM Japan Sustainable Equity A (acc) - JPY 17,446.00 14,406.00 16,670.00
JPM Japan Sustainable Equity A (dist) - JPY 12,580.00 10,389.00 12,023.00
JPM Japan Sustainable Equity C (acc) - EUR (hedged) 119.26 96.72 111.08
JPM Japan Sustainable Equity C (acc) - JPY 22,437.00 18,448.00 21,167.00
JPM Japan Sustainable Equity C (acc) - USD (hedged) 231.72 185.58 208.76
JPM Japan Sustainable Equity D (acc) - JPY 19,441.00 16,113.00 18,786.00
JPM Japan Sustainable Equity | (acc) - EUR (hedged) 116.67 94.60 -
JPM Japan Sustainable Equity X (acc) - JPY 30,368.00 24,871.00 28,308.00
Total net assets in JPY 23,528,157,761 5,361,682,761 6,209,746,699

+ Share Class launched during the period
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JPMorgan Investment Funds
Statistical Information (continued)

Net Asset Value per Share in Share Class Currency

NAV per share as at

NAV per share as at

NAV per share as at

30 June 2023 31 December 2022 31 December 2021
JPMorgan Investment Funds - Japan Strategic Value Fund
JPM Japan Strategic Value A (acc) - EUR 130.33 119.73 126.66
JPM Japan Strategic Value A (acc) - EUR (hedged) 180.77 146.56 144.37
JPM Japan Strategic Value A (acc) - JPY 20,562.00 16,872.00 16,529.00
JPM Japan Strategic Value A (acc) - USD (hedged) 263.07 210.55 202.53
JPM Japan Strategic Value A (dist) - GBP 102.10 97.06 97.93
JPM Japan Strategic Value C (acc) - EUR (hedged) 181.13 146.24 142.83
JPM Japan Strategic Value C (acc) - JPY 40,236.00 32,875.00 31,931.00
JPM Japan Strategic Value C (acc) - USD (hedged) 189.06 150.67 143.71
JPM Japan Strategic Value D (acc) - EUR 115.92 106.89 113.93
JPM Japan Strategic Value D (acc) - EUR (hedged) 132.70 108.00 107.18
JPM Japan Strategic Value D (acc) - JPY 18,283.00 15,057.00 14,861.00
JPM Japan Strategic Value | (acc) - EUR (hedged) 161.86 130.66 127.56
JPM Japan Strategic Value | (acc) - USD+ 103.77 - -
JPM Japan Strategic Value 12 (acc) - EUR 104.83 95.81 103.88
JPM Japan Strategic Value 12 (acc) - EUR (hedged) 149.64 120.70 117.67
JPM Japan Strategic Value X (acc) - JPY 44,090.00 35,881.00 34,572.00
JPM Japan Strategic Value X (acc) - USD 185.55 165.48 182.59
JPM Japan Strategic Value X (acc) - USD (hedged) 195.57 155.24 146.89

Total net assets in JPY

JPMorgan Investment Funds - US Select Equity Fund

JPM US Select Equity A (acc) - AUD (hedged)
JPM US Select Equity A (acc) - EUR

JPM US Select Equity A (acc) - EUR (hedged)
JPM US Select Equity A (acc) - USD

JPM US Select Equity A (dist) - GBP

JPM US Select Equity A (dist) - USD

JPM US Select Equity C (acc) - EUR

JPM US Select Equity C (acc) - EUR (hedged)
JPM US Select Equity C (acc) - USD

JPM US Select Equity C (dist) - GBP

JPM US Select Equity C (dist) - USD

JPM US Select Equity D (acc) - EUR

JPM US Select Equity D (acc) - EUR (hedged)
JPM US Select Equity D (acc) - USD

JPM US Select Equity I (acc) - EUR

JPM US Select Equity | (acc) - EUR (hedged)

JPM US Select Equity | (acc) - USD

JPM US Select Equity I (dist) - USD

JPM US Select Equity 12 (acc) - EUR

JPM US Select Equity 12 (acc) - EUR (hedged)
JPM US Select Equity 12 (acc) - USD

JPM US Select Equity X (acc) - USD

Total net assets in USD

JPMorgan Investment Funds - Global Balanced Fund

JPM Global Balanced A (acc) - EUR

JPM Global Balanced A (acc) - USD (hedged)
JPM Global Balanced A (dist) - EUR

JPM Global Balanced A (dist) - USD (hedged)
JPM Global Balanced A (mth) - USD (hedged)
JPM Global Balanced C (acc) - EUR

JPM Global Balanced C (acc) - USD (hedged)
JPM Global Balanced C (dist) - EUR

JPM Global Balanced C (dist) - USD (hedged)
JPM Global Balanced C (mth) - USD (hedged)
JPM Global Balanced D (acc) - EUR

JPM Global Balanced D (acc) - USD (hedged)
JPM Global Balanced D (mth) - USD (hedged)
JPM Global Balanced I (acc) - EUR

JPM Global Balanced I (acc) - USD (hedged)

JPM Global Balanced 12 (acc) - EUR

JPM Global Balanced T (acc) - EUR

JPM Global Balanced X (acc) - EUR

JPM Global Balanced X (acc) - USD (hedged)
Total net assets in EUR

+ Share Class launched during the period
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53,691,796,367

17.09
345.38
238.19
604.94
186.26
414.11
430.95
266.20

669.74
6,564,010,222

1,989.12
206.88
135.89
198.28
175.47
1,688.87
221.89
132.92
161.11
188.22
191.81
197.13
167.20
147.07
105.50
112.33
148.68
139.62
128.96
3,833,227,814

37,259,999,755

14.82
301.95
206.59
517.67
167.76
354.42
374.90
229.74
536.20
297.13
242.27
139.78
190.36
345.63
179.85
165.92
357.94

568.77
4,505,538,206

1,913.90
196.64
130.77
188.50
169.05
1,619.07
210.14
128.10
153.43
180.66
185.02
187.85
161.49
140.97
99.90
107.58
143.41
133.31
121.65
4,005,097,197

34,535,757,295

19.64
365.91
274.37
665.59
193.05
455.91
449.75
302.15
682.73
339.02
309.35
170.45
254.16
446.75
215.71
218.10
455.60
108.76
188.10
184.16
199.74
720.46
5,801,057,560

2,330.93
232.60
159.29
223.05
203.86
1,957.56
246.77
156.22
182.12
216.23
226.48
223.35
195.72
170.37
117.27
129.80
175.52
159.90
141.72
4,860,045,171



JPMorgan Investment Funds

Statistical Information (continued)

Net Asset Value per Share in Share Class Currency

NAV per share as at

NAV per share as at

NAV per share as at

30 June 2023 31 December 2022 31 December 2021
JPMorgan Investment Funds - Global Income Fund
JPM Global Income A (acc) - AUD (hedged) 13.21 12.94 14.93
JPM Global Income A (acc) - CHF (hedged) 149.89 148.72 174.00
JPM Global Income A (acc) - CZK (hedged) 1,158.18 1,116.94 1,232.16
JPM Global Income A (acc) - EUR 138.55 136.32 158.88
JPM Global Income A (acc) - SGD (hedged) 12.15 11.88 13.56
JPM Global Income A (acc) - USD (hedged) 204.21 198.42 225.17
JPM Global Income A (dist) - EUR 90.52 92.23 110.52
JPM Global Income A (dist) - GBP (hedged) 64.72 65.49 77.59
JPM Global Income A (div) - CHF (hedged) 90.43 92.59 114.49
JPM Global Income A (div) - EUR 112.76 113.70 138.22
JPM Global Income A (div) - SGD 11.47 11.29 14.87
JPM Global Income A (div) - SGD (hedged) 14.21 14.34 17.29
JPM Global Income A (div) - USD (hedged) 125.01 125.33 150.25
JPM Global Income A (icdiv) - SGD (hedged) 7.67 7.89 9.86
JPM Global Income A (icdiv) - USD (hedged) 77.71 79.35 98.62
JPM Global Income A (irc) - AUD (hedged) 8.89 9.03 11.16
JPM Global Income A (irc) - CAD (hedged) 7.07 7.19 8.84
JPM Global Income A (irc) - RMB (hedged) 7.11 7.23 8.90
JPM Global Income A (irc) - SGD (hedged) 7.96 8.10 9.95
JPM Global Income A (irc) - USD (hedged) 8.07 8.19 10.02
JPM Global Income A (mth) - EUR 75.85 76.46 93.05
JPM Global Income A (mth) - GBP (hedged) 55.52 55.95 68.16
JPM Global Income A (mth) - SGD (hedged) 13.77 13.91 16.76
JPM Global Income A (mth) - USD (hedged) 116.28 116.61 139.82
JPM Global Income C (acc) - EUR 151.76 148.84 172.36
JPM Global Income C (acc) - USD (hedged) 218.24 211.36 238.27
JPM Global Income C (dist) - EUR 88.32 88.28 105.55
JPM Global Income C (dist) - GBP (hedged) 81.94 83.18 98.17
JPM Global Income C (dist) - USD (hedged) 141.93 143.65 167.77
JPM Global Income C (div) - CHF (hedged) 80.60 82.23 100.97
JPM Global Income C (div) - EUR 98.29 98.80 119.33
JPM Global Income C (div) - USD (hedged) 128.46 128.36 152.89
JPM Global Income C (irc) - AUD (hedged) 7.85 7.95 9.76
JPM Global Income C (irc) - RMB (hedged) 8.02 8.13 9.93
JPM Global Income C (mth) - GBP (hedged) 63.27 63.53 76.86
JPM Global Income C (mth) - SGD (hedged) 9.09 9.15 10.95
JPM Global Income C (mth) - USD (hedged) 125.72 125.65 149.64
JPM Global Income D (acc) - EUR 133.14 131.23 153.49
JPM Global Income D (acc) - USD (hedged) 196.46 191.23 217.77
JPM Global Income D (div) - EUR 96.85 97.82 119.32
JPM Global Income D (div) - USD (hedged) 121.54 122.07 146.93
JPM Global Income D (mth) - EUR 76.75 77.52 94.74
JPM Global Income D (mth) - USD (hedged) 113.08 113.62 136.75
JPM Global Income F (acc) - USD (hedged) 121.70 118.87 136.31
JPM Global Income F (icdiv) - USD (hedged) 97.14 98.94 -
JPM Global Income F (irc) - AUD (hedged) 7.09 7.24 9.03
JPM Global Income F (irc) - USD (hedged) 7.72 7.88 9.73
JPM Global Income F (mth) - USD (hedged) 81.41 82.07 99.45
JPM Global Income | (acc) - EUR 119.73 117.41 135.94
JPM Global Income I (acc) - USD (hedged) 125.69 121.71 137.18
JPM Global Income | (div) - EUR 83.36 83.77 101.17
JPM Global Income I (mth) - JPY (hedged) 10,849.00 11,152.00 13,665.00
JPM Global Income I (mth) - USD (hedged) 87.98 87.92 104.67
JPM Global Income 12 (acc) - EUR 105.14 103.05 119.17
JPM Global Income T (div) - EUR 80.06 80.88 98.70
JPM Global Income V (acc) - EUR (hedged to BRL) 165.51 144.42 133.40
JPM Global Income X (div) - EUR 103.94 104.13 124.96

Total net assets in EUR

JPMorgan Investment Funds - Global Income Conservative Fund
JPM Global Income Conservative A (acc) - EUR

JPM Global Income Conservative A (acc) - USD (hedged)
JPM Global Income Conservative A (dist) - EUR

JPM Global Income Conservative A (dist) - USD (hedged)
JPM Global Income Conservative A (div) - EUR

JPM Global Income Conservative C (acc) - EUR

JPM Global Income Conservative C (dist) - EUR

JPM Global Income Conservative C (dist) - USD (hedged)
JPM Global Income Conservative D (acc) - EUR

JPM Global Income Conservative D (div) - EUR

JPM Global Income Conservative D (mth) - EUR

JPM Global Income Conservative 12 (acc) - EUR

JPM Global Income Conservative T (acc) - EUR

JPM Global Income Conservative X (acc) - EUR

Total net assets in EUR
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18,236,669,560

98.05
112.72
86.48
98.94
77.12
102.86
89.70
93.85
95.86
76.36
75.88
101.49
92.74
96.92
1,646,960,427

19,184,166,261

97.24
110.40
88.17
99.13
78.29
101.66
91.90
95.90
95.24
77.64
77.14
100.23
92.14
95.48
1,848,152,857

24,330,344,889

113.24
125.04
104.68
114.69
94.62
117.56
109.21
110.67
111.29
94.17
93.64
115.75
107.67
109.69
2,608,547,071



JPMorgan Investment Funds
Statistical Information (continued)

Net Asset Value per Share in Share Class Currency

NAV per share as at

NAV per share as at

NAV per share as at

30 June 2023 31 December 2022 31 December 2021
JPMorgan Investment Funds - Global Income Sustainable Fund
JPM Global Income Sustainable A (acc) - CHF (hedged) 90.96 89.64 106.66
JPM Global Income Sustainable A (acc) - EUR 92.06 90.02 106.88
JPM Global Income Sustainable A (acc) - SEK (hedged) 924.16 901.40 1,071.57
JPM Global Income Sustainable A (acc) - USD (hedged) 96.75 93.45 107.61
JPM Global Income Sustainable A (dist) - EUR 85.89 88.52 106.88
JPM Global Income Sustainable A (div) - CHF (hedged) 81.50 82.77 103.84
JPM Global Income Sustainable A (div) - EUR 84.34 84.42 104.28
JPM Global Income Sustainable A (div) - USD (hedged) 86.74 86.30 104.73
JPM Global Income Sustainable A (mth) - SGD (hedged) 8.55 8.57 10.46
JPM Global Income Sustainable A (mth) - USD (hedged) 86.70 86.26 104.65
JPM Global Income Sustainable C (acc) - CHF (hedged) 92.56 90.89 107.35
JPM Global Income Sustainable C (acc) - EUR 93.60 91.21 107.53
JPM Global Income Sustainable C (acc) - GBP (hedged) 95.92 92.74 108.07
JPM Global Income Sustainable C (acc) - SEK (hedged) 938.41 912.69 1,078.17
JPM Global Income Sustainable C (acc) - USD (hedged) 98.31 94.61 108.17
JPM Global Income Sustainable C (dist) - EUR 88.45 89.27 107.53
JPM Global Income Sustainable C (dist) - GBP (hedged) 89.73 90.28 108.03
JPM Global Income Sustainable C (div) - CHF (hedged) 82.90 83.89 104.46
JPM Global Income Sustainable C (div) - EUR 85.77 85.55 104.93
JPM Global Income Sustainable C (div) - USD (hedged) 87.98 87.29 105.27
JPM Global Income Sustainable D (acc) - EUR 91.30 89.43 106.56
JPM Global Income Sustainable D (div) - EUR 83.66 83.88 103.97
JPM Global Income Sustainable | (acc) - EUR 93.64 91.23 107.53
JPM Global Income Sustainable | (div) - EUR 85.75 85.52 104.92
JPM Global Income Sustainable 12 (acc) - EUR 93.78 91.32 107.53
JPM Global Income Sustainable T (acc) - EUR 91.30 89.43 106.56
Total net assets in EUR 118,673,112 131,660,176 125,747,589
JPMorgan Investment Funds - Global Macro Fund
JPM Global Macro A (acc) - CHF (hedged) 94.97 95.80 105.59
JPM Global Macro A (acc) - EUR (hedged) 87.28 87.24 95.66
JPM Global Macro A (acc) - SGD (hedged)* - 10.91 11.73
JPM Global Macro A (acc) - USD 155.64 153.72 164.95
JPM Global Macro A (dist) - EUR (hedged) 87.36 87.33 95.77
JPM Global Macro A (dist) - USD 131.25 129.64 139.12
JPM Global Macro C (acc) - EUR (hedged) 94.50 94.12 102.49
JPM Global Macro C (acc) - USD 120.23 118.33 126.09
JPM Global Macro C (dist) - EUR (hedged) 89.67 89.32 97.28
JPM Global Macro C (dist) - GBP (hedged) 102.25 101.08 108.51
JPM Global Macro C (dist) - USD 141.04 138.82 147.93
JPM Global Macro D (acc) - EUR (hedged) 83.43 83.57 92.05
JPM Global Macro D (acc) - USD 143.92 142.46 153.56
JPM Global Macro D (dist) - USD 124.33 123.08 132.67
JPM Global Macro I (acc) - EUR 102.47 103.01 103.39
JPM Global Macro I (acc) - EUR (hedged) 103.36 102.92 112.03
JPM Global Macro I (acc) - JPY (hedged) 9,417.00 9,534.00 -
JPM Global Macro | (acc) - SEK (hedged) 886.53 883.55 957.40
JPM Global Macro I (acc) - USD 107.48 105.77 112.66
JPM Global Macro X (acc) - EUR (hedged) 103.62 102.87 111.29
JPM Global Macro X (acc) - USD 123.80 121.47 128.70
Total net assets in USD 649,055,468 712,934,159 1,036,336,188

* Share Class inactive as at the end of the period.
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JPMorgan Investment Funds
Statistical Information (continued)

Net Asset Value per Share in Share Class Currency

NAV per share as at

NAV per share as at

NAV per share as at

30 June 2023 31 December 2022 31 December 2021
JPMorgan Investment Funds - Global Macro Opportunities Fund
JPM Global Macro Opportunities A (acc) - AUD (hedged) 11.66 11.65 13.23
JPM Global Macro Opportunities A (acc) - CHF (hedged) 109.66 111.34 128.74
JPM Global Macro Opportunities A (acc) - CZK (hedged) 1,231.05 1,212.87 1,319.16
JPM Global Macro Opportunities A (acc) - EUR 184.94 186.03 214.07
JPM Global Macro Opportunities A (acc) - HUF (hedged) 11,344.49 10,666.38 11,297.17
JPM Global Macro Opportunities A (acc) - RMB (hedged) 10.40 10.49 11.77
JPM Global Macro Opportunities A (acc) - SEK (hedged) 964.88 970.20 1,112.64
JPM Global Macro Opportunities A (acc) - SGD (hedged) 11.52 11.52 12.98
JPM Global Macro Opportunities A (acc) - USD (hedged) 147.25 146.30 164.55
JPM Global Macro Opportunities A (dist) - EUR 133.07 133.87 154.06
JPM Global Macro Opportunities A (dist) - GBP (hedged) 118.80 118.57 134.57
JPM Global Macro Opportunities C (acc) - CHF (hedged) 116.28 117.65 135.09
JPM Global Macro Opportunities C (acc) - EUR 167.53 167.93 191.94
JPM Global Macro Opportunities C (acc) - USD (hedged) 126.09 124.84 139.43
JPM Global Macro Opportunities C (dist) - EUR 107.36 107.63 123.02
JPM Global Macro Opportunities C (dist) - GBP (hedged) 81.32 80.88 91.16
JPM Global Macro Opportunities C (dist) - USD (hedged) 138.04 136.69 152.69
JPM Global Macro Opportunities D (acc) - EUR 139.65 140.96 163.35
JPM Global Macro Opportunities D (acc) - HUF (hedged) 10,796.07 10,186.33 10,864.34
JPM Global Macro Opportunities D (acc) - PLN (hedged) 1,198.60 1,182.39 1,291.95
JPM Global Macro Opportunities D (acc) - USD (hedged) 114.08 113.74 128.82
JPM Global Macro Opportunities | (acc) - EUR 107.41 107.65 122.99
JPM Global Macro Opportunities | (acc) - JPY (hedged) 11,002.00 11,225.00 12,845.00
JPM Global Macro Opportunities I (acc) - SEK (hedged)* - 1,010.03 1,149.85
JPM Global Macro Opportunities | (acc) - USD (hedged) 140.67 139.25 155.47
JPM Global Macro Opportunities T (acc) - EUR 96.30 97.20 112.66
JPM Global Macro Opportunities V (acc) - EUR (hedged to BRL) 149.75 133.16 121.13
JPM Global Macro Opportunities X (acc) - EUR 116.40 116.31 132.07
JPM Global Macro Opportunities X (acc) - USD (hedged) 202.06 199.41 221.28

Total net assets in EUR

JPMorgan Investment Funds - Global Macro Sustainable Fund
JPM Global Macro Sustainable A (acc) - EUR

JPM Global Macro Sustainable A (acc) - SEK (hedged)
JPM Global Macro Sustainable C (acc) - CHF (hedged)
JPM Global Macro Sustainable C (acc) - EUR

JPM Global Macro Sustainable C (acc) - GBP (hedged)
JPM Global Macro Sustainable C (acc) - NOK (hedged)
JPM Global Macro Sustainable C (acc) - USD (hedged)
JPM Global Macro Sustainable C (dist) - GBP (hedged)
JPM Global Macro Sustainable D (acc) - EUR

JPM Global Macro Sustainable I (acc) - EUR

JPM Global Macro Sustainable I (acc) - SEK (hedged)
JPM Global Macro Sustainable | (acc) - USD (hedged)
JPM Global Macro Sustainable | (dist) - CHF (hedged)
JPM Global Macro Sustainable I (dist) - GBP (hedged)
JPM Global Macro Sustainable X (acc) - EUR

JPM Global Macro Sustainable X (dist) - AUD (hedged)
Total net assets in EUR

JPMorgan Investment Funds - Global Convertibles Conservative Fund
JPM Global Convertibles Conservative A (acc) - EUR (hedged)
JPM Global Convertibles Conservative A (acc) - SGD (hedged)
JPM Global Convertibles Conservative A (acc) - USD

JPM Global Convertibles Conservative A (dist) - USD

JPM Global Convertibles Conservative A (div) - EUR (hedged)
JPM Global Convertibles Conservative A (mth) - USD

JPM Global Convertibles Conservative C (acc) - EUR (hedged)
JPM Global Convertibles Conservative C (acc) - SEK (hedged)
JPM Global Convertibles Conservative C (acc) - USD

JPM Global Convertibles Conservative C (div) - EUR (hedged)
JPM Global Convertibles Conservative C (mth) - USD

JPM Global Convertibles Conservative D (acc) - EUR (hedged)
JPM Global Convertibles Conservative D (acc) - USD

JPM Global Convertibles Conservative D (div) - EUR (hedged)
JPM Global Convertibles Conservative D (mth) - USD

JPM Global Convertibles Conservative | (acc) - EUR (hedged)
JPM Global Convertibles Conservative | (acc) - USD

JPM Global Convertibles Conservative S2 (acc) - EUR (hedged)*
JPM Global Convertibles Conservative X (acc) - USD

Total net assets in USD

* Share Class inactive as at the end of the period.

3,541,272,486

95.33
965.25
89.29
98.02
101.98
1,022.18
104.43
99.73
93.25
98.09
992.99
101.29
86.19
99.63
96.38
9.59
946,129,963

92.52
12.29
200.88
109.40
86.68

158.32
134,249,128
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4,021,794,365

95.74
969.21
90.17
98.09
101.29
1,019.50
103.27
99.06
93.87
98.15
993.39
100.16
91.27
98.94
96.15
9.53
1,013,744,145

91.38
12.06
196.01
110.80
88.06
114.75
91.88
912.24
211.29
88.54
133.23
91.01
177.25
87.71
118.71
91.90
170.72
92.09
153.52
152,481,055

6,264,468,474

106.31
1,071.84
99.89
108.17
110.04
1,106.98
111.26
107.63
104.70
108.18
1,090.49
107.76
101.03
107.46
105.34
10.32
1,221,381,788

13.71
222.46
126.46

135.85

238.32-
156.7(;
202.2?;
141.25-
192.49-

172.13
163,763,540



JPMorgan Investment Funds
Statistical Information (continued)

Net Asset Value per Share in Share Class Currency

JPMorgan Investment Funds - Global High Yield Bond Fund

JPM Global High Yield Bond A (acc) - AUD (hedged)
JPM Global High Yield Bond A (acc) - CHF (hedged)
JPM Global High Yield Bond A (acc) - EUR (hedged)
JPM Global High Yield Bond A (acc) - HUF (hedged)
JPM Global High Yield Bond A (acc) - USD

JPM Global High Yield Bond A (dist) - EUR (hedged)
JPM Global High Yield Bond A (dist) - USD

JPM Global High Yield Bond A (icdiv) - USD

JPM Global High Yield Bond A (irc) - AUD (hedged)
JPM Global High Yield Bond A (irc) - CAD (hedged)
JPM Global High Yield Bond A (irc) - NZD (hedged)
JPM Global High Yield Bond A (irc) - RMB (hedged)
JPM Global High Yield Bond A (mth) - HKD

JPM Global High Yield Bond A (mth) - SGD

JPM Global High Yield Bond A (mth) - USD

JPM Global High Yield Bond C (acc) - EUR (hedged)
JPM Global High Yield Bond C (acc) - PLN (hedged)
JPM Global High Yield Bond C (acc) - USD

JPM Global High Yield Bond C (dist) - EUR (hedged)
JPM Global High Yield Bond C (dist) - GBP (hedged)
JPM Global High Yield Bond C (dist) - USD

JPM Global High Yield Bond C (div) - EUR (hedged)
JPM Global High Yield Bond C (irc) - CAD (hedged)
JPM Global High Yield Bond C (mth) - HKD

JPM Global High Yield Bond C (mth) - USD

JPM Global High Yield Bond C2 (acc) - EUR (hedged)
JPM Global High Yield Bond D (acc) - EUR (hedged)
JPM Global High Yield Bond D (acc) - PLN (hedged)
JPM Global High Yield Bond D (acc) - USD

JPM Global High Yield Bond D (div) - EUR (hedged)
JPM Global High Yield Bond D (mth) - EUR (hedged)
JPM Global High Yield Bond F (acc) - USD

JPM Global High Yield Bond F (irc) - AUD (hedged)
JPM Global High Yield Bond F (mth) - USD

JPM Global High Yield Bond | (acc) - CHF (hedged)
JPM Global High Yield Bond I (acc) - EUR

JPM Global High Yield Bond I (acc) - EUR (hedged)
JPM Global High Yield Bond I (acc) - USD

JPM Global High Yield Bond | (dist) - EUR (hedged)
JPM Global High Yield Bond I (mth) - USD

JPM Global High Yield Bond 12 (acc) - EUR (hedged)
JPM Global High Yield Bond 12 (acc) - USD

JPM Global High Yield Bond 12 (dist) - EUR (hedged)"
JPM Global High Yield Bond 12 (dist) - GBP (hedged)"
JPM Global High Yield Bond 12 (dist) - USD

JPM Global High Yield Bond T (acc) - EUR (hedged)
JPM Global High Yield Bond X (acc) - EUR (hedged)
JPM Global High Yield Bond X (acc) - GBP (hedged)
JPM Global High Yield Bond X (acc) - USD

JPM Global High Yield Bond X (mth) - USD

Total net assets in USD

"~ Share Class reactivated during the period.

30

NAV per share as at NAV per share as at NAV per share as at
30 June 2023 31 December 2022 31 December 2021
12.73 12.41 14.03
109.89 108.38 124.26
223.66 218.75 249.65
30,697.55 28,066.44 29,416.24
192.65 186.13 207.06
60.63 62.32 74.42
87.15 88.44 102.06
81.06 82.29 100.25
6.69 6.66 7.94
7.13 7.10 8.44
8.44 8.40 10.04
7.07 7.04 8.36
8.48 8.39 9.90
10.00 9.86 11.72
75.89 75.47 89.07
257.56 251.31 285.53
529.35 504.75 538.82
208.85 201.32 222.94
53.52 54.98 65.84
51.44 52.79 62.67
90.72 92.20 107.19
51.27 51.51 61.95
8.30 8.24 9.73
8.55 8.44 9.92
79.94 79.30 93.16
99.03 96.51 109.50
203.50 199.40 228.46
451.43 432.49 466.08
165.84 160.60 179.51
46.55 46.96 56.94
67.36 67.98 82.76
119.46 116.02 130.41
7.37 7.38 8.90
76.34 76.31 90.99
99.07 97.43
101.72 100.15 104.51
90.25 88.04 99.99
214.90 207.11 229.26
52.48 53.84 64.31
77.76 77.13 90.57
103.09 100.51 114.03
116.50 112.22 124.09
102.26
102.56
90.02 93.14 107.91
97.80 95.83 109.79
182.43 177.56 200.74
93.64 90.51 101.09
189.44 182.16 200.72
85.23 84.34 98.58

5,055,995,354

5,452,923,455

8,789,532,523



JPMorgan Investment Funds
Statistical Information (continued)

Net Asset Value per Share in Share Class Currency

NAV per share as at

NAV per share as at

NAV per share as at

30 June 2023 31 December 2022 31 December 2021
JPMorgan Investment Funds - Income Opportunity Fund
JPM Income Opportunity A (perf) (acc) - CHF (hedged) 92.20 92.16 94.24
JPM Income Opportunity A (perf) (acc) - EUR (hedged) 132.93 131.70 134.15
JPM Income Opportunity A (perf) (acc) - SEK (hedged) 1,360.11 1,345.76 1,362.94
JPM Income Opportunity A (perf) (acc) - SGD (hedged) 11.21 11.04 11.03
JPM Income Opportunity A (perf) (acc) - USD 203.91 199.81 199.70
JPM Income Opportunity A (perf) (dist) - EUR (hedged) 76.84 76.66 78.10
JPM Income Opportunity A (perf) (dist) - GBP (hedged) 81.94 81.16 81.41
JPM Income Opportunity A (perf) (dist) - USD 101.17 99.77 99.72
JPM Income Opportunity A (perf) (fix) EUR 2.35 - EUR (hedged) 52.22 52.91 56.28
JPM Income Opportunity A (perf) (mth) - USD 85.41 85.76 87.36
JPM Income Opportunity C (perf) (acc) - CHF (hedged) 88.31 88.06 89.59
JPM Income Opportunity C (perf) (acc) - EUR (hedged) 139.09 137.46 139.32
JPM Income Opportunity C (perf) (acc) - SEK (hedged) 883.59 872.08 878.91
JPM Income Opportunity C (perf) (acc) - USD 206.30 201.64 200.53
JPM Income Opportunity C (perf) (dist) - EUR (hedged) 63.96 64.04 64.98
JPM Income Opportunity C (perf) (dist) - GBP (hedged) 95.81 95.05 94.88
JPM Income Opportunity C (perf) (dist) - USD 96.77 95.85 95.43
JPM Income Opportunity C (perf) (mth) - USD 89.51 89.66 90.87
JPM Income Opportunity D (perf) (acc) - EUR (hedged) 128.50 127.46 130.16
JPM Income Opportunity D (perf) (acc) - USD 111.35 109.25 109.46
JPM Income Opportunity D (perf) (dist) - EUR (hedged) 62.74 62.64 63.98
JPM Income Opportunity D (perf) (fix) EUR 2.15 - EUR (hedged) 52.72 53.37 56.67
JPM Income Opportunity | (perf) (acc) - EUR (hedged) 76.69 75.78 76.78
JPM Income Opportunity | (perf) (acc) - JPY (hedged) 9,885.00 9,909.00 10,053.00
JPM Income Opportunity | (perf) (acc) - USD 122.72 119.93 119.21
JPM Income Opportunity | (perf) (dist) - EUR 105.32 106.81 100.55
JPM Income Opportunity | (perf) (dist) - EUR (hedged) 66.99 67.08 68.08
JPM Income Opportunity | (perf) (dist) - GBP (hedged) 56.12 55.73 55.63
JPM Income Opportunity X (perf) (acc) - USD 223.42 217.73 215.21

Total net assets in USD

JPMorgan Investment Funds - US Bond Fund
JPM US Bond A (acc) - EUR (hedged)

JPM US Bond A (acc) - USD

JPM US Bond A (dist) - USD

JPM US Bond C (acc) - USD

JPM US Bond D (acc) - EUR (hedged)

JPM US Bond D (acc) - USD

JPM US Bond | (acc) - USD

Total net assets in USD
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1,251,982,167

91.19
229.33
120.54
24451

90.06
162.18
110.86

146,332,659

1,291,044,507

90.97
225.98
121.45
240.34
89.95
160.01
108.95
139,867,364

1,353,186,151

107.57
260.95
143.00

276.15
106.63

185.23

125.13

180,047,363



JPMorgan Investment Funds
Notes to the Unaudited Financial Statements
As at 30 June 2023

1. Organisation

JPMorgan Investment Funds (the “Fund” or the “SICAV”) is an investment company incorporated on 22 December 1994 under the name J.P. Morgan
Investment Funds. The name of the SICAV was changed to JPMorgan Fleming Investment Funds on 19 November 2001 and then to JPMorgan Investment
Funds on 12 September 2005.

It is organised under Part | of the Luxembourg Law of 17 December 2010 on Undertakings for Collective Investment, as amended, as a Société Anonyme
qualifying as a Société d’Investissement a Capital Variable (SICAV). As at 30 June 2023, it comprises 23 Sub-Funds each relating to a separate investment
portfolio consisting of securities, cash and other instruments.

On 12 September 2005, JPMorgan Asset Management (Europe) S.a r.l. was appointed by the SICAV to act as Management Company. From 1 July 2011,
JPMorgan Asset Management (Europe) S.a r.l. is acting as a Chapter 15 Management Company under the Luxembourg Law of 17 December 2010, as
amended, and complies with UCITS regulations.

The SICAV is registered with the Registre de Commerce et des Sociétés of Luxembourg, under number B 49 663.

Each Sub-Fund may contain A, C,C2,D, F, 1,12,52, T, V, W and X Share Classes. These Share Classes may differ in the minimum subscription amount, minimum
holding amount, currency and/or eligibility requirements, the fees and expenses, and the dividend policy applicable to them. Certain Share Classes may
charge a Performance Fee and are redenominated by the inclusion of “(perf)” in the name of the Share Class.

Within each Sub-Fund, individual Share Classes may have a currency of denomination that differs from the currency of denomination of the Sub-Fund. The
currency of denomination for each Share Class is indicated by a suffix in the name of the Share Class.

2. Significant Accounting Policies

The Financial Statements are prepared in accordance with Luxembourg regulations (under Luxembourg GAAP) relating to Undertakings for Collective
Investment under the going concern basis of accounting.

a) Investment Valuation

Transferable securities which are admitted to an official exchange listing or dealt in on another regulated market are valued on the basis of the latest
available price prevailing at the time of calculating the net asset value.

If securities are listed or dealt in on several exchanges or markets, the latest available price, or if appropriate, the average price on the principal exchange or
market will be applied.

Transferable securities not admitted to an official exchange listing nor dealt in on another regulated market are valued at the latest available price. Those
securities for which no price is available or for which the latest available price is not representative are valued on the basis of their reasonably foreseeable
sales price determined with prudence and in good faith by the Board of Directors. As at the period end, securities which were fair valued are identified with an
asterisk (*) and securities in default are denoted with (§) in the Schedule of Investments.

Sharesor Unitsin UCITS or other UCIs are valued at the latest available price or net asset value, as reported or provided by such undertakings or their agents.
Liquid assets and money market instruments may be valued at nominal values plus any accrued interest or on an amortised cost basis.

The Financial Statements are presented on the basis of the net asset values of the Sub-Funds calculated on 30 June 2023, the last business day of the period
ended 30 June 2023. In accordance with the Prospectus, the net asset values were calculated using the latest exchange rates known at the time of
calculation.

In managing the daily priced funds, the Board’s principle is to ensure that portfolios are appropriately valued to give equal treatment to Shareholdersand in
this context the Management Company has implemented a Fair Value Committee to address any potential valuation concerns. In line with this, outside of the
security level fair valuations detailed within the Schedule of Investments, no adjustments were made on 30 June 2023 as the portfolio value at the valuation
point represents the same value since closure of the portfolios’ relevant underlying markets.

b) Swing Pricing Adjustment

To protect the interests of Shareholders, a Sub-Fund’s NAV may be adjusted to compensate for dilutions that can arise in connection with flows of cash into or
out of a Sub-Fund.

These adjustments are normally applied on any Valuation Day when the net volume of all subscriptions and redemptions in a Sub-Fund’s Shares exceeds a
certainthreshold. The adjustments will seek to reflect the anticipated transaction costs which the Sub-Fund will incur when buying or selling assets. The NAV
will be adjusted upward when cash net inflows exceed the pre-determined threshold and downward when the net outflows exceed the threshold.

In normal market conditions, for any given Valuation Day, the adjustment will never be larger than 2% of what the NAV would otherwise be. The SICAV Board
has delegated to the Management Company all necessary powers to increase the maximum swing factor applied to Sub-Funds from 2% up to a maximum of
5% in exceptional market circumstances. The Management Company will promptly notify the SICAV Board and the CSSF in the event where swing factors
increase beyond 2%. The swing factors typically include the estimated dealing costs, stamp duty and other taxes and market bid/offer spreads. The price
adjustment applicable to a specific Sub-Fund is available on request from the Management Company at its registered office.

The Management Company makes, and periodically reviews, the operational decisions about swing pricing, including the thresholds that trigger it, the
extent of the adjustment in each case, and which Sub-Funds will and will not be subject to swing pricing at any given time.

The official Net Asset Value per Share as at the period end, disclosed in the Statistical Information section of this report may therefore include a swing pricing
adjustment, which would not be recognised in the Combined Statement of Net Assets and in the Combined Statement of Operations and Changes in Net
Assets.

During the period, the swing pricing mechanism was applied across all Sub-Funds except for JPMorgan Investment Funds - Global Balanced Fund, JPMorgan
Investment Funds - Global Income Fund and JPMorgan Investment Funds - Global Income Conservative Fund.

As at the period end, Swing Pricing adjustments have been applied to the Sub-Funds JPMorgan Investment Funds - Japan Strategic Value Fund, JPMorgan
Investment Funds - Global Macro Sustainable Fund and JPMorgan Investment Funds - Global Core Equity Fund.

Similarly, in order to protect the interests of Shareholders in a Sub-Fund that is being merged, the Management Company may adjust the final Net Asset
Value per Share of the merging Sub-Fund, or make other appropriate adjustments in order to neutralise for the Sub-Fund being merged, the impact of any
pricing adjustment made through the swing pricing mechanism in the merging Sub-Fund as a result of cash inflows or outflows in the merging Sub-Fund on
the merger date.

The Management Company may consider it appropriate to waive the swing pricing adjustment to the Net Asset Value per Share of a Sub-Fund where it is
seeking to attract inflows so that the Sub-Fund reaches a certain size. If such a decision is taken the Management Company will compensate the impacted
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Sub-Fund for the corresponding amount of the Swing Pricing waiver to protect the Sub-Fund from suffering dilution of the net asset value. Where this
happens Shareholders will subscribe at a net asset value that will not have been adjusted upwards as would have been the case if the swing pricing
mechanism had been applied. The Management Company did not waive the application of Swing Pricing during this period.

¢) Realised and Unrealised Gains or Losses on Investments

Investment transactions are accounted for on the trade date (the date the order to buy or sell is executed). For trades into other collective investment
schemes, transactions are accounted for on receipt of the trade confirmation from the underlying transfer agents.

Realised gains or losses on sales of investments are calculated on the average book cost. The associated foreign exchange movement between the date of
purchase and date of sale of investments is included in realised gains or losses on investments. Unrealised gains or losses on holdings of investments are
calculated on the total book cost and include the associated unrealised gains or losses on foreign exchange.

d) Income Recognition

Interestincomeis accrued daily and includes the amortisation of premiums and accretion of discounts, where applicable. Bank interest income is recognised
on an accrual basis. Dividend income is accrued on the ex-dividend date. This income is shown net of any withholding taxes and adjusted accordingly when
tax reclaims apply.

The securities lending income is accounted for on a cash basis on the 16th day of each month following the month that the revenue was generated, net of
lending fees paid to the lending agent. An element of the securities lending income will include the proceeds related to the re-investment of cash collateral, if
any.

e) Conversion of Foreign Currencies
The books and records of each Sub-Fund are denominated in the base currency of the corresponding Sub-Fund. Amounts denominated in other currencies

are translated into the base currency on the following basis: (i) investment valuations and other assets and liabilities initially expressed in other currencies
are converted each business day into the base currency using currency exchange rates prevailing on each such business day; (i) purchases and sales of
foreign investments, income and expenses are converted into the base currency using currency exchange rates prevailing on the respective dates of such

transactions.

If any, net realised and unrealised gains or losses on foreign exchange represent: (i) foreign exchange gains and losses from the sale and holding of foreign
currencies and foreign cash equivalent; (ii) gains and losses between trade date and settlement date on securities transactions and forward currency
exchange contracts; (iii) gains and losses arising from the difference between amounts of interest recorded and the amounts actually received; and (iv) gains
and losses arising from the foreign exchange difference between the amounts of expenses accrued and the amounts actually paid. The resulting gains and
losses on translation, if any, would be included in “Net realised gain/(loss) on currency exchange” or in the “Net change in unrealised
appreciation/(depreciation) on currency exchange” in the Combined Statement of Operations and Changes in Net Assets.

f) Forward Currency Exchange Contracts

Unrealised gains or losses on outstanding forward currency exchange contracts are valued on the basis of currency exchange rates prevailing at the relevant
valuation date. The changes in such amounts are included in the Combined Statement of Operations and Changes in Net Assets under “Net change in
unrealised appreciation/(depreciation) on forward currency exchange contracts”. When a contract is closed, the realised gain/(loss) is recorded under “Net
realised gain/(loss) on forward currency exchange contracts” in the Combined Statement of Operations and Changes in Net Assets. Unrealised gains or
losses are recorded under “Net unrealised appreciation/(depreciation) on forward currency exchange contracts” in the Combined Statement of Net Assets.

g) Financial Futures Contracts on Securities and Indices

Regulated financial futures contracts are valued at the exchange quoted settlement price. Initial margin deposits are made upon entering into the contracts
and can be either in cash or securities. During the period the contracts are open, changes in the value of the contracts are recognised as unrealised gains or
losses by “marking-to-market” on a daily basis to reflect the market value of the contracts at the end of each business day’s trading. Variation margin
payments are made or received, depending upon whether losses or gains are incurred. The frequency of those margin payments may differ depending on
where the contract is traded. When a contract is closed, the SICAV records a realised gain or loss equal to the difference between the proceeds from, or cost
of, the closing transaction and the initial cost of the contract in “Net realised gain/(loss) on financial futures contracts” in the Combined Statement of
Operations and Changes in Net Assets.

Unrealised gains or losses are recorded under “Net unrealised appreciation/(depreciation) on financial futures contracts” in the Combined Statement of Net
Assets. The changes in such amounts are recorded under “Net change in unrealised appreciation/(depreciation) on financial futures contracts” in the
Combined Statement of Operations and Changes in Net Assets.

h) Option Contracts

The SICAV writes options on securities, futures and currencies. These options are settled in cash and subject the SICAV to unlimited risk of loss. The SICAV,
however, is not subject to credit risk on written options as the counterparty has already performed its obligation by paying the premium at the inception of
the contract.

Options purchased are recorded as investments; options written or sold are recorded as liabilities. When the exercise of an option results in a cash
settlement, the difference between the premium and the settlement proceeds is accounted for as a realised gain or loss. When securities are acquired or
delivered upon exercise of an option, the acquisition cost or sale proceeds are adjusted by the amount of the premium. When an option is closed, the
difference between the premium and the cost to close the position is accounted for as a realised gain or loss. When an option expires, the premium is
accounted for as a realised gain for options written or as a realised loss for options purchased.

For options on futures, where the investment manager is based in the United Kingdom, variation margin payments are made or received daily, depending
upon whether losses or gains are incurred on the underlying futures contract.

The market values are recorded under “Options purchased/written contracts at fair value” in the Combined Statement of Net Assets. The changes in
unrealised gains or losses are recorded under “Net change in unrealised appreciation/(depreciation) on options contracts” in the Combined Statement of
Operations and Changes in Net Assets. When a contract is closed, the realised gain/(loss) is recorded under “Net realised gain/(loss) on options contracts” in
the Combined Statement of Operations and Changes in Net Assets.

i) To Be Announced Securities (“TBA”)

TBAs are related to mortgage backed securities issued by government sponsored agencies. These agencies usually pool mortgage loans and sell interests in
the pools created. TBAs relate to future pools of these agencies that are bought and sold for future settlement for which either the interest rate or the
maturity date is not yet fixed. TBAs are separately disclosed in the Schedule of Investments.
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Certain Sub-Funds may enter into Dollar Rolls, principally using TBAs, in which the Sub-Funds sell mortgage-backed securities for delivery in the current
month and simultaneously contract to repurchase similar, but not identical, securities at an agreed-upon price on a fixed date. The Sub-Funds account for
such Dollar Rolls as purchases and sales and receive compensation as consideration for entering into the commitment to repurchase. The Sub-Funds must
maintain liquid securities having a value not less than the repurchase price (including accrued interest) for such Dollar Rolls. The market value of the
securities that the Sub-Funds are required to purchase may decline below the agreed upon repurchase price of those securities.

The Sub-Funds had TBA Dollar Rolls outstanding as at 30 June 2023, which are included in “Investment in to be announced contracts at market value”, “ Open

short positions on to be announced contracts at market value”, “Receivables on sale of to be announced contracts” and “Payables on purchase of to be
announced contracts” in the Combined Statement of Net Assets.

The changesin unrealised gains or losses are included in the Combined Statement of Operations and Changes in Net Assets under “Net change in unrealised
appreciation/(depreciation) on To be announced contracts”. When a contract is closed, the realised gains or losses are recorded under “Net realised
gain/(loss) on To be announced contracts” in the Combined Statement of Operations and Changes in Net Assets.

j) Credit Default Swaps

A Credit Default Swap is a credit derivative transaction in which two parties enter into an agreement, whereby one party pays the other a fixed periodic
coupon for the specified life of the agreement. The other party makes no payments unless a credit event, relating to a predetermined reference asset,
occurs. If such an event occurs, the party will then make a payment to the first party, and the swap will terminate. The value of the underlying securities shall
be taken into account for the calculation of the investment restrictions applicable to individual issuers.

The market values are recorded under “Swap contracts at fair value” in the Combined Statement of Net Assets. The changes in unrealised gains or losses are
included in the Combined Statement of Operations and Changes in Net Assets under “Net change in unrealised appreciation/(depreciation) on swap
contracts”. When a contract is closed, the realised gains or losses are recorded under “Net realised gain/(loss) on swap contracts” in the Combined
Statement of Operations and Changes in Net Assets.

3. Exchange Rates

The reference currency of the SICAV as reflected in the combined statements is USD.
The principal exchange rates applied for the period ended 30 June 2023 are the latest exchange rates known at the time of the NAV calculation:

1ush = 1.5032 AUD; 1usb = 0.9158 EUR; 1Usb = 10.7010 NOK;
1usb = 1.3232 CAD; 1usb = 0.7872 GBP; 1Ush = 1.6343 NZD;
1ush = 0.8963 CHF; 1usb = 7.8363 HKD; 1Ush = 4.0705 PLN;
1usb = 7.2700 CNH; 1usb = 341.1859 HUF; 1usb = 10.7830 SEK;
1usb = 21.7477 CZK; 1UsDb = 144.4300 JPY; 1usb = 1.3532 SGD.

4. Fees and Expenses

a) Charging Structures and Capped Expense Ratio

The maximum total fees and expenses to be borne by Shareholders on the Share Class of any Sub-Fund will not exceed a capped percentage of the total net
assets attributable to that Share Class. These capped fees and expenses comprise Management and Advisory Fees, Distribution Fees and other Operating
and Administrative Expenses; it does not cover performance fees, if any.

No other costs are charged to these Share Classes and the Management Company absorbs any difference that may arise between the actual costs of the
operations of these Share Classes and the capped percentage.

This capped annual rate of fees and expenses is categorised as a Capped Expense Ratio as shown in Appendix 1. The actual fees and expenses charged to each
Share Class are detailed in Appendix 1 to this report.

b) Management and Advisory Fees

The SICAV pays to the Management Company a management fee calculated as a percentage of the average daily net assets of each Sub-Fund or Share Class
under its management (“Management and Advisory Fees”). The Management and Advisory Fees are accrued daily and payable monthly in arrears at a
maximum rate as specified in the Prospectus. The Management Company may at its absolute discretion and from time to time (which in certain
circumstances may be daily), decide to vary such rate between the maximum and 0.0%.

Sub-Funds may invest in UCITS, other UCIs and closed ended investment undertakings qualifying as transferable securities within the meaning of UCITS rules
(including investment trusts) (the “Undertakings”) managed by any affiliate of JPMorgan Chase & Co., double-charging of management fees will either be
avoided or rebated. However, if the underlying investment charges a higher management fee, the difference may be charged to the investing Sub-Fund. If
the underlying affiliate undertaking combines management and other fees and charges into a single total expense ratio, such as in exchange traded funds,
the whole total expense ratio will be waived. Where a Sub-Fund invests in undertakings not affiliated with JPMorgan Chase & Co. the fee shown in Sub-Fund
Descriptions section of the Prospectus may be charged regardless of any fees reflected in the price of the shares or units of the underlying undertaking.

The Management Company can vary this fee, at any time and for intervals as short as a single day, to any amount between zero and the stated maximum. For
X Share Classes, this fee is not charged at the Share Class level; instead, the applicable JPMorgan Chase & Co. entity collects a fee for these services directly
from the Shareholder.

¢) Distribution Fees

The Management Company typically uses some or all of this fee to compensate Distributors for their services in connection with marketing and distributing
the D, Fand T Share Classes. The Management Company can vary this fee, at any time and for intervals as short as a single day, to any amount between zero
and the stated maximum.

d) Operating and Administrative Expenses

The SICAV bears all its ordinary operating and administrative expenses at the rates set out in the Prospectus (“Operating and Administrative Expenses”) to
meet all fixed and variable costs, charges, fees, and other expenses incurred in the operation and administration of the SICAV from time to time. The
Operating and Administrative Expenses are capped for each Share Class at the maximum rate set out in the Prospectus. The Management Company will bear
any Operating and Administrative Expenses which exceed the maximum rate specified in the Prospectus. At its discretion, the Management Company may on
a temporary basis meet the Direct and/or Indirect Fund Expenses on a Sub-Fund’s behalf and/or waive all or part of the Fund Servicing Fee.
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Where a Sub-Fund invests primarily in UCITS and other UCIs managed by any affiliate of JPMorgan Chase & Co. and where specifically stated for a Sub-Fund in
Sub-Fund Descriptions section of the Prospectus, double-charging of operating and administrative expenses will be avoided by a rebate to the Sub-Fund of
the operating and administrative expenses (or equivalent) charged to the underlying UCITS or other UCIs. Where a Sub-Fund invests in undertakings not
affiliated with JPMorgan Chase & Co. the fee shown in Sub-Fund Descriptions section of the Prospectus may be charged regardless of any fees reflected in the
price of the shares or units of the underlying undertaking.

The Operating and Administrative Expenses cover:

(i) A “Fund Servicing Fee” paid to the Management Company for the services that the Management Company provides to the SICAV. The Fund Servicing Fee
will be reviewed annually and will not exceed 0.15% per annum.

(i) Expenses directly contracted by the SICAV (“Direct Fund Expenses”) and expenses directly contracted by the Management Company on behalf of the
SICAV (“Indirect Fund Expenses”) as detailed in the Prospectus.

e) Performance Fees

Pursuant to the Investment Management Agreement, as set out in the Prospectus, the Investment Manager is entitled to receive from the net assets of
certain Sub-Funds or Share Classes, an annual performance-based incentive fee (the “Performance Fee”) if the performance of the Sub-Fund exceeds the
return from the benchmark, subject to the operation of a High Water Mark Method as defined in the Prospectus and as specified in the Prospectus for each
Sub-Fund. On each Valuation Day, an accrual for the previous Valuation Day’s Performance Fee is made, when appropriate, and the performance fee
accrual, if any, becomes payable to the Management Company on the last Dealing Day of the Financial Period, or under any of the following circumstances:
on very significant orders for switching or redemption (applies to those Shares only) and when a Sub-Fund is merged or liquidated. Pursuant to the
provisions of the relevant Investment Management Agreement, the Investment Manager may be entitled to receive the performance Fee from the
Management Company.

On each Valuation Day, the net asset value of each Share Class of each Sub-Fund for which a Performance Fee applies, which includes an accrual for all fees
and expenses (including the Management and Advisory Fee, and the Operating and Administrative Expenses to be borne by the relevant Share Class at the
rate set out in the Prospectus), is adjusted for any dividend distributions and for subscriptions and redemptions dealt with on that Valuation Day, if any, and
any Performance Fee accrued through that day in respect of such Share Class is added back (the “Adjusted net asset value”). For purposes of calculating the
Performance Fee, the “Share Class Return” is computed on each Valuation Day, as the difference between the net asset value (adjusted by adding back any
accrued Performance Fee) on such day and the Adjusted net asset value on the previous Valuation Day, expressed as a return based on the previous
Valuation Day’s Adjusted net asset value for that Share Class.

Sub-Funds may invest in UCITS and other UCIs managed by any affiliate of JPMorgan Chase & Co. which may charge performance fees. Such fees will be
reflected in the NAV of the relevant Sub-Fund.

No Share Class subject to performance fees incurred performance fees charges during the reporting period.

High Water Mark Method

If the Share Class Return exceeds the Benchmark Return and the cumulative Share Class Return exceeds the High Water Mark Return (as set out in the
Prospectus), the Performance Fee accrual is increased by the Performance Fee Rate multiplied by the Excess Return multiplied by the previous Valuation
Day’s Adjusted net asset value for that Class. If the Share Class Return does not exceed the Benchmark Return, the Performance Fee accrual is reduced (but
not below zero) by the Performance Fee Rate multiplied by the negative Excess Return multiplied by the previous Valuation Day’s Adjusted net asset value
for that Class. Following a period of negative Excess Return whereby the Performance Fee accrual has been reduced to zero, no new Performance Fee is
accrued until such time as the cumulative Share Class Return exceeds the greater of the High Water Mark Return and the cumulative Benchmark Return since
the beginning of the SICAV accounting period. The Performance Fee accrued on any Valuation Day is reflected in the Net Asset Value per Share on the basis
of which subscriptions and redemptions may be accepted.

As at 30 June 2023, Performance Fee rates and benchmarks on all Share Classes with suffix of “(perf)” are as follows:

Applicable Performance
Sub-Fund Share Classes Fee Rate Performance Benchmark
High Water Mark method
JPMorgan Investment Funds - Income Opportunity Fund Non-hedged 20% ICE BofA SOFR Overnight Rate Index Total Return in USD
JPMorgan Investment Funds - Income Opportunity Fund CHF hedged 20% ICE BofA SARON Overnight Rate Index
JPMorgan Investment Funds - Income Opportunity Fund EUR hedged 20% ICE BofA ESTR Overnight Rate Index Total Return in EUR
JPMorgan Investment Funds - Income Opportunity Fund GBP hedged 20% ICE BofA SONIA Overnight Rate Index
JPMorgan Investment Funds - Income Opportunity Fund JPY hedged 20% ICE BofA TONAR Overnight Rate Index
JPMorgan Investment Funds - Income Opportunity Fund SEK hedged 20% STIBOR Tomorrow Next Offered Rate
JPMorgan Investment Funds - Income Opportunity Fund SGD hedged 20% Singapore Overnight Rate Average

Please refer to the “Combined Statement of Operations and Changes in Net Assets” for the Performance fees charged for the period.
5. Dividend Policy

Share Classes suffixed “(acc)”
Share Classes with the suffix “(acc)” are accumulation Share Classes and will not normally pay dividends.

Share Classes suffixed “(dist)”
Itisintended that all those Share Classes with the suffix “(dist)” will, if appropriate, pay reportable income annually and will have “UK Reporting Fund Status”.

Share Classes suffixed “(div)”

Share Classes with the suffix “(div)” will normally pay quarterly dividends which are calculated by the Management Company based on the estimated annual
yield of the relevant Sub-Fund’s portfolio which is attributable to that Share Class. The Management Company will review the dividend rate for each Share
Class at least semi-annually, but may adjust the dividend rate more frequently to reflect changes in the portfolio’s expected yield.

Investors should be aware that “(div)” Share Classes give priority to dividends, rather than to capital growth. The expected yield for each Share Class will be
calculated gross of both the Management and Advisory Fee and the Operating and Administrative Expenses, and such Share Classes will typically distribute
more than the income received. Share Classes with the suffix “(div)” inissue at the dividend record date will be eligible for any dividends which will normally
be paid in the currency of the relevant Share Class.
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Share Classes suffixed “(mth)”

Share Classes with the suffix “(mth)” will be available to Shareholders subscribing, and remaining subscribed, through specific Asian distribution networks
and to other distributors at the sole discretion of the Management Company. Share Classes with the suffix “(mth)” will normally pay dividends on a monthly
basis. The monthly dividend rate per Share will be calculated by the Management Company based on the estimated annual yield of the relevant Sub-Fund’s
portfolio which is attributable to that Share Class. The Management Company will review the dividend rate for each Share Class at least semi-annually, but
may adjust the dividend rate more frequently to reflect changes in the portfolio’s expected yield. Investors should be aware that “(mth)” Share Classes give
priority to dividends, rather than to capital growth. The expected yield for each Share Class will be calculated gross of both the Management and Advisory
Fee and the Operating and Administrative Expenses, and such Share Classes will typically distribute more than the income received. Dividend payments for
these Share Classes will normally be made to Shareholders each month and will be paid in the currency of the relevant Share Class. The Management
Company reserves the right to fix a minimum amount per Share Class, below which the actual payment of the dividend would not be economically efficient
for the SICAV. These payments will be deferred to the following month or reinvested in further Shares of the same Share Class and not paid directly to the
Shareholders. The net asset value of “(mth)” Share Classes may fluctuate more than other Share Classes due to more frequent distribution of income.

Share Classes suffixed “(fix)”
Share Classes with the suffix “(fix)” will normally pay a quarterly fixed dividend based on a total amount per Share per annum as defined in the Prospectus.

Share Classes with the suffix “(fix)” may be closed to further subscriptions, liquidated, not pay a dividend or reduce the dividend amount payable if the
payment of the dividend is believed not to be in the best interests of all Shareholders collectively in the Share Class.

Share Classes suffixed “(irc)”

Share Classes with the suffix “(irc)” will normally pay dividends on a monthly basis. The monthly dividend rate per Share will be variable and will be calculated
by the Management Company based on: the estimated gross annual yield of the relevant Sub-Fund’s portfolio attributable to that Share Class, which is
revised at least semi-annually; and the addition or deduction of the estimated interest rate carry depending on whether such carry is positive or negative
respectively. The interest rate carry is calculated using the average daily differential of the one month FX forward rate and the spot rate between these two
currencies of the preceding calendar month.

Share Classes suffixed “(icdiv)”

Share Classes with the suffix “(icdiv)” will pay a dividend that is expected to include a distribution from capital as well as the gains of the Share Class. It sets a
predetermined annual percentage of NAV per Share to be paid as a monthly dividend that is not linked to income or capital gains. Payments are expected to
exceed the increase in the NAV per share from the net income and realised and/or unrealised capital gains of the Share Class resulting in erosion of the
amount invested. The annual percentage is based on prevailing investor demand in the region where the Share Class is distributed and Sub-Fund level
considerations. The percentage may be changed at the discretion of the Management Company. The latest dividend yield of the Share Class can be found on
the website (www.jpmorganassetmanagement.|u).

This Share Class is available only to investors purchasing and holding Shares through specific Asian distribution networks, and to other investors at the
discretion of the Management Company. Shareholders should be aware that, during periods of negative performance, the dividend will normally continue to
be paid and the value of the investment may fall more rapidly. It may not be possible to maintain the initial / prevailing dividend payment indefinitely and it
may be reduced. If the value of the NAV falls to 1.00 in the Sub-Fund’s Base Currency, the Share Class will be fully redeemed by the Management Company at
the next practicable opportunity. Investors in these Share Classes may have to pay tax on payments out of capital which may be tax inefficient. Investors
should consult with their tax advisors.

Other Information

Shareholders should note that, where the dividend rate is in excess of the investment income of the Share Class, dividends will be paid out of the capital
attributed to the Share Class, as well as from realised and unrealised capital gains. This may be tax inefficient for Shareholders in certain countries.
Shareholders should consult their local tax adviser about their own position. Share Classes with the suffix “(div)”, “(fix)” and “(mth)” do not distribute the
reportable income in accordance with the United Kingdom tax legislation relating to offshore funds.

Details of dividends distributed during the period ended 30 June 2023 are available at
https://am.jpmorgan.com/lu/en/asset-management/adv/products/fund-explorer/sicavs.

6. Taxation

The SICAV is not subject to taxation in Luxembourg on its income, profits or gains. The SICAV is not subject to net wealth tax in Luxembourg. The only tax to
which the SICAV in Luxembourg is subject is the subscription tax (“taxe d’abonnement”) up to a rate of 0.05% per annum based on the net asset value
attributed to each Share Class at the end of the relevant quarter, calculated and paid quarterly. A reduced tax rate of 0.01% per annum of the net assets will
be applicable to Share Classes as identified in Appendix 5. The 0.01% and 0.05% rates described above, as appropriate, are not applicable for the portion of
the assets of the SICAV invested in other Luxembourg collective investment undertakings which are themselves already subject to the taxe d’abonnement.

No stamp duty, capital duty or other tax is payable in Luxembourg upon the issue of the Shares of the SICAV. No tax is payable on realised or unrealised
capital appreciation of the assets of the SICAV in the Grand Duchy of Luxembourg. Although the SICAV’s realised capital gains, whether short or long-term,
are not expected to become taxable in another country, the Shareholders must be aware and recognise that such a possibility is not totally excluded. The
regular income of the SICAV from some of its securities, as well as interest earned on cash deposits in certain countries, may be subject to withholding taxes
at varying rates, which normally cannot be recovered.

Following case law precedent within Europe, the SICAV has instigated proceedings to reclaim tax withheld by certain Member States of the European Union
on dividend payments it has received. The decision to initiate proceedings against any particular Member State is the result of an analysis of the likely costs
and potential benefits of doing so and the likelihood of successfully reclaiming such amounts together with the estimated time to complete proceedings
varies across Member States. Any costs associated with this decision have been charged to the relevant Sub-Funds and have beenincluded within total costs
for the purposes of determining the relevant expense cap or TER and no amount has been recorded in the SICAV for any possible amounts to be received
under this action.

7. Statement of Changes in Investments

Alist, specifying for each investment within each Sub-Fund the total purchases and sales which occurred during the financial period, may be obtained free of
charge upon request at the registered office of the SICAV. Additional information on investments within each Sub-Fund’s portfolio is available to
Shareholders at the registered office of the SICAV.
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8. Value of Financial Instruments and Associated Risks

The Sub-Funds entered into forward currency exchange contracts, financial futures contracts, options and swaps which, to varying degrees, represent a
market risk in excess of the amount reflected on the Combined Statement of Net Assets. The amount of the contracts represents the extent of the Sub-Fund’s
participation in these financial instruments. Market risks associated with such contracts arise due to the possible movements in foreign exchange rates,
indices, and security values underlying these instruments. Other market and credit risks include the possibility that there may be an illiquid market for the
contracts, that a change in the value of the contracts may not directly correlate with changes in the value of the underlying currencies, indices, or securities,
or that the counterparty to a contract defaults on its obligation to perform under the terms of the contract.

9. Collateral received with respect to Financial Techniques and Financial Derivative Instruments

Assets received from counterparties in securities lending activities and OTC derivative transactions other than currency forwards constitute collateral.

The SICAV will only enter into transactions with counterparties which the Management Company believes to be creditworthy. Approved counterparties will
typically have a public rating of A- or above. Counterparties will comply with prudential rules considered by the CSSF as equivalentto EU prudential rules. The
counterparty does not have discretion over the composition or management of a Sub-Fund’s portfolio or over the underlying of financial derivative
instruments used by a Sub-Fund.

Collateral may be offset against gross counterparty exposure provided it meets a range of standards, including those for liquidity, valuation, issuer credit
quality, correlation and diversification. In offsetting collateral its value is reduced by a percentage (a “haircut”) which provides, inter alia, for short term
fluctuations in the value of the exposure and of the collateral. Collateral levels are maintained to ensure that net counterparty exposure does not exceed the
limits per counterparty as set out in the Prospectus. If any, collateral is received in the form of securities and cash. Non-cash collateral received is not sold,
reinvested or pledged.

Collateral received with respect to financial derivative instruments are shown in Appendix 8.
10. Securities Lending

The SICAV may lend portions of its securities portfolio to third parties for the purpose of generating additional income or for reducing costs or risk, to the
maximum extent allowed by and within the limits set forth in (i) article 11 of the Grand Ducal regulation of 8 February 2008 relating to certain definitions of
the Luxembourg Law, (ii) CSSF Circular 08/356 relating to the rules applicable to undertakings for collective investments when they use certain techniques
and instruments relating to transferable securities and money market instruments (“CSSF Circular 08/356") and (iii) any other applicable laws, regulations,
circulars or CSSF positions.

Borrowers of securities lent by participating Sub-Funds are approved by the Management Company after appropriate assessment of such borrowers’ status
and financial standing. 90% of any incremental income earned from securities lending is accrued to the applicable Sub-Fund, whilst the remaining 10%
income is paid to J.P. Morgan SE - Luxembourg Branch for its role as securities lending agent for the SICAV. The income earned from the securities lending
program is detailed in the Combined Statement of Operations and Changes in Net Assets.

As at 30 June 2023, the SICAV valuation of securities on loan is USD 849,045,054 as detailed below and received collateral with a market value of USD
915,381,821.

Cash Non Cash Lending Lending Agent Lending

Market Value Collateral** Collateral* Base Currency Income (Gross) Fee Income (Net)

Sub-Fund usb usb usp Base Currency ~ Base Currency — Base Currency
JPMorgan Investment Funds - Europe Select Equity Fund 28,979,242 - 32,206,796 EUR 308,224 30,822 277,402
JPMorgan Investment Funds - Europe Strategic Dividend Fund 25,864,562 31,196 28,505,427 EUR 82,905 8,291 74,614
JPMorgan Investment Funds - Global Dividend Fund 55,561,728 - 58,834,301 usbp 372,169 37,217 334,952
JPMorgan Investment Funds - Global Select Equity Fund 3,106,611 - 3,299,309 usop 150,105 15,011 135,094
JPMorgan Investment Funds - Japan Strategic Value Fund 35,944,423 2,833,501 35,518,049 JPY 12,135,826 1,213,583 10,922,243
JPMorgan Investment Funds - US Select Equity Fund 16,057,424 - 17,880,234 usb 3,609 361 3,248
JPMorgan Investment Funds - Global Income Fund 652,922,500 90,175,005 613,104,573 EUR 2,421,857 242,186 2,179,671
JPMorgan Investment Funds - Global Income Conservative Fund 30,462,986 4,150,533 28,677,437 EUR 121,387 12,139 109,248
JPMorgan Investment Funds - Global Macro Fund 145,578 - 165,460 usop 3,730 373 3,357
JPMorgan Investment Funds - Global Macro Opportunities Fund - - - EUR 31,059 3,106 27,953

* The securities received as collateral are in the form of government securities (US, UK, Eurozone and other government securities). These securities are issued and guaranteed as to principal and
interest by the governments of the relevant countries.

** Cash collateral may be reinvested into Reverse Repurchase Transactions with high quality government bonds as collateral. Income earned is recorded under the “Securities Lending Income” in the
Combined Statement of Operations and Changes in Net Assets.

11. Transactions with Connected Parties

All transactions with connected parties were carried out on an arm’s length basis.

JPMorgan Chase & Co. and its affiliates are counterparties for all securities lending activity and for certain forward foreign exchange contracts, financial
futures contracts and swaps contracts. The Management Company, Registrar and Transfer Agent, Global Distributor and Domiciliary Agent, Investment
Managers, Depositary, Corporate, Administrative and Listing Agent and other related Agents of the SICAV are considered as connected parties as they are
affiliated entities of JPMorgan Chase & Co. In addition, Elvinger Hoss Prussen, société anonyme (of which Mr Jacques Elvinger who is on the Board of Directors
of the SICAV, is a partner) has received USD 34,124 during the period for legal services to the SICAV.

The following is a summary of transactions entered into during the period between the SICAV and the Manager and its Connected Persons. Connected
Persons of the Manager are those as defined in the Code on Unit Trusts and Mutual Funds established by the Securities & Futures Commission of Hong Kong.
All such transactions were entered into in the ordinary course of business and on normal commercial terms. For details of the Management and Advisory
Fees payable to the Management Company, please refer to Note 4. Fees and Expenses. The fees of the Investment Manager of the Sub-Funds which are
authorised in Hong Kong are borne by the Management Company.
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Investment transactions with Connected Persons of the Manager
All the amounts are in Sub-Fund Currency.

Percentage of Total

Sub-Fund’s total brokerage Average rate of

Total purchases Currency of transactions* commission commission

Authorised Sub-Fund and sales the Sub-Fund for the period paid paid
JPMorgan Investment Funds - Europe Select Equity Fund 11,797,822 EUR 1.1 2,949 0.02
JPMorgan Investment Funds - Global Dividend Fund Nil usb Nil Nil Nil
JPMorgan Investment Funds - Global Select Equity Fund Nil usb Nil Nil Nil
JPMorgan Investment Funds - Global Convertibles Conservative Fund 2,337,970 usb 4.41 Nil Nil
JPMorgan Investment Funds - Global High Yield Bond Fund Nil usb Nil Nil Nil

* Total transactions is the total value in Sub-Fund currency of purchases and sales dealt during the period to 30 June 2023.
12. Cross Investments

As at 30 June 2023, the total cross-investments between Sub-Funds amounts to USD 336,936,192. The combined Total Net Assets as at the period end
without cross-investments would amount to USD 53,449,563,817.

The details of the cross-investments between Sub-Funds are disclosed in the following table:

Sub-Fund % of Net
Investment Currency Market Value Assets
JPMorgan Investment Funds - Global Balanced Fund
JPMorgan Investment Funds - Global Select Equity Fund 308,549,625 8.05
EUR 308,549,625 8.05

13. Commission Sharing Arrangements

The Investment Managers may enter into commission sharing arrangements only where there is a direct and identifiable benefit to the clients of the
Investment Managers, including the SICAV, and where the Investment Managers are satisfied that the transactions generating the shared commissions are
made in good faith, in strict compliance with applicable regulatory requirements and in the best interests of the SICAV and the Shareholders. Any such
arrangements must be made by the Investment Manager on terms commensurate with best market practice. Depending on local regulation, an Investment
Manager can pay for research or execution services using soft commissions or other similar arrangements.

14. Information for Investors in Switzerland
Representative in Switzerland: JPMorgan Asset Management (Switzerland) LLC, Dreikonigstrasse 37, 8002 Ziirich.
Paying Agent in Switzerland: J.P. Morgan (Suisse) SA, Rue du Rhéne 35, 1204 Geneva.

The Prospectus, the Key Information Documents, the articles of incorporation, the annual and semi-annual financial report as well as a list of the purchases
and sales which the SICAV has undertaken during the financial period may be obtained free of charge from the representative.

15. Directors’ Fees

The only remuneration paid to Directors is an annual fee. This is waived by Mr Daniel Watkins and Mr Massimo Greco. The Directors’ fees for the period
amounted to USD 140,964 of which USD 30,866 was due to the Chairman.
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16. Transaction Costs

For the period ended 30 June 2023 the SICAV incurred transaction costs which have been defined as brokerage fees relating to purchase or sale of
transferable securities, derivatives (except OTC derivatives) or other eligible assets. The SICAV also incurred transaction costs charged by the custodian
agent and relating to purchase and sale of transferable securities as follows:

Depositary Transaction Costs
and Brokerage Fees

Sub-Fund Base Currency (in Base Currency)
JPMorgan Investment Funds - Europe Select Equity Fund EUR 1,488,918
JPMorgan Investment Funds - Europe Strategic Dividend Fund EUR 495,005
JPMorgan Investment Funds - Global Core Equity Fund (1) usb 38,736
JPMorgan Investment Funds - Global Dividend Fund usp 1,484,033
JPMorgan Investment Funds - Global Select Equity Fund usb 1,576,839
JPMorgan Investment Funds - Japan Sustainable Equity Fund JPY 8,132,836
JPMorgan Investment Funds - Japan Strategic Value Fund JPY 17,277,755
JPMorgan Investment Funds - US Select Equity Fund usb 763,944
JPMorgan Investment Funds - Global Balanced Fund EUR 701,638
JPMorgan Investment Funds - Global Income Fund EUR 3,350,247
JPMorgan Investment Funds - Global Income Conservative Fund EUR 224,749
JPMorgan Investment Funds - Global Income Sustainable Fund EUR 125,728
JPMorgan Investment Funds - Global Macro Fund usb 254,131
JPMorgan Investment Funds - Global Macro Opportunities Fund EUR 2,195,093
JPMorgan Investment Funds - Global Macro Sustainable Fund EUR 527,042
JPMorgan Investment Funds - Global Convertibles Conservative Fund usb 5,113
JPMorgan Investment Funds - Global High Yield Bond Fund usb 32,918
JPMorgan Investment Funds - Income Opportunity Fund usop 20,718
JPMorgan Investment Funds - US Bond Fund usb 7,327

(1) This Sub-Fund was launched on 14 June 2023.
For fixed income securities, transaction costs are not separately identifiable from the purchase price of the security and therefore cannot be disclosed separately.

17. Significant Events during the period

a) Sub-Fund launch

JPMorgan Investment Funds - Global Core Equity Fund was launched on 14 June 2023.

b) SFDR

With effect 30 May 2023, the prospectus of JPMorgan Investment Funds has been updated to reflect that the JPMorgan Investment Funds - Japan Strategic
Value Fund has been recategorised from Article 6 to Article 8 under SFDR.

¢) Russia/Ukraine outbreak of war and sanctions

The continuing conflict between Russia and Ukraine and any related sanctions that have, and might be imposed, may result in the global economy being
negatively impacted.

d) Impact of the Coronavirus (Covid-19)
The Board continues to monitor potential impacts of the Covid-19 pandemic to the Sub-Funds.

20. Significant Events after the period end
There have been no significant events following the period end.
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% %
Quantity/ Market of Quantity/ Market of
Nominal Value Net Nominal Value Net
Investments Currency Value EUR Assets  Investments Currency Value EUR Assets
Transferable securities and money market instruments admitted to an official exchange Skandinaviska Enskilda Banken AB ‘A’ SEK 377,373 3,830,605 0.28
listing Volvo AB ‘B’ SEK 1,890,224 35,954,278 2.66
Equities 80,764,830 5.97
Austria Switzerland
Erste Group Bank AG 9,932,351 . ] .
P EUR 312,633 0.73 DSM-Firmenich AG EUR 81,950 8,205,654 0.61
9,932,351 0.73 Lonza Group AG CHF 26,666 14,524,953 1.07
Nestle SA CHF 698,415 76,991,529 5.70
Belgium Roche Holding AG CHF 168,262 47,214,382 3.49
KBC Group NV EUR 210337 13469982 Log SikaAG CHF 44127 11,492,709 0.85
13,469,982 .00 158,429,227 11.72
United Kingdom
Denmark ;
Carlsberg A/S ‘B’ DKK 79591 11,687,893 0.6 3iGroupplc GBP 1,068,303 24,159,696 179
Novo Nordisk A/S ‘B’ DKK 397.697 58,663,277 434 Astrazeneca plc GBP 356,251 46,785,612 3.46
Beazley plc GBP 1,049,704 7,158,969 0.53
70,351,170 520 BPPIC GBP 5698072 30506957 2.26
Diageo plc GBP 519,827 20,450,366 1.51
Finland GSK plc GBP 999,125 16,139,785 1.19
Nordea Bank Abp SEK 1,879,208 18,823,941 139 Howden Jomery Group plc GBP 892,671 6,725,104 0.50
UPM-Kymmene OV EUR 333.234 9,127,279 0.68 Lloyds Banking Group plc GBP 31,663,443 16,189,837 1.20
Next plc GBP 104,973 8,445,655 0.62
27,951,220 2.07 Prud_ential plg GBP 953,571 12,199,661 0.90
Reckitt Benckiser Group plc GBP 165,566 11,425,443 0.85
France RELX plc GBP 874,693 26,771,780 1.98
AT Liquide SA EUR 216508 35732,480 264 RioTinto pic GBP 531,002 30,935,791 2.29
BNP Paribas SA EIR 435473 25283562 1g7  ohellple GBP 1,693,746 46106791 341
Capgemini SE EIR 145308 25192775 186 SEPIC GBP 848,340 18,200,801 135
Cie Generale des Etablissements Taylor Wimpey plc GBP 4,653,073 5,603,842 0.41
Michelin SCA EUR 364,016 9,881,214 0.73
Engie SA EUR 940,313 14,382,087 1.07 327,806,090 24.25
Legrand SA EUR 305,864 27,827,507 2.06
LVMH Moet Hennessy Louis Vuitton SE EUR 76,285 65,666,128 4.86 Total Equities 1,325.094.244 98.02
Pernod Ricard SA EUR 59,002 11,942,493 0.88 T
Vinci SA EUR 269,884 28,766,936 2.13  Total Transferable securities and money market instruments 1.325.094.244 98.02
admitted to an official exchange listing e )
244,675,182 18.10
Units of authorised UCITS or other collective investment undertakings
Germany
adidas AG EUR 77,314 13,751,068 1.02  Collective Investment Schemes - UCITS
Allianz SE EUR 115,726 24,719,074 1.83
N ’ L
Delivery Hero SE, Reg. S EUR 199,208 TOUIM 0ss RO ity LUNAY Fund -
Deutsche Post AG EUR 582,694 26,091,580 193 JpM EUR Liquidity LYNAV X (flex dist.)t EUR 2502 24,978,022 1.85
Deutsche Telekom AG EUR 1,123,605 22,472,662 1.66
Dr Ing hc F Porsche AG Preference EUR 114,770 12,971,879 0.96 24,978,022 1.85
Infineon Technologies AG EUR 586,753 22,135,257 1.64
Muenchener
Rueckversicherungs-Gesellschaft AG EUR 48,136 16,580,445 1.23  Total Collective Investment Schemes - UCITS 24,978,022 1.85
RWE AG EUR 400,912 16,028,462 1.18 . . Lo
Total Units of authorised UCITS or other collective investment
d ki 24,978,022 1.85
162,661,561 12.03  undertakings
Total Investments 1,350,072,266 99.87
Ireland
Kingspan Group plc EUR 215,541 13,158,778 0.97  cash 1,662,905 0.12
Ryanair Holdings plc EUR 887,683 15,323,628 1.14
Other Assets/(Liabilities) 51,801 0.01
28,482,406 211
ol Total Net Assets 1,351,786,972 100.00
aly
FinecoBank Banca Fineco SpA EUR 635,753 7,818,172 0.58
UniCredit SpA EUR 1338758 28,669,503 21, Related Party Fund.
36,487,675 270 Geographic Allocation of Portfolio as at 30 June 2023 % of Net Assets
ited Ki
Netherlands E:;ide ingdom Zlgfg
ASML Holding NV EUR 92,792 61,623,167 4.56 German 12'03
Koninklijke Ahold Delhaize NV EUR 995,840 31,279,334 2.31 Switzer\gnd 11'72
Koninklijke KPN NV EUR 3,522,562 11,573,378 0.86 Netherlands 10128
NN Group NV EUR 470,733 16,030,812 1.19 Sweden 5'97
Stellantis NV EUR 761,268 12,235,861 0.90 Denmark 5'20
Wolters Kluwer NV EUR 52,778 6,173,707 0.46 Italy 270
138,916,259 1028 'Frlen'f;':]‘é s
Spain Spain 1.86
Luxembourg 1.85
Iberdrola SA EUR 2,094,137 25,166,291 1.86 Belgium 100
25,166,291 1.86 Austria 0.73
Total Investments 99.87
Sweden Cash and other assets/(liabilities) 0.13
Assa Abloy AB ‘B’ SEK 439,022 9,729,294 072 Total
Atlas Copco AB ‘A’ SEK 1,633,301 21,551,878 1.59 ___ 100.00
Sandvik AB SEK 543,567 9,698,775 0.72
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Forward Currency Exchange Contracts

%

Unrealised of
Currency Amount Maturity Gain/(Loss) Net
Purchased Purchased Currency Sold Amount Sold Date Counterparty EUR Assets
CHF 17,262,549 usb 19,088,478 05/07/2023 Citibank 159,591 0.01
CHF 6,239,189 usb 6,914,596 05/07/2023 Goldman Sachs 43,521 -
CHF 1,937,701 usb 2,141,572 05/07/2023 HSBC 18,909 -
DKK 34,506,420 EUR 4,633,756 05/07/2023 Morgan Stanley 265 -
DKK 56,205,613 usb 8,157,403 05/07/2023 HSBC 78,306 -
DKK 42,875,473 usb 6,195,356 05/07/2023 Merrill Lynch 84,804 0.01
EUR 37,054,520 CHF 35,947,383 05/07/2023 BNP Paribas 323,102 0.02
EUR 9,889,046 CHF 9,646,718 03/08/2023 BNP Paribas 15,241 -
EUR 18,733,847 DKK 139,474,707 05/07/2023 Citibank 3,166 -
EUR 1,892,463 DKK 14,089,861 05/07/2023 Merrill Lynch 273 -
EUR 21,941,696 GBP 18,873,402 03/08/2023 Standard Chartered 16,050 -
EUR 21,235,304 SEK 247,803,889 05/07/2023 Merrill Lynch 190,542 0.01
EUR 61,659,984 usb 66,353,246 05/07/2023 BNP Paribas 899,807 0.08
EUR 24,730,648 usb 26,490,437 05/07/2023 Citibank 473,152 0.04
EUR 58,966,832 usb 63,786,054 05/07/2023 Goldman Sachs 557,452 0.05
EUR 3,475,618 usb 3,746,893 05/07/2023 Morgan Stanley 44,559 -
EUR 893,377 usb 974,888 03/08/2023 Merrill Lynch 2,064 -
GBP 3,445,645 usb 4,340,123 05/07/2023 Barclays 33,952 -
GBP 2,183,188 usb 2,699,688 05/07/2023 Citibank 67,525 0.01
GBP 12,521,042 usb 15,852,103 05/07/2023 Merrill Lynch 49,533 -
GBP 11,023,688 usb 13,817,260 05/07/2023 Morgan Stanley 171,019 0.01
GBP 22,061,407 usb 27,595,532 05/07/2023 RBC 394,062 0.03
SEK 71,930,562 EUR 6,092,506 05/07/2023 Barclays 16,202 -
SEK 73,656,420 usb 6,816,610 05/07/2023 Citibank 13,254 -
SEK 34,282,406 usb 3,176,767 05/07/2023 Morgan Stanley 2,446 -
usb 900,826 EUR 820,912 03/08/2023 Citibank 2,688 -
usb 2,146,716 SEK 22,980,304 05/07/2023 Morgan Stanley 14,160 -
Total Unrealised Gain on Forward Currency Exchange Contracts - Assets 3,675,645 0.27
CHF 9,646,718 EUR 9,874,220 05/07/2023 BNP Paribas (17,101) -
CHF 698,473 usb 784,113 05/07/2023 HSBC (4,311) -
CHF 4,603,251 usb 5,145,603 05/07/2023 Morgan Stanley (8,217) -
DKK 19,977,062 usb 2,932,793 05/07/2023 Citibank (2,772) B
EUR 456,000 CHF 448,536 05/07/2023 Merrill Lynch (2,320) -
EUR 4,635,081 DKK 34,506,420 03/08/2023 Morgan Stanley (518) -
EUR 2,000,655 GBP 1,721,622 05/07/2023 Barclays (2,067) -
EUR 83,988,479 GBP 72,591,343 05/07/2023 Standard Chartered (455,282) (0.04)
EUR 6,091,569 SEK 71,930,562 03/08/2023 Barclays (16,437) -
EUR 4,596,729 usb 5,038,792 05/07/2023 BNP Paribas (17,331) -
EUR 24,100,039 usb 26,354,619 05/07/2023 Citibank (33,088) -
EUR 674,065 usb 736,755 05/07/2023 Morgan Stanley (587) -
GBP 18,873,402 EUR 21,968,190 05/07/2023 Standard Chartered (13,217) :
GBP 9,690,759 usb 12,402,533 05/07/2023 Citibank (84,068) (0.01)
GBP 1,454,636 usb 1,857,459 05/07/2023 Merrill Lynch (8,747) -
GBP 402,262 usb 511,357 03/08/2023 BNP Paribas (202) B
GBP 363,912 usb 463,616 03/08/2023 HSBC (1,106) -
SEK 46,537,372 usb 4,347,880 05/07/2023 BNP Paribas (29,198) -
SEK 44,377,432 usb 4,138,734 05/07/2023 Morgan Stanley (21,115) -
usb 4,425,968 CHF 3,991,962 05/07/2023 HSBC (26,136) -
usb 24,679,253 EUR 23,038,895 05/07/2023 BNP Paribas (439,914) (0.03)
usb 15,648,075 EUR 14,513,147 05/07/2023 HSBC (184,085) (0.02)
usb 2,936,787 EUR 2,716,448 05/07/2023 Merrill Lynch (27,210) -
usb 371,433,733 EUR 347,358,653 05/07/2023 Morgan Stanley (7,233,933) (0.54)
usb 88,975,433 EUR 81,958,491 03/08/2023 BNP Paribas (610,714) (0.05)
usb 593,848 EUR 547,096 03/08/2023 HSBC (4,157) -
usb 6,787,877 GBP 5,483,695 05/07/2023 HSBC (163,339) (0.01)
usb 1,828,424 GBP 1,457,105 05/07/2023 RBC (20,712) -
Total Unrealised Loss on Forward Currency Exchange Contracts - Liabilities (9,427,884) (0.70)
Net Unrealised Loss on Forward Currency Exchange Contracts - Liabilities (5,752,239) (0.43)
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JPMorgan Investment Funds - Europe Select Equity Fund
Schedule of Investments (continued)

As at 30 June 2023

Financial Futures Contracts

%

Global Unrealised of

Number of Exposure Gain/(Loss) Net

Security Description Contracts Currency EUR EUR Assets
MSCI Europe Index, 15/09/2023 466 EUR 13,950,875 171,255 0.01
Total Unrealised Gain on Financial Futures Contracts 171,255 0.01
Net Unrealised Gain on Financial Futures Contracts 171,255 0.01
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JPMorgan Investment Funds - Europe Strategic Dividend Fund

Schedule of Investments

As at 30 June 2023
% %
Quantity/ Market of Quantity/ Market of
Nominal Value Net Nominal Value Net
Investments Currency Value EUR Assets  Investments Currency Value EUR Assets
Transferable securities and money market instruments admitted to an official exchange Piaggio & C SpA EUR 711,943 2,714,639 0.53
listing Poste Italiane SpA, Reg. S EUR 107,760 1,068,440 0.21
UniCredit SpA EUR 188,657 4,040,090 0.78
Equities Unipol Gruppo SpA EUR 180,955 886,589 0.17
Austria
ANDRITZ AG EUR 42025 2,183,809 0.42 25,347,462 490
OMV AG EUR 51,848 2,012,480 0.39
Jersey
Ferguson plc GBP 22,787 3,302,317 0.63
4,196,289 0.81 ’
Glencore plc GBP 1,064,588 5,529,419 1.07
Belgium Man Group plc GBP 997,519 2,540,779 0.49
Ageas SA/NV EUR 50,735 1,890,893 037 WePple GBP 160972 1543793 030
KBC Group NV 2,383,057 X
P EUR 37,212 0-46 12,916,308 2.49
4,273,950 0.83
Luxembourg
Denmark B&M European Value Retail SA GBP 285,234 1,822,353 0.35
D/S Norden A/S DKK 45,625 2,085,672 0.40
Danske Bank A/S DKK 86,715 1933398 037 1,822,353 0.35
Novo Nordisk A/S ‘B’ DKK 109,170 16,103,390 3.11 Netherlands
Solar A/S ‘B’ DKK 16,922 1,154,433 0.22
Sydbanﬁ A/S DKK 33.467 1.422.023 0.28 ABN AMRO Bank NV, Reg. S, CVA EUR 115,794 1,659,328 0.32
’ B ’ ASML Holding NV EUR 25,350 16,834,935 3.25
22.698.916 4.38 ASR Nederland NV EUR 74,661 3,078,273 0.60
’ ! Heijmans NV, CVA EUR 190,429 2,069,963 0.40
Finland ING Groep NV EUR 326,805 4,049,441 0.78
Elisa OY) EUR 40133 1977.152 0.38 Koninklijke Ahold Delhaize NV EUR 89,445 2,809,468 0.54
Fortum OYJ EUR 172 630 2.128,441 0241 Koninklijke KPN NV EUR 668,131 2,195,144 0.42
Kone OYJ ‘B’ EUR 411841 2,008,159 0.39 NN Group NV EUR 74,777 2,546,531 0.49
Konecranes 0Y) EUR 62865  2.314,689 0.45 OCINV EUR 43,974 975,343 019
Metso OV) EUR 243,950 2,699,407 0.52 Stellantis NV EUR 233,363 3,750,844 0.73
Nordea Bank Abp SEK 319'075 3.196.160 0.62 Van Lanschot Kempen NV, CVA EUR 60,707 1,848,528 0.36
Outokumpu QY] EUR 414‘670 2.044.323 0:39 Wolters Kluwer NV EUR 28,724 3,359,990 0.65
Sampo OYJ ‘A’ EUR 41,279 1,701,314 0.33
TietoEVRY OY] EUR 78,049 1,983,225 0.38 45,177,788 8.73
20,052,870 387 MNorway
DNB Bank ASA NOK 143,333 2,466,058 0.48
France Equinor ASA NOK 120,127 3,214,560 0.62
Amundi SA, Reg. S EUR 37.838 2,052,711 0.40 Europris ASA, Reg. S NOK 128,893 792,242 0.15
AXA SA EUR 1%’ 510 5.337.212 103 Hoegh Autoliners ASA NOK 210,895 1,104,062 0.21
BNP Paribas SA EUR 86'623 5029331 0'97 Norsk Hydro ASA NOK 381,635 2,083,636 0.40
Coface SA EUR 212729 >703.786 052  RanaGruber ASA NOK 218,513 1,027,538 0.20
Engie SA EUR 268‘919 4,113,116 0.80 Veidekke ASA NOK 185,916 1,836,012 0.36
LVMH Moet Hennessy Louis Vuitton SE EUR 18787 16,171,850 312 Yaralnternational ASA NOK 36346 1180,534 0.23
Orange SA EUR 344,832 3,716,944 0.72
Publicis Groupe SA EUR 52114 3,853,309 0.74 13,704,642 2.65
Rexel SA EUR 109,219 2,481,456 0.48 Portugal
Sanofi EUR 36,890 3,619,647 0.70 ugal .
Schneider Electric SE EUR 39491 6584729 127 Galp Energia SGPS 5A ‘B EUR 237742 2,545,028 0.49
Societe Generale SA EUR 82264 1978038 0.3g Navigator Co. SA (The) EUR 558006 1735399 0.34
TotalEnergies SE EUR 180,444 9,498,572 1.84
Verallia SA, Reg. S EUR 34032 1,191,880 023 4,280,427 083
Vinci SA EUR 54,780 5,839,000 1.13 .
Spain
74.171.581 14.33 Acerinox SA EUR 208,031 2,048,481 0.39
i i ACS Actividades de Construccion y
G Servicios SA EUR 99,395 3,199,028 0.62
Aﬁ@?ﬁz@l& EUR 34539 7377530 L4 Banco Bilbao Vizcaya Argentaria SA EUR 548,095 3,868,455 0.75
Bayerische Motoren Werke AG EUR 37,641 4,244,023 0.82 E:&;%iﬁﬂ?:der oA EHE l'zzg'gﬁ 422%%'37213 gfé
Daimler Truck Holding AG EUR 81,307 2,680,692 052 (ia de Distribucion Integral Logista ’ " ’
Freenet G fh  Tose  arossw s Moldinessa FUR - saoi0  210aah 040
’ e . Endesa SA EUR 80,824 1,593,849 0.31
me;%ec%‘zsnsfnz Group AG EUR 68,295 5035390 0.97  |ndustria de Diseno Textil SA EUR 146,415 572,842 1.00
u
Rueckversicherungs-Gesellschaft AG EUR 11,180 3,850,951 0.74 Repsol SA EUR 225,128 3007147 0-8
Schaeffler AG Preference EUR 273,768 1,535,839 0.30
Siemens AG EUR 55,710 8,509,145 1.64 28,080,409 >42
Telefonica Deutschland Holding AG EUR 392,072 1,018,799 0.20 Sweden
H & M Hennes & Mauritz AB ‘B’ SEK 114,906 1,811,752 0.35
40,813,133 788 Srandinaviska Enskilda Banken AB ‘A’ SEK 197568 2,005,456 039
ireland SSAB AB ‘B’ SEK 466,729 2,965,652 0.57
Svenska Handelsbanken AB ‘A’ SEK 219,700 1,691,545 0.32
CRH plc EUR 70495 3,583,261 069 volvo AB'B' SEK  189.942 3,612,920 0.70
3,583,261 0.69 12,087,325 2.33
Italy .
4 - . Switzerland
Asslcura2|on_| Generali SpA EUR 205,401 3,838,431 0.74 ABB Ltd. CHF 169,345 6,088,914 117
Azimut Holding SpA EUR 49,340 971,875 0.19 e Fi iere Rich A 6.816.608
Banca Mediolanum SpA EUR 245440 2,034,697 039 C'el Inanciere Richemont 5 CHE 43,920 2048 1.32
BFF Bank SpA, Reg. S EUR 257474 2,601,775 050  Holdm AG CHF 49,326 3,048,651 0.59
Julius Baer Group Ltd. CHF 57,059 3,288,732 0.63
Intesa Sanpaolo SpA EUR 1,346,794 3,253,854 0.63 Nestle SA CHF 102,262 11.273.108 518
Maire Tecnimont SpA EUR 579,454 2,063,436 0.40 : ' ‘T ’
Mediobanca Banca di Credito Finanziario Novartis AG CHF 146,928 13500733 261
SpA EUR 170,602 1,873,636 0.36
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JPMorgan Investment Funds - Europe Strategic Dividend Fund

Schedule of Investments (continued)

As at 30 June 2023
%
Quantity/ Market of
Nominal Value Net
Investments Currency Value EUR Assets
Roche Holding AG CHF 6,676 1,873,288 0.36
UBS Group AG CHF 240,244 4,451,008 0.86 Geographic Allocation of Portfolio as at 30 June 2023 % of Net Assets
United Kingdom 27.83
50,341,042 9.72 France 14.33
Switzerland 9.72
United Kingdom Netherlands 8.73
3i Group plc GBP 180,662 4,085,675 0.79 Germany 7.88
Anglo American plc GBP 142,957 3,718,172 0.72 Spain 5.42
AstraZeneca plc GBP 85,420 11,218,009 2.17 Italy 4.90
Aviva plc GBP 421,076 1,941,267 0.37 Denmark 4.38
Balfour Beatty plc GBP 572,040 2,289,875 0.44 Finland 3.87
Barclays plc GBP 1,745,585 3,131,717 0.60 Luxembourg 2.68
Barratt Developments plc GBP 289,860 1,406,972 0.27 Norway 2.65
Berkeley Group Holdings plc GBP 47,662 2,183,478 0.42 Jersey 2.49
BP plc GBP 1,393,999 7,463,343 1.44 Sweden 2.33
Britvic plc GBP 215,993 2,140,819 0.41 Portugal 0.83
Burberry Group plc GBP 62,623 1,536,060 0.30 Belgium 0.83
Centrica plc GBP 2,389,009 3,455,925 0.67 Austria 0.81
Coca-Cola Europacific Partners plc usb 54,890 3,240,621 0.63 Ireland 0.69
Compass Group plc GBP 172,109 4,414,819 0.85 Total Investments 100.37
Crest Nicholson Holdings plc GBP 485,795 1,068,674 0.21 Cash and other assets/(liabilities) (0.37)
Dunelm Group plc GBP 91,598 1,196,648 0.23
Energean plc GBP 119,787 1,431,136 0.28 Total 100.00
GSK plc GBP 378,828 6,119,557 1.18
Harbour Energy plc GBP 344,797 914,934 0.18
Hays plc GBP 1,633,129 1,950,205 0.38
HSBC Holdings plc GBP 1,323,796 9,608,084 1.86
Ibstock plc, Reg. S GBP 1,058,824 1,734,928 0.33
|G Group Holdings plc GBP 106,986 846,324 0.16
InterContinental Hotels Group plc GBP 34,988 2,220,722 0.43
J Sainsbury plc GBP 868,457 2,722,245 0.53
Legal & General Group plc GBP 1,044,000 2,771,513 0.53
Lloyds Banking Group plc GBP 6,411,068 3,278,044 0.63
Mitie Group plc GBP 2,804,048 3,160,894 0.61
NatWest Group plc GBP 774,842 2,178,215 0.42
Next plc GBP 27,159 2,185,091 0.42
0SB Group plc GBP 259,726 1,461,780 0.28
Pagegroup plc GBP 303,402 1,434,056 0.28
Paragon Banking Group plc GBP 224,017 1,390,324 0.27
Persimmon plc GBP 107,819 1,298,812 0.25
Redde Northgate plc GBP 516,934 2,261,120 0.44
RELX plc GBP 141,354 4,326,430 0.84
Rio Tinto plc GBP 110,117 6,415,337 1.24
Shell plc GBP 480,038 13,067,492 2.52
Taylor Wimpey plc GBP 1,353,156 1,629,648 0.31
Telecom Plus plc GBP 60,952 1,197,618 0.23
Tesco plc GBP 727,346 2,111,540 0.41
TORM plc ‘A’ DKK 28,113 621,994 0.12
Unilever plc GBP 187,183 8,933,923 1.73
Vodafone Group plc GBP 2,674,384 2,309,581 0.45
144,073,621 27.83
Total Equities 507,621,377 98.04
Total Transferable' s_ecurities and money market instruments 507,621,377 98.04
admitted to an official exchange listing
Units of authorised UCITS or other collective investment undertakings
Collective Investment Schemes - UCITS
Luxembourg
JPMorgan EUR Liquidity LVNAV Fund -
JPM EUR Liquidity LVNAV X (flex dist.)t EUR 1,210 12,083,703 2.33
12,083,703 2.33
Total Collective Investment Schemes - UCITS 12,083,703 233
Total unigs of authorised UCITS or other collective investment 12,083,703 2.33
undertakings
Total Investments 519,705,080 100.37
Cash 118,934 0.02
Other Assets/(Liabilities) (2,055,026) (0.39)
Total Net Assets 517,768,988 100.00

tRelated Party Fund.
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JPMorgan Investment Funds - Europe Strategic Dividend Fund
Schedule of Investments (continued)

As at 30 June 2023

Forward Currency Exchange Contracts

%

Unrealised of
Currency Amount Maturity Gain/(Loss) Net
Purchased Purchased Currency Sold Amount Sold Date Counterparty EUR Assets
CHF 3,530,136 EUR 3,599,124 29/08/2023 RBC 19,201 -
DKK 40,533,553 EUR 5,443,120 05/07/2023 Morgan Stanley 312 -
DKK 4,979,751 EUR 669,146 29/08/2023 Morgan Stanley 56 -
EUR 19,238,365 CHF 18,663,550 05/07/2023 BNP Paribas 167,752 0.03
EUR 19,116,393 CHF 18,647,951 03/08/2023 BNP Paribas 29,461 0.01
EUR 615,493 CNH 4,859,022 05/07/2023 Goldman Sachs 3,414 -
EUR 17,962 CNH 138,157 05/07/2023 HSBC 559 -
EUR 3,382 CNH 26,672 03/08/2023 BNP Paribas 19 -
EUR 5,444,352 DKK 40,533,553 05/07/2023 Citibank 920 -
EUR 27,236,313 GBP 23,427,628 03/08/2023 Standard Chartered 19,922 -
EUR 39,734,181 GBP 34,100,076 29/08/2023 Barclays 168,878 0.03
EUR 1,259,553 HUF 467,548,948 05/07/2023 Goldman Sachs 5,054 -
EUR 6,080,888 SEK 70,960,497 05/07/2023 Merrill Lynch 54,563 0.01
EUR 25,976 SGD 37,616 05/07/2023 Barclays 519 -
EUR 25,935 SGD 38,087 05/07/2023 Citibank 160 -
EUR 58,286 SGD 84,679 05/07/2023 HSBC 980 -
EUR 4,850,712 SGD 7,132,772 05/07/2023 State Street 23,620 0.01
EUR 35,232 SGD 51,749 03/08/2023 Merrill Lynch 227 -
EUR 1,732,012 usb 1,863,112 05/07/2023 Morgan Stanley 25,947 0.01
EUR 2,215,666 usb 2,374,168 05/07/2023 RBC 41,622 0.01
EUR 848,509 usb 922,481 03/08/2023 BNP Paribas 5,109 -
EUR 833,105 uso 910,697 29/08/2023 Standard Chartered 1,525 -
GBP 2,937 CNH 25,649 05/07/2023 Barclays 185 -
GBP 3,020 CNH 27,639 03/08/2023 Goldman Sachs 24 -
GBP 15,517 EUR 17,842 05/07/2023 Standard Chartered 209 -
GBP 6,457 HUF 2,799,510 05/07/2023 Merrill Lynch - -
GBP 7,108 HUF 3,087,231 03/08/2023 BNP Paribas 58 -
GBP 32,072 SGD 53,702 05/07/2023 Barclays 966 -
GBP 27,803 SGD 47,735 03/08/2023 BNP Paribas 10 -
GBP 684,818 usb 847,999 05/07/2023 Morgan Stanley 20,113 0.01
HUF 2,356,462 CHF 6,163 05/07/2023 Barclays 25 -
HUF 464,982,559 EUR 1,238,560 05/07/2023 Barclays 9,052 -
HUF 3,430,926 EUR 9,181 05/07/2023 Goldman Sachs 25 -
HUF 7,669,154 EUR 20,566 05/07/2023 Morgan Stanley 11 -
NOK 9,906,042 EUR 847,583 05/07/2023 Standard Chartered 125 -
SEK 70,960,497 EUR 6,010,342 05/07/2023 Barclays 15,984 -
Total Unrealised Gain on Forward Currency Exchange Contracts - Assets 616,607 0.12
CHF 18,647,951 EUR 19,087,733 05/07/2023 BNP Paribas (33,057) (0.01)
CHF 15,642 EUR 16,098 05/07/2023 Merrill Lynch (114) -
CHF 26,736,799 EUR 27,516,844 29/08/2023 BNP Paribas (112,113) (0.02)
CHF 6,120 HUF 2,366,502 05/07/2023 Morgan Stanley (97) -
CNH 26,541 EUR 3,492 05/07/2023 Barclays (149) -
CNH 4,873,911 EUR 640,983 05/07/2023 BNP Paribas (27,028) (0.01)
CNH 35,231 EUR 4,542 05/07/2023 Citibank (104) -
CNH 60,624 EUR 7,965 05/07/2023 HSBC (328) -
CNH 4,859,022 EUR 615,972 03/08/2023 Goldman Sachs (3,353) -
CNH 28,832 EUR 3,651 03/08/2023 HSBC (16) B
CNH 32,590 EUR 4,118 03/08/2023 RBC 9) -
CNH 26,522 GBP 3,011 05/07/2023 HSBC (162) -
EUR 5,444,677 DKK 40,533,553 03/08/2023 Morgan Stanley (608) -
EUR 17,763 GBP 15,274 05/07/2023 Citibank (5) -
EUR 27,673,437 GBP 23,918,185 05/07/2023 Standard Chartered (150,011) (0.03)
EUR 10,885 HUF 4,100,616 05/07/2023 Merrill Lynch (117) -
EUR 11,017 HUF 4,122,111 05/07/2023 Morgan Stanley (43) -
EUR 824,035 NOK 9,906,042 05/07/2023 Merrill Lynch (23,673) -
EUR 847,252 NOK 9,906,042 03/08/2023 Standard Chartered (122) :
EUR 9,518,157 NOK 112,099,064 29/08/2023 Standard Chartered (67,371) (0.01)
EUR 6,009,417 SEK 70,960,497 03/08/2023 Barclays (16,216) -
EUR 1,803,281 SEK 21,281,539 29/08/2023 Morgan Stanley (3,759) B
EUR 1,093,496 usb 1,195,258 05/07/2023 HSBC (1,011) -
GBP 23,427,628 EUR 27,269,201 05/07/2023 Standard Chartered (16,406) -
GBP 15,897 EUR 18,581 03/08/2023 Merrill Lynch (113) -
GBP 6,145 HUF 2,666,256 05/07/2023 Morgan Stanley (5) -
GBP 578,736 usb 736,194 05/07/2023 Merrill Lynch (909) -
GBP 463,939 usb 589,651 03/08/2023 Morgan Stanley (134) -
HUF 465,184,369 EUR 1,241,621 03/08/2023 Goldman Sachs (6,116) -
HUF 2,718,791 EUR 7,261 03/08/2023 Morgan Stanley (40) -
HUF 5,164,842 GBP 11,969 05/07/2023 Morgan Stanley (65) -
HUF 2,365,049 GBP 5,463 03/08/2023 Morgan Stanley (65) -
SEK 145,289,656 EUR 12,428,802 29/08/2023 Morgan Stanley (92,089) (0.02)
SGD 7,122,657 EUR 4,919,829 05/07/2023 BNP Paribas (99,582) (0.02)
SGD 87,064 EUR 60,201 05/07/2023 Goldman Sachs (1,281) -
SGD 35,727 EUR 24,542 05/07/2023 HSBC (364) -
SGD 38,242 EUR 26,344 05/07/2023 Morgan Stanley (464) -
SGD 7,073,340 EUR 4,806,999 03/08/2023 State Street (22,263) (0.01)
SGD 63,165 GBP 37,742 05/07/2023 BNP Paribas (1,157) -
usb 860,861 EUR 804,145 05/07/2023 HSBC (15,848) -
usb 122,496,806 EUR 114,567,692 05/07/2023 Morgan Stanley (2,396,427) (0.46)
usb 117,350,142 EUR 108,095,463 03/08/2023 BNP Paribas (805,474) (0.16)
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JPMorgan Investment Funds - Europe Strategic Dividend Fund

Schedule of Investments (continued)
As at 30 June 2023
Forward Currency Exchange Contracts (continued)

%

Unrealised of
Currency Amount Maturity Gain/(Loss) Net
Purchased Purchased Currency Sold Amount Sold Date Counterparty EUR Assets
usb 820,470 EUR 754,635 03/08/2023 RBC (4,501) -
usb 951,591 GBP 768,129 05/07/2023 HSBC (22,167) (0.01)
Total Unrealised Loss on Forward Currency Exchange Contracts - Liabilities (3,924,936) (0.76)
Net Unrealised Loss on Forward Currency Exchange Contracts - Liabilities (3,308,329) (0.64)
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JPMorgan Investment Funds - Global Core Equity Fund

Schedule of Investments

As at 30 June 2023
% %
Quantity/ Market of Quantity/ Market of
Nominal Value Net Nominal Value Net
Investments Currency Value usb Assets  Investments Currency Value usp Assets
Transferable securities and money market instruments admitted to an official exchange Costco Wholesale Corp. usb 966 516,718 1.01
listing Diamondback Energy, Inc. usb 2,710 353,845 0.69
Endeavor Group Holdings, Inc. usb 29,766 711,110 1.39
Equities Fifth Third Bancorp. usb 14,235 375,092 0.73
Austria Intuit, Inc. usb 1,500 685,770 1.34
Linde plc usb 1,692 646,056 1.26
up Bank AG 470,678 . ’
Frte Grovp R B 092 LyFT, nc. USD 22663 224477 044
Mastercard, Inc. ‘A’ usb 3,677 1,436,806 2.81
470,678 0.92 ’ ’ e
Mcdonald’s Corp. usb 2,262 669,993 1.31
Denmark Meta Platforms, Inc. ‘A’ usb 5,220 1,496,652 2.93
! - Microsoft Corp. usb 8,986 3,061,890 5.99
Novo Nordisk A/s ‘B 707,294 1.38 i
v : / DKK 4391 Monster Beverage Corp. usb 5,522 318,675 0.62
707.294 138 Morgan Stanley usb 3,822 328,768 0.64
’ Nextera Energy, Inc. usp 18291 1,343,383 2.63
Finland PG&E Corp. usb 28,839 494,733 0.97
Progressive Corp. (The) usb 8,483 1,119,629 2.19
Upm-Kymmene OYJ EUR 16,844 503,802 0.99 ;
Pty u 68 Prologis, Inc., REIT usb 5880 718,859 1.41
503,802 0.99 Ross Stores, Inc. usb 3,185 352,357 0.69
’ Sun Communities, Inc., REIT usb 5,320 692,850 1.36
France Take-Two Interactive Software, Inc. usb 7,598 1,115,842 2.18
Lvmh Moet Hennessy Louis Vuitton SE EUR 954 896,754 175  Teradyne, Inc. usb 5115 566,793 Ll
schneider Electric SE EUR 3786 689,35 135 Jexas Instruments, Inc. usp 3556 640.222 125
Vinci SA EUR 7'144 831,535 163  Thermo Fisher Scientific, Inc. usb 922 479,297 0.94
! ' : Uber Technologies, Inc. usb 30,306 1,308,310 2.56
2 417.644 4.73  Unitedhealth Group, Inc. usp 3,793 1,807,251 3.53
S Vertex Pharmaceuticals, Inc. usb 1,708 603,667 1.18
Germany Wells Fargo & Co. usb 11,953 512,843 1.00
Adidas AG EUR 3579 695,125 136 Zimmer Biomet Holdings, Inc. usb 4,840 712,763 1.39
RWE AG EUR 12,104 528,438 1.03
u 33,532,528 65.57
1,223,563 2.39
Total Equities 49,685,476 97.16
Ireland - :
Kingspar_] Group plc EUR 7,998 533,199 1.04 Tota! Transferable. sgcurltles and money market instruments 49,685,476 97.16
Medtronic plc usb 3,736 330,487 0.65 admitted to an official exchange listing
Ryanair Holdings plcNull, ADR usb 3,122 344,388 0.67 Total Investments 49,685,476 97.16
1,208,074 236 e (1,051,658)  (2.06)
Italy iabiliti 2,505,810 4.90
UNICREDIT SPA EUR 23,985 560,894 110 Other Assets/(Liabilities) ,505, 8
560,894 110 Total Net Assets 51,139,628 100.00
Japan
Bridgestone Corp. IPY 13,500 550,310 1.08 .
Keyence Corp. JPY 1,000 469,951 0.92 Geographic Allocation of Portfolio as at 30 June 2023 % of Net Assets
Suzuki Motor Corp. 1pY 22,800 821,671 1.61 United States of America 65.57
Tokio Marine Holdings, Inc. JPY 34,200 784,732 1.53 United Kingdom 753
Japan 5.14
2,626,664 5.14 France 4.73
Netherlands 4.14
Netherlands Germany 2.39
ASML Holding NV EUR 1854 1344516 2.63 Ireland 236
NXP Semiconductors NV usp 3,802 774,676 151 Denmark 138
Italy 1.10
2,119,192 4.14 Finland 0.99
Austria 0.92
Sweden Sweden 0.91
Volvo AB ‘B’ SEK 22,447 466,249 0.91 Total Investments 97.16
Cash and other assets/(liabilities) 2.84
466,249 0.91
Total 100.00
United Kingdom
BP plc GBP 132,723 775,961 1.52
Diageo plc GBP 14,168 608,658 1.19
Reckitt Benckiser Group plc GBP 12,028 906,396 1.77
RIO Tinto plc GBP 8,858 563,538 1.10
Shell plc GBP 33,450 994,341 1.95
3,848,894 7.53
United States of America
Abbvie, Inc. usb 6,256 832,549 1.63
Amazon.Com, Inc. usb 17,838 2,320,367 4.54
American Express Co. usb 2,900 505,485 0.99
Analog Devices, Inc. usb 4,186 810,033 1.58
Baker Hughes Co. usb 8,946 282,559 0.55
Biogen, Inc. usb 2,760 784,847 1.53
Boston Scientific Corp. usb 7,779 420,961 0.82
Bristol-Myers Squibb Co. usb 8,666 555,707 1.09
Burlington Stores, Inc. usb 5,309 826,372 1.62
Charter Communications, Inc. ‘A’ usb 2,444 897,865 1.76
Chipotle Mexican Grill, Inc. usb 367 777,978 1.52
CME Group, Inc. usb 6,631 1,223,154 2.39

47




JPMorgan Investment Funds - Global Core Equity Fund
Schedule of Investments (continued)

As at 30 June 2023

Forward Currency Exchange Contracts

%

Unrealised of
Currency Amount Maturity Gain/(Loss) Net
Purchased Purchased Currency Sold Amount Sold Date Counterparty usp Assets
AUD 46,244 JPY 4,391,482 10/07/2023 RBC 337 -
AUD 40,572 SEK 290,147 08/08/2023 Morgan Stanley 66 -
AUD 43,648 usb 28,914 08/08/2023 Morgan Stanley 155 -
AUD 58,398 usb 38,792 08/08/2023 State Street 100 -
AUD 6,666,344 usb 4,417,981 08/08/2023 Toronto-Dominion Bank 21,676 0.04
CHF 28,431 JPY 4,413,318 10/07/2023 RBC 1,157 -
CHF 3,984 SEK 47,386 10/07/2023 Morgan Stanley 52 -
CHF 448,351 usb 499,158 08/08/2023 BNP Paribas 3,034 0.01
CHF 5,088 usb 5,697 08/08/2023 State Street 1 -
DKK 424,708 usb 61,854 10/07/2023 BNP Paribas 451 -
EUR 34,668 GBP 29,679 10/07/2023 Merrill Lynch 164 -
EUR 29,067 JPY 4,389,324 10/07/2023 Morgan Stanley 1,333 -
EUR 40,753 JPY 6,394,884 08/08/2023 Morgan Stanley 54 -
EUR 4,073 SEK 47,124 10/07/2023 Goldman Sachs 78 -
EUR 11,047 SGD 16,296 08/08/2023 RBC 27 -
EUR 330,664 usb 359,590 10/07/2023 Merrill Lynch 1,597 0.01
EUR 563,455 usb 611,752 10/07/2023 State Street 3,715 0.01
EUR 8,743 usb 9,543 08/08/2023 BNP Paribas 22 -
EUR 8,176 usb 8,943 08/08/2023 HSBC 2 -
EUR 753,682 usb 821,292 08/08/2023 Merrill Lynch 3,259 0.01
EUR 404,796 usb 440,128 08/08/2023 State Street 2,730 0.01
GBP 9,044 SGD 15,524 08/08/2023 Barclays 4 -
GBP 270,212 usb 341,412 10/07/2023 Toronto-Dominion Bank 1,864 -
GBP 48,115 usb 60,840 08/08/2023 Morgan Stanley 297 -
JPY 40,299,719 usb 278,634 10/07/2023 Barclays 639 -
SEK 252,490 usb 23,187 10/07/2023 Toronto-Dominion Bank 235 -
SGD 9,016 DKK 45,382 08/08/2023 HSBC 1 -
SGD 90,870 EUR 61,452 08/08/2023 Goldman Sachs 14 -
SGD 54,115 GBP 31,512 08/08/2023 BNP Paribas 5 -
SGD 42,101 JPY 4,372,142 10/07/2023 HSBC 822 -
SGD 5,900 SEK 46,937 10/07/2023 Goldman Sachs 7 -
SGD 21,293 usp 15,754 08/08/2023 Goldman Sachs 3 -
SGD 669,650 usb 494,189 08/08/2023 Merrill Lynch 1,359 -
usb 32,432 AUD 48,463 08/08/2023 HSBC 156 -
usb 3,917 CHF 3,491 08/08/2023 Goldman Sachs 6 -
usb 30,682 EUR 28,010 08/08/2023 BNP Paribas 38 -
usb 91,564 GBP 71,872 08/08/2023 Merrill Lynch 240 -
usb 78,123 JPY 11,113,767 08/08/2023 Merrill Lynch 730 -
usb 4,028 SGD 5,430 08/08/2023 State Street 10 -
Total Unrealised Gain on Forward Currency Exchange Contracts - Assets 46,440 0.09
AUD 23,639 DKK 110,714 10/07/2023 HSBC (513) -
AUD 37,610 DKK 172,596 10/07/2023 Merrill Lynch (295) -
AUD 216,404 EUR 136,054 10/07/2023 HSBC (4,626) (0.02)
AUD 505,221 EUR 311,317 10/07/2023 Merrill Lynch (3,899) (0.01)
AUD 60,354 EUR 36,820 08/08/2023 Morgan Stanley (87) -
AUD 129,152 GBP 69,388 10/07/2023 HSBC (2,216) -
AUD 210,722 GBP 111,724 10/07/2023 Merrill Lynch (1,727) (0.01)
AUD 63,806 JPY 6,186,439 10/07/2023 HSBC (417) -
AUD 171,750 JPY 16,547,014 10/07/2023 Merrill Lynch (394) -
AUD 8,748 SEK 63,896 10/07/2023 HSBC (107) B
AUD 6,480 SEK 47,147 10/07/2023 Morgan Stanley (62) -
AUD 4,007,719 usb 2,707,231 10/07/2023 Citibank (40,646) (0.08)
AUD 712,781 usb 490,014 10/07/2023 HSBC (15,757) (0.03)
AUD 526,068 usb 359,767 10/07/2023 Morgan Stanley (9,741) (0.02)
CHF 6,184 DKK 47,367 10/07/2023 RBC (44) -
CHF 56,461 EUR 58,042 10/07/2023 Morgan Stanley (366) -
CHF 3,935 EUR 4,033 08/08/2023 HSBC (5) -
CHF 33,760 GBP 29,711 10/07/2023 Morgan Stanley (54) -
CHF 2,586 SGD 3,915 08/08/2023 HSBC 1) B
CHF 319,530 usb 357,200 10/07/2023 RBC (470) -
EUR 6,323 DKK 47,108 10/07/2023 Goldman Sachs (4) -
EUR 9,495 DKK 70,674 08/08/2023 Goldman Sachs - :
EUR 59,565 GBP 51,432 08/08/2023 RBC (186) -
EUR 55,316 SGD 81,904 08/08/2023 HSBC (92) -
EUR 9,045 usb 9,919 08/08/2023 RBC (24) -
GBP 4,150 uso 5,287 08/08/2023 Merrill Lynch (14) -
JPY 935,351 SGD 8,821 08/08/2023 Goldman Sachs (14) -
JPY 973,829 uso 6,802 08/08/2023 HSBC (20) B
JPY 14,910,022 usob 103,874 08/08/2023 Morgan Stanley (46) -
SGD 69,434 AUD 77,324 08/08/2023 Barclays (114) -
SGD 10,664 CHF 7,069 08/08/2023 Goldman Sachs (26) :
SGD 9,158 DKK 46,923 10/07/2023 HSBC (114) -
SGD 84,402 EUR 58,042 10/07/2023 HSBC (1,012) -
SGD 37,699 EUR 25,612 08/08/2023 HSBC (123) B
SGD 50,466 GBP 29,711 10/07/2023 HSBC (441) -
SGD 41,950 JPY 4,459,209 08/08/2023 BNP Paribas 9) -
SGD 477,624 usb 357,200 10/07/2023 HSBC (4,149) (0.01)
SGD 498,257 usb 369,873 08/08/2023 Goldman Sachs (1,157) -
usb 4,414,376 AUD 6,666,344 10/07/2023 Toronto-Dominion Bank (21,158) (0.04)
usb 497,677 CHF 448,351 10/07/2023 BNP Paribas (2,871) (0.01)
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Forward Currency Exchange Contracts (continued)

%

Unrealised of
Currency Amount Maturity Gain/(Loss) Net
Purchased Purchased Currency Sold Amount Sold Date Counterparty usp Assets
usb 61,961 DKK 424,708 08/08/2023 BNP Paribas (463) -
usb 439,494 EUR 404,796 10/07/2023 State Street (2,669) (0.01)
usb 70,886 EUR 64,942 08/08/2023 BNP Paribas (163) -
usb 116,390 EUR 107,138 08/08/2023 HSBC (821) -
usb 612,636 EUR 563,455 08/08/2023 State Street (3,799) (0.01)
usb 203,528 GBP 161,113 08/08/2023 Barclays (1,191) -
usb 341,484 GBP 270,212 08/08/2023 Toronto-Dominion Bank (1,862) -
usb 279,865 JPY 40,299,719 08/08/2023 Barclays (768)
usb 23,217 SEK 252,490 08/08/2023 Toronto-Dominion Bank (239)
usb 493,687 SGD 669,650 10/07/2023 Merrill Lynch (1,307)
Total Unrealised Loss on Forward Currency Exchange Contracts - Liabilities (126,283) (0.25)
Net Unrealised Loss on Forward Currency Exchange Contracts - Liabilities (79,843) (0.16)
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JPMorgan Investment Funds - Global Dividend Fund

Schedule of Investments

As at 30 June 2023
% %
Quantity/ Market of Quantity/ Market of
Nominal Value Net Nominal Value Net
Investments Currency Value usb Assets  Investments Currency Value usp Assets
Transferable securities and money market instruments admitted to an official exchange South Korea
listing Samsung Electronics Co. Ltd. KRW 1,212,298 66,473,290 2.40
Equities 66,473,290 2.40
Australia Spain
Rio Tinto Ltd. AUD 346,835 26,463,805 0.96 i erdrola SA EUR 3523740 46,242,428 L67
26,463,805 0.96 46,242,428 167
Canada Sweden
TC Energy Corp. CAD 482,718 19,353,959 0.70 .
Toronto-Dominion Bank (The) CAD 819250 50,774,739 184 VONOAB'E SEK o Leo2me BN Let
70.128.698 254 35,147,147 1.27
Finland Switzerland
Roche Holding AG CHF 124,660 38,197,771 1.38
Nordea Bank Abp SEK 2869236 31385179 113 Zurich Insurance Group AG CHF 41346 19716910 071
31,385,179 113 57,914,681 2.09
France Tai
Cie Generale des Etablissements Tg;vm\gg Semiconductor Manufacturing
Michelin SCA EUR 1,183,145 35,071,187 1.27
Legrand SA EUR 357,241 35,491,951 128 ¢ Ltd., ADR usb 874,292 88,574,523 320
LVMH Moet Hennessy Louis Vuitton SE EUR 44,641 41,962,254 1.52
Vinci SA EUR 424,056 49,358,541 1.78 88,574523 320
United Kingdom
161,883,933 585 hstrazeneca plc GBP 363460 52123730 1.88
Germany Diageo plc GBP 664,693 28,555,252 1.03
Allianz SE EUR 122528 28,579,803 103 FELXPC RO S g
Deutsche Post AG EUR 588,709 28,786,122 1.04 P ’ T :
ailétsgﬁsnTeerlekom AG EUR 899,357 19,642,448 0.71 155,558,475 5.62
Rueckversicherungs-Gesellschaft AG EUR 74,009 27,837,701 1.01 . .
United States of America
104.846.074 3.79 AbbVie, Inc. usb 494,823 65,851,045 2.38
o Apple, Inc. usb 250,423 48,196,411 1.74
Hong Kong Baker Hughes Co. usb 775,778 24,502,948 0.89
Bank of America Corp. uso 2,235,652 64,465,025 2.33
AIA Group Ltd. 35,675,795 . o ’ i
P HKD 3,533,200 129 Best Buy Co., Inc. usb 198,113 16,438,426 0.59
35.675.795 1.29 Bristol-Myers Squibb Co. usb 507,486 32,542,540 1.18
T Charles Schwab Corp. (The) uso 269,556 15,485,992 0.56
India Chevron Corp. uso 361,975 56,862,653 2.06
Housing Development Finance Corp. CME Group, Inc. usb 435,356 80,305,768 2.90
Ltd. INR 873,466 30,033,155 .09 Coca-Cola Co. (The) uso 919,037 55,077,887 1.99
Comcast Corp. ‘A’ usb 681,307 28,379,843 1.03
30,033,155 1.09 Deere & Co. usb 72,150 29,315,627 1.06
Dow, Inc. usb 773,319 41,186,970 1.49
Indonesia Equinix, Inc., REIT usb 32,018 25,068,013 0.91
Telkom Indonesia Persero Tbk. PT IDR 116,083,000 31,009,666 112 Intuit, Inc. usp 78,944 36,091,618 131
Keurig Dr Pepper, Inc. usb 495,251 15,350,305 0.56
31,009,666 112 Kinder Morgan, Inc. usp 1,204,876 20,717,843 0.75
Marriott International, Inc. ‘A’ usp 228,295 41,878,435 1.51
Ireland Mastercard, Inc. ‘A’ uso 99,998 39,074,718 1.41
Accenture p'C ‘A usp 118,855 36,927,060 1.34 McDonald’s Corp. usb 108,755 32,212,687 1.16
Eaton Corp. plc uso 17,897 23,634,812 0.85 Merck& Co, Inc. usp 308,515 35,216,987 127
Trane Technologies plc usp 104,952 20,110,377 0.73  Microsoft Corp. uso 398,769 135,876,549 4.91
NextEra Energy, Inc. usb 554,762 40,744,495 1.47
80,672,249 2.92  Oracle Corp. usb 312,761 37,662,680 1.36
Progressive Corp. (The) usb 111,396 14,702,601 0.53
Japan Prologis, Inc., REIT usb 533,016 65,163,871 2.36
Bridgestone Corp. JPY 907,300 36,984,897 134  Public Service Enterprise Group, Inc. usb 597,838 37,191,502 1.35
FANUC Corp. JPY 599,500 20,886,824 0.75 S&P Global, Inc. usb 75,827 30,381,225 1.10
Shin-Etsu Chemical Co. Ltd. IPY 784,400 25,914,039 0.94  Texas Instruments, Inc. usb 161,629 29,099,685 1.05
TIX Cos., Inc. (The) usb 606,932 51,091,536 1.85
83,785,760 3.03 United Parcel Service, Inc. ‘B’ uso 189,680 33,438,687 1.21
UnitedHealth Group, Inc. usob 135,527 64,574,550 2.34
Mexico Yum China Holdings, Inc. HKD 324,751 18,296,707 0.66
Wal-Mart de Mexico SAB de CV MXN 6,809,123 27,008,793 0.98  Yum!Brands, Inc. usp 265,743 36,533,019 1.32
27,008,793 0.98 1,398,978,848 50.59
Netherlands it
ASML Holding NV EUR 58,884 42702512 L5a Total Equities 2,694,967,248 97.44
NXP Semiconductors NV usb 207,705 42,320,932 1.53 Tota! Transferable. sgcurities and money market instruments 2,694,967,248 97.44
admitted to an official exchange listing
85,023,444 3.07
Singapore
DBS Group Holdings Ltd. SGD 1,985,400 46,254,839 1.67
Singapore Exchange Ltd. SGD 4,490,300 31,906,466 1.16
78,161,305 2.83
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JPMorgan Investment Funds - Global Dividend Fund
Schedule of Investments (continued)

As at 30 June 2023
%
Quantity/ Market of
Nominal Value Net
Investments Currency Value usb Assets
Transferable securities and money market instruments dealt in on another regulated
market Geographic Allocation of Portfolio as at 30 June 2023 % of Net Assets
B United States of America 50.59
Equities France 5.85
China United Kingdom 5.62
Inner Mongolia Yili Industrial Group Co. Germany 3.79
Ltd. ‘A CNH 4,387,282 17,093,620 0.62 Taiwan 3.20
Netherlands 3.07
17,093,620 0.62 Japan 3.03
Ireland 2.92
= Singapore 2.83
Total Equities 17,093,620 0.62 Canada 554
. . South Korea 2.40
Total Transferable securities and money market instruments -
dealt in on another regulated market 17,093,620 0.62 Switzerland 2.09
Spain 1.67
Units of authorised UCITS or other collective investment undertakings Hong Kong 1.29
Sweden 1.27
Collective Investment Schemes - UCITS Finland ) L13
Indonesia 112
Luxembourg India 1.09
JPMorgan USD Liquidity LVNAV Fund - Mexico 0.98
JPM USD Liquidity LVNAV X (dist.)t usbD 22,816,007 22,816,007 0.83 Australia 0.96
Luxembourg 0.83
22,816,007 0.83 China 0.62
Total Investments 98.89
Total Collective Investment Schemes - UCITS 22,816,007 0.83 Cash and other assets/(liabilities) 1.11
Total Units of authorised UCITS or other collective investment 22,816,007 0.83 Total 100.00
undertakings —
Total Investments 2,734,876,875 98.89
Cash 5,904,774 0.21
Other Assets/(Liabilities) 24,790,266 0.90
Total Net Assets 2,765,571,915 100.00

tRelated Party Fund.
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JPMorgan Investment Funds - Global Dividend Fund
Schedule of Investments (continued)

As at 30 June 2023

Forward Currency Exchange Contracts

%

Unrealised of
Currency Amount Maturity Gain/(Loss) Net
Purchased Purchased Currency Sold Amount Sold Date Counterparty usp Assets
AUD 13,168,659 usb 8,723,066 10/07/2023 State Street 38,863 -
CAD 22,675,900 usb 17,106,349 10/07/2023 Citibank 32,977 -
CHF 13,518,495 usb 15,008,049 10/07/2023 HSBC 84,254 -
CNH 15,112,935 usb 2,075,872 10/07/2023 Barclays 3,907 -
DKK 14,949,116 usb 2,177,245 10/07/2023 BNP Paribas 15,774 -
DKK 60,220,734 usb 8,823,185 31/07/2023 Merrill Lynch 23,652 -
EUR 2,804,076 JPY 433,426,099 10/07/2023 Goldman Sachs 59,316 -
EUR 365,960,442 usb 391,597,448 10/07/2023 Barclays 8,144,595 0.30
EUR 12,030,123 usb 12,975,960 10/07/2023 BNP Paribas 164,657 0.01
EUR 6,802,212 usb 7,381,474 10/07/2023 Goldman Sachs 48,646 -
EUR 3,505,427 usb 3,769,197 10/07/2023 HSBC 59,814 -
EUR 4,901,743 usb 5,243,430 10/07/2023 State Street 110,790 0.01
EUR 8,081,242 usb 8,789,109 31/07/2023 HSBC 48,398 -
EUR 5,607,039 usb 6,131,235 31/07/2023 Morgan Stanley 526 -
EUR 396,053,730 usb 430,521,189 08/08/2023 Barclays 2,773,605 0.10
EUR 10,131,359 usb 11,017,871 08/08/2023 HSBC 66,143 -
GBP 18,748,387 usb 23,664,108 10/07/2023 Citibank 153,726 0.01
JPY 4,765,749,896 usb 32,970,716 10/07/2023 Citibank 55,482 -
KRW 18,456,010,564 usb 13,984,475 10/07/2023 Citibank 26,572 -
SEK 45,087,953 usb 4,141,660 10/07/2023 Citibank 40,811 -
SGD 5,614,701 usb 4,139,334 10/07/2023  Merrill Lynch 10,960 -
TWD 571,227,827 usb 18,329,028 10/07/2023 Standard Chartered 2,850 -
usb 2,126,588 CNH 15,112,935 10/07/2023 BNP Paribas 46,809 -
usb 830,515 EUR 760,057 10/07/2023 Citibank 298 -
usb 976,395 EUR 891,669 08/08/2023 RBC 882 -
usb 44,471,236 GBP 34,918,584 31/07/2023 Morgan Stanley 103,011 0.01
usb 2,641,383 HKD 20,671,326 10/07/2023 BNP Paribas 3,323 -
usb 16,479,886 HKD 128,986,405 10/07/2023 Goldman Sachs 18,730 -
usb 5,743,762 INR 471,717,912 08/08/2023 Goldman Sachs 661 -
usb 30,511,332 JPY 4,243,220,096 10/07/2023 Barclays 1,106,215 0.04
usb 640,345 JPY 89,103,701 10/07/2023 Merrill Lynch 22,864 -
usb 2,335,655 KRW 3,046,675,554 10/07/2023 J.P. Morgan 22,744 -
usb 37,437,906 SEK 401,127,952 31/07/2023 Standard Chartered 187,959 0.01
usb 55,474,031 SGD 74,942,808 31/07/2023 Merrill Lynch 32,255 -
usb 3,842,889 TWD 117,653,895 10/07/2023 BNP Paribas 67,133 -
usb 14,791,741 TWD 453,573,932 10/07/2023 Goldman Sachs 235,619 0.01
Total Unrealised Gain on Forward Currency Exchange Contracts - Assets 13,814,821 0.50
AUD 23,080,674 usb 15,415,917 31/07/2023 HSBC (48,159) -
CAD 13,412,609 usb 10,210,528 31/07/2023 Toronto-Dominion Bank (69,189) -
CHF 16,358,453 usb 18,335,603 31/07/2023 Citibank (28,460) -
EUR 10,092,330 usb 11,027,909 10/07/2023 Citibank (3,962) B
EUR 737,894 usb 806,769 10/07/2023 Merrill Lynch (760) -
EUR 14,728,594 usb 16,140,580 31/07/2023 Morgan Stanley (33,644) -
GBP 4,620,203 usb 5,900,119 31/07/2023 RBC (29,600) B
HKD 149,657,731 usp 19,101,390 10/07/2023 Standard Chartered (2,175) -
HKD 212,026,021 usb 27,106,619 31/07/2023 Merrill Lynch (34,208) -
INR 471,717,912 usb 5,749,222 10/07/2023 Goldman Sachs (383) -
JPY 9,113,509,951 usp 64,010,448 31/07/2023 Standard Chartered (627,773) (0.02)
usb 8,546,218 AUD 13,168,659 10/07/2023 Citibank (215,712) (0.01)
usb 8,730,189 AUD 13,168,659 08/08/2023 State Street (39,886) B
usb 16,632,525 CAD 22,675,900 10/07/2023 BNP Paribas (506,800) (0.03)
usb 17,113,299 CAD 22,675,900 08/08/2023 Citibank (34,273) -
usb 14,913,726 CHF 13,518,495 10/07/2023 Citibank (178,577) (0.01)
usb 15,052,870 CHF 13,518,495 08/08/2023 HSBC (89,031) -
usb 2,080,454 CNH 15,112,935 08/08/2023 Barclays (4,466) -
usb 2,148,352 DKK 14,949,116 10/07/2023 HSBC (44,666) -
usb 2,181,031 DKK 14,949,116 08/08/2023 BNP Paribas (16,214) -
usb 438,379,821 EUR 404,018,709 10/07/2023 Barclays (2,933,624) (0.11)
usb 1,500,756 EUR 1,394,178 10/07/2023 HSBC (22,117) -
usb 718,090 EUR 661,303 10/07/2023 Morgan Stanley (4,258) -
usb 131,395,457 EUR 120,460,068 31/07/2023 BNP Paribas (337,594) (0.01)
usb 10,531,164 EUR 9,688,066 08/08/2023 Barclays (67,874) -
usb 23,194,388 GBP 18,748,387 10/07/2023 HSBC (623,446) (0.03)
usb 23,669,108 GBP 18,748,387 08/08/2023 Citibank (153,593) (0.01)
usb 19,112,712 HKD 149,657,731 08/08/2023 Standard Chartered (100) :
usb 5,696,560 INR 471,717,912 10/07/2023 J.P. Morgan (52,279) -
usb 33,116,413 JPY 4,765,749,896 08/08/2023 Citibank (70,606) -
usb 11,644,803 KRW 15,409,335,010 10/07/2023 Standard Chartered (53,332) -
usb 14,002,405 KRW 18,456,010,564 08/08/2023 Citibank (28,574) -
usb 3,347,636 MXN 59,557,336 10/07/2023 HSBC (136,293) (0.01)
usb 4,132,305 SEK 45,087,953 10/07/2023 HSBC (50,166) -
usb 4,147,104 SEK 45,087,953 08/08/2023 Citibank (41,525) -
usb 4,148,026 SGD 5,614,701 10/07/2023 State Street (2,268) -
usb 4,143,547 SGD 5,614,701 08/08/2023 Merrill Lynch (11,397) -
usb 18,334,911 TWD 571,227,827 08/08/2023 Standard Chartered (8,660) -
Total Unrealised Loss on Forward Currency Exchange Contracts - Liabilities (6,605,644) (0.24)
Net Unrealised Gain on Forward Currency Exchange Contracts - Assets 7,209,177 0.26
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JPMorgan Investment Funds - Global Select Equity Fund

Schedule of Investments

As at 30 June 2023
% %
Quantity/ Market of Quantity/ Market of
Nominal Value Net Nominal Value Net
Investments Currency Value usb Assets  Investments Currency Value usp Assets
Transferable securities and money market instruments admitted to an official exchange Switzer/and.
listing Roche Holding AG CHF 183,234 56,145,760 1.57
Zurich Insurance Group AG CHF 85,610 40,825,343 1.14
Equities
96,971,103 2.71
Canada
Toronto-Dominion Bank (The) CAD 902,467 55,932,288 1.56
Taiwan
55,932,288 156 taiwan Semiconductor Manufacturing
Co. Ltd., ADR usb 1,014,700 102,799,257 2.87
Denmark
Novo Nordisk A/s ‘B’ DKK 191,120 30,785,257 0.86 102,799,257 2.87
30,785,257 0.86  nited Kingdom
) Astrazeneca plc GBP 418,554 60,024,751 1.68
Finland BP plc GBP 4,712,864 27,553,610 0.77
Nordea Bank Abp SEK 1,663,862 18,200,178 0.51 " RIO Tinto plc GBP 383,457 24,395,200 0.68
Shell plc GBP 1,476,852 43,901,183 1.23
18,200,178 0.51  gsf plc GBP 1,032,691 24,194,329 0.67
France 180,069,073 5.03
Legrand SA EUR 342,333 34,010,838 0.95
Lvmh Moet Hennessy Louis Vuitton SE EUR 65,715 61,771,680 L73 " nited States of America
Safran SA EUR 315,937 49,580,411 139 Abbvie, Inc. usp 613,078 81,588,420 2.28
Vinci SA EUR 590,713 68,756,796 1.92  adobe, Inc. usp 77,368 37,791,173 1.06
Advanced Micro Devices, Inc. usop 241,478 27,382,398 0.77
214,119,725 5.99  Amazon.com, Inc. usb 1,390,037 180,816,013 5.06
Analog Devices, Inc. usob 179,934 34,819,028 0.97
’\GAefmaﬁV Apple, Inc. usob 526,588 101,347,126 2.83
uenchener Baker Hughes Co. usp 640,691 20,236,225 0.57
Rueckversicherungs-Gesellschaft AG EUR 67,456 25,372,860 071 gank of A%ﬂerica Corp. ) 2 261.964 65.223.732 1.82
RWE AG EUR 1508119 65841701 L84 goston Scientific Corp. usp 267,463 14,473,760 0.41
Bristol-Myers Squibb Co. usop 920,804 59,046,557 1.65
91,214,561 255 Charles Schwab Corp. (The) usp 433513 24,905,322 0.70
Hong Kong Charter Communications, Inc. ‘A’ usp 64,941 23,857,700 0.67
o
Chevron Corp. usp 210,404 33,052,364 0.92
AIA Group Ltd. HKD 2643800 26,695,253 075 CME Group, Inc. USD 471977 87,060,877 2.43
Coca-Cola Co. (The) usb 1,605,833 96,237,572 2.69
26,695,253 075 Conocophillips usp 246332 25385744 071
. Deere & Co. usb 185,039 75,184,121 2.10
India | Finance ¢ Dow, Inc. USD 605424 32,244,882 0.90
Hausing Development Finance Corp. WR 1121332 38555 751 Log  EOG Resources, Inc. usb 181,087 20,537,077 0.57
. i T . Hilton Worldwide Holdings, Inc. usb 234,826 34,097,909 0.95
Marriott International, Inc. ‘A’ usop 180,154 33,047,450 0.92
38,555,751 1.08 Mastercard, Inc. ‘A’ usp 225,343 88,053,904 2.46
Japan Mcdonald’s Corp. usb 187,852 55,640,823 1.56
Meta Platforms, Inc. ‘A’ usb 361,515 103,651,773 2.90
Hoya Corp. Py 226100 26,749,870 975 Microsoft Corp. usD 755201 257,357,855 7.19
Japan Exchange Group, Inc. Jpy- 1,017,100 17,665,273 049 Nextera Energy, Inc usp 550,453 41,089,026 L15
Shin-Etsu Chemical Co. Ltd. JPY 1,224,800 40,463,430 1.13 NVIDIA Cor 8y, Inc. UsD 215‘739 90‘6601000 2'53
Tokio Marine Holdings, Inc. Py 606,700 13,920,957 039 Progressiveptorp (The) usb 273’027 36'035,469 1'01
Prologis, Inc., REIT usb 542,061 66,269,668 1.85
98,799, 2.7 o . ! . '
8 530 6 Public Service Enterprise Group, Inc. usb 434,342 27,020,416 0.76
Mexico Regeneron Pharmaceuticals, Inc. usob 59,414 41,991,736 1.17
" Ross Stores, Inc. usb 390,171 43,164,618 1.21
Wal-Mar Mexico SAB de CV 28,929,834 X ’ i i
al-Mart de MXN - 7,293432 081 sgp Global, Inc. USD 202,666 81,201,173 2.27
Teradyne, Inc. usb 241,640 26,776,128 0.75
28,929,834 0.81 T-Mohile US, Inc. usb 107,426 14,815,120 0.41
Netherlands Uber Technologies, Inc. usp 1,840,734 79,464,487 2.22
ASML Holding NV EUR 54,532 30,546,454 110 Union Pacific Corp: - usb 102,062 20,895,664 0.58
NXP Semiconductors NV USD 188.887 38 486.671 108 United Parcel Service, Inc. ‘B usb 235,938 41,593,510 116
’ i ’ Unitedhealth Group, Inc. usp 224,816 107,118,080 3.00
78,033,125 218 Yum! Brands, Inc. usop 296,548 40,767,936 1.14
Singapore 2,371,902,836 66.30
DBS Group Holdings Ltd. SGD 1,354,900 31,565,771 0.88
Total Equities 3,532,872,980 98.75
31,565,771 0.88 .
Total Transferable securities and money market instruments 3.532.872.980 98.75
South Korea admitted to an official exchange listing T )
Samsung Electronics Co. Ltd. KRW 740,937 40,627,403 114
40,627,403 114
Sweden
Volvo AB ‘B’ SEK 1,332,236 27,672,035 0.77
27,672,035 0.77
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JPMorgan Investment Funds - Global Select Equity Fund
Schedule of Investments (continued)

As at 30 June 2023
%
Quantity/ Market of
Nominal Value Net
Investments Currency Value usp Assets
Units of authorised UCITS or other collective investment undertakings
Geographic Allocation of Portfolio as at 30 June 2023 % of Net Assets
Collective Investment Schemes - UCITS United States of America 66.30
Luxembourg E“?t”cg Kined 5.99
JPMorgan USD Liquidity LVNAV Fund - nited Kingdom 5.03
JPM USD Liquidity LVNAV X (dist.)t USD 44,688,328 44,688,328 1.25 Taiwan 2.87
Japan 2.76
44,688,328 1.25 Switzerland 2.71
Germany 2.55
) Netherlands 2.18
Total Collective Investment Schemes - UCITS 44,688,328 1.25 Canada 1.56
. . . Luxembourg 1.25
Total UnIFS of authorised UCITS or other collective investment 44,688,328 1.25 South Korea L1a
undertakings .
India 1.08
Total Investments 3,577,561,308 100.00 Singapore 0.88
Denmark 0.86
Cash 13,111,339 0.37 Mexico 0.81
Sweden 0.77
Other Assets/(Liabilities) (13,239,184) (0.37) Hong Kong 0.75
Finland 0.51
Total Net Assets 3,577,433,463 100.00 Total Investments 100.00
Cash and other assets/(liabilities) -
tRelated Party Fund.
Total 100.00
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JPMorgan Investment Funds - Global Select Equity Fund
Schedule of Investments (continued)

As at 30 June 2023

Forward Currency Exchange Contracts

%

Unrealised of
Currency Amount Maturity Gain/(Loss) Net
Purchased Purchased Currency Sold Amount Sold Date Counterparty usp Assets
AUD 1,506,179 usb 997,710 10/07/2023 State Street 4,445 -
AUD 99,057,819 usb 65,703,070 31/07/2023 BNP Paribas 252,395 0.01
CAD 2,257,023 usb 1,702,663 10/07/2023 Citibank 3,282 -
CAD 72,713,508 usb 53,506,878 31/07/2023 Citibank 1,472,159 0.02
CHF 1,327,621 usb 1,473,907 10/07/2023 HSBC 8,274 -
DKK 2,534,716 usb 369,165 10/07/2023 BNP Paribas 2,675 -
EUR 256,299 GBP 219,297 08/08/2023 Merrill Lynch 1,748 -
EUR 256,360 JPY 38,426,919 10/07/2023 Merrill Lynch 13,730 -
EUR 41,346,959 usb 44,226,283 10/07/2023 Barclays 937,391 0.01
EUR 281,733 usb 305,724 10/07/2023 Goldman Sachs 2,015 -
EUR 967,601 usb 1,041,363 10/07/2023 HSBC 15,557 -
EUR 820,759 usb 880,225 10/07/2023  Merrill Lynch 16,298 -
EUR 535,777 usob 581,785 10/07/2023 Morgan Stanley 3,449 -
EUR 742,872 usb 794,655 10/07/2023 State Street 16,791 -
EUR 9,345,835 usb 10,148,508 31/07/2023 BNP Paribas 71,935 -
EUR 6,443,328 usb 6,915,108 31/07/2023 HSBC 131,204 -
EUR 42,768,332 usb 45,850,103 31/07/2023 RBC 920,607 0.01
EUR 45,080,143 usb 49,003,522 08/08/2023 Barclays 315,522 0.01
GBP 1,685,400 usb 2,127,302 10/07/2023 Citibank 13,819 -
JPY 463,858,955 usb 3,209,099 10/07/2023 Citibank 5,400 -
KRW 424,197,568 usb 321,423 10/07/2023 Citibank 611 -
SEK 4,540,494 usb 417,078 10/07/2023 Citibank 4,110 -
TWD 42,235,159 usb 1,355,203 10/07/2023 Standard Chartered 211 -
usb 14,493,846 CHF 12,791,993 31/07/2023 Citibank 178,015 -
usb 8,038,423 CHF 7,153,778 31/07/2023 HSBC 32,456 -
usb 14,100,042 DKK 94,640,057 31/07/2023 BNP Paribas 196,772 -
usb 284,443 EUR 260,159 10/07/2023  Merrill Lynch 268 -
usb 20,229,431 EUR 18,234,606 31/07/2023 Barclays 288,381 0.01
usb 37,354,457 EUR 33,914,464 31/07/2023 Citibank 266,185 -
usb 1,451,329 EUR 1,325,721 31/07/2023 Goldman Sachs 1,543 -
usb 391,617 HKD 3,065,144 10/07/2023 Goldman Sachs 445 -
usb 6,230,574 HKD 48,692,936 31/07/2023 RBC 13,247 -
usb 648,037 INR 53,221,369 08/08/2023 Goldman Sachs 75 -
usb 3,059,115 JPY 425,432,036 10/07/2023 Barclays 110,911 -
usb 297,076 KRW 388,409,050 08/08/2023 Barclays 1,792 -
usb 6,466,280 SEK 66,355,372 31/07/2023 Merrill Lynch 304,321 0.01
usb 13,205,135 SGD 17,568,284 31/07/2023 BNP Paribas 208,333 0.01
usb 8,793,716 SGD 11,710,675 31/07/2023 State Street 130,302 -
usb 308,739 TWD 9,452,346 10/07/2023 BNP Paribas 5,394 -
usb 1,069,098 TWD 32,782,813 10/07/2023 Goldman Sachs 17,030 -
Total Unrealised Gain on Forward Currency Exchange Contracts - Assets 5,969,098 0.09
CHF 33,328,716 usD 37,841,573 31/07/2023 Merrill Lynch (542,596) (0.01)
DKK 64,198,966 uso 9,482,217 31/07/2023 State Street (50,951) -
EUR 232,730 CAD 340,823 10/07/2023 HSBC (3,395) B
EUR 654,495 usb 715,168 10/07/2023 Citibank (257) -
EUR 7,856,872 usb 8,713,968 31/07/2023 HSBC (121,828) -
EUR 8,886,223 usb 9,808,504 31/07/2023 Merrill Lynch (90,684) B
EUR 10,243,733 usb 11,216,122 31/07/2023 Morgan Stanley (13,753) -
EUR 12,522,989 usb 13,805,609 31/07/2023 RBC (110,684) -
EUR 17,325,308 usb 19,047,458 31/07/2023 Standard Chartered (100,800) :
EUR 9,118,522 usb 10,080,079 31/07/2023 State Street (108,221) -
HKD 3,065,144 usb 391,216 10/07/2023 Standard Chartered (45) -
INR 53,221,369 usb 648,653 10/07/2023 Goldman Sachs (43) :
JPY 10,987,875,683 usb 83,391,138 31/07/2023 Citibank (6,972,616) (0.10)
JPY 6,271,746,748 usb 45,817,811 31/07/2023 HSBC (2,199,042) (0.04)
SGD 6,196,992 usb 4,659,028 31/07/2023 Citibank (74,569) B
usb 977,483 AUD 1,506,179 10/07/2023 Citibank (24,672) -
usb 998,525 AUD 1,506,179 08/08/2023 State Street (4,562) -
usb 1,405,511 CAD 1,916,200 10/07/2023 BNP Paribas (42,827) -
usb 1,703,355 CAD 2,257,023 08/08/2023 Citibank (3,411) -
usb 1,464,643 CHF 1,327,621 10/07/2023 Citibank (17,538) -
usb 1,478,308 CHF 1,327,621 08/08/2023 HSBC (8,744) B
usb 364,267 DKK 2,534,716 10/07/2023 HSBC (7,573) -
usb 369,807 DKK 2,534,716 08/08/2023 BNP Paribas (2,749) -
usb 48,209,141 EUR 44,413,713 10/07/2023 Barclays (304,377) (0.01)
usb 559,339 EUR 519,736 10/07/2023 Citibank (8,373) -
usb 693,393 EUR 645,677 10/07/2023 HSBC (11,886) -
usb 48,263,782 EUR 45,068,637 31/07/2023 Barclays (1,022,501) (0.02)
usb 19,641,305 EUR 18,110,731 31/07/2023 Goldman Sachs (164,278) -
usb 8,414,129 EUR 7,856,983 31/07/2023 State Street (178,132) -
usb 2,085,077 GBP 1,685,400 10/07/2023 HSBC (56,045) -
usb 16,603,684 GBP 13,309,290 31/07/2023 Morgan Stanley (307,356) -
usb 9,052,323 GBP 7,196,166 31/07/2023 RBC (91,264) -
usb 2,127,752 GBP 1,685,400 08/08/2023 Citibank (13,807) B
usp 391,448 HKD 3,065,144 08/08/2023 Standard Chartered ) -
usb 642,712 INR 53,221,369 10/07/2023 J.P. Morgan (5,898) -
usb 3,223,280 JPY 463,858,955 08/08/2023 Citibank (6,872) B
usb 320,565 KRW 424,197,568 10/07/2023 Standard Chartered (1,468) -
usb 321,835 KRW 424,197,568 08/08/2023 Citibank (657) -
usb 280,483 MXN 4,990,042 10/07/2023 HSBC (11,419) B
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JPMorgan Investment Funds - Global Select Equity Fund
Schedule of Investments (continued)

As at 30 June 2023

Forward Currency Exchange Contracts (continued)

%

Unrealised of
Currency Amount Maturity Gain/(Loss) Net
Purchased Purchased Currency Sold Amount Sold Date Counterparty usp Assets
usb 416,136 SEK 4,540,494 10/07/2023 HSBC (5,052)
usb 417,626 SEK 4,540,494 08/08/2023 Citibank (4,182)
usb 1,355,638 TWD 42,235,159 08/08/2023 Standard Chartered (640)
Total Unrealised Loss on Forward Currency Exchange Contracts - Liabilities (12,695,769) (0.18)
Net Unrealised Loss on Forward Currency Exchange Contracts - Liabilities (6,726,671) (0.09)
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JPMorgan Investment Funds - Japan Sustainable Equity Fund

Schedule of Investments

As at 30 June 2023
%
Quantity/ Market of
Nominal Value Net
Investments Currency Value JPY Assets
Transferable securities and money market instruments admitted to an official exchange
listing Geographic Allocation of Portfolio as at 30 June 2023 % of Net Assets
Japan 98.67
Equities Total Investments 98.67
Japan Cash and other assets/(liabilities) 133
Aica Kogyo Co. Ltd. JPY 54,800 172,866,600 0.73 Total
Ajinomoto Co., Inc. JPY 81,000 463,158,000 1.97 100.00
Asics Corp. JPY 31,700 140,082,300 0.59
Bandai Namco Holdings, Inc. JPY 72,300 240,180,600 1.02
Bridgestone Corp. JPY 132,400 779,505,000 3.31
Casio Computer Co. Ltd. JPY 114,600 135,228,000 0.57
Daiichi Sankyo Co. Ltd. IPY 103,000 468,547,000 1.99
Daikin Industries Ltd. JPY 25,700 752,881,500 3.20
Daiwa House Industry Co. Ltd. JPY 48,400 183,460,200 0.78
Denso Corp. JPY 88,400 853,015,800 3.62
East Japan Railway Co. JPY 31,400 250,697,600 1.07
Ebara Corp. JPY 39,000 267,442,500 1.14
Fuji Electric Co. Ltd. JPY 41,100 258,292,950 1.10
GMO Payment Gateway, Inc. JPY 16,700 187,165,250 0.79
Hitachi Ltd. JPY 78,600 698,478,900 2.97
Hoya Corp. JPY 40,700 695,461,250 2.96
JGC Holdings Corp. JPY 209,800 391,067,200 1.66
Keyence Corp. JPY 20,100 1,364,287,500 5.80
Kyowa Kirin Co. Ltd. JPY 55,300 147,236,250 0.63
Marui Group Co. Ltd. JPY 131,000 328,842,750 1.40
MEC Co. Ltd. JPY 40,600 143,216,500 0.61
MISUMI Group, Inc. JPY 153,600 440,409,600 1.87
Mitsubishi UFJ Financial Group, Inc. JPY 733,300 780,414,525 3.32
Miura Co. Ltd. JPY 78,100 292,250,200 1.24
Murata Manufacturing Co. Ltd. JPY 10,600 87,359,900 0.37
NET One Systems Co. Ltd. JPY 91,000 286,832,000 1.22
Nintendo Co. Ltd. JPY 56,100 367,174,500 1.56
Nippon Gas Co. Ltd. JPY 89,300 180,586,925 0.77
Nippon Paint Holdings Co. Ltd. JPY 209,100 247,365,300 1.05
Nippon Sanso Holdings Corp. JPY 104,600 325,358,300 1.38
Nippon Telegraph & Telephone Corp. JPY 3,562,500 606,693,750 2.58
Nomura Research Institute Ltd. JPY 137,600 544,689,600 2.31
ORIX Corp. JPY 197,200 514,938,500 2.19
Recruit Holdings Co. Ltd. JPY 103,600 472,519,600 2.01
Rohm Co. Ltd. JPY 10,600 143,232,500 0.61
Rorze Corp. JPY 14,200 164,507,000 0.70
Sanwa Holdings Corp. JPY 148,800 277,363,200 1.18
Shimadzu Corp. JPY 131,800 583,939,900 2.48
Shimamura Co. Ltd. JPY 5,500 74,827,500 0.32
Shin-Etsu Chemical Co. Ltd. JPY 229,300 1,094,104,950 4.65
Sompo Holdings, Inc. JPY 55,400 357,385,400 1.52
Sony Group Corp. JPY 113,400 1,469,097,000 6.24
Square Enix Holdings Co. Ltd. JPY 88,700 592,826,450 2.52
Sumitomo Metal Mining Co. Ltd. JPY 96,500 447,470,500 1.90
T&D Holdings, Inc. JPY 199,500 420,396,375 1.79
Taiyo Yuden Co. Ltd. JPY 10,900 44,564,650 0.19
Takara Bio, Inc. JPY 67,800 111,768,300 0.47
Terumo Corp. JPY 137,000 624,857,000 2.66
Tokio Marine Holdings, Inc. JPY 355,600 1,178,458,400 5.01
Tokyo Electron Ltd. JPY 43,800 899,652,000 3.82
TOTO Ltd. JPY 40,000 173,060,000 0.74
Unicharm Corp. JPY 56,400 301,204,200 1.28
Visional, Inc. JPY 23,900 189,646,500 0.81
23,216,068,175 98.67
Total Equities 23,216,068,175 98.67
Total Transferable_ s_ecurities and money market instruments 23,216,068,175 98.67
admitted to an official exchange listing
Total Investments 23,216,068,175 98.67
Cash 378,571,330 1.61
Other Assets/(Liabilities) (66,481,744) (0.28)
Total Net Assets 23,528,157,761 100.00
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JPMorgan Investment Funds - Japan Sustainable Equity Fund

Schedule of Investments (continued)

As at 30 June 2023

Forward Currency Exchange Contracts

%

Unrealised of
Currency Amount Maturity Gain/(Loss) Net
Purchased Purchased Currency Sold Amount Sold Date Counterparty JPY Assets
EUR 738,843 JPY 110,084,480 05/07/2023 Barclays 6,432,305 0.03
EUR 10,957 JPY 1,674,994 05/07/2023 BNP Paribas 52,885 -
EUR 16,132 JPY 2,397,782 05/07/2023 Goldman Sachs 146,287 -
EUR 308,265 JPY 46,175,658 05/07/2023 HSBC 2,438,203 0.01
EUR 5,279 JPY 787,650 05/07/2023 Merrill Lynch 44,799 -
EUR 16,529 JPY 2,474,487 05/07/2023 Morgan Stanley 132,160 -
EUR 1,067,807 JPY 166,928,622 03/08/2023 Morgan Stanley 916,552 0.01
EUR 20,966 JPY 3,293,653 03/08/2023 RBC 2,000 -
JPY 1,059,941 EUR 6,742 03/08/2023 HSBC 221 -
usb 39,530 JPY 5,498,301 05/07/2023 Barclays 210,206 -
usb 21,696 JPY 3,002,821 05/07/2023 BNP Paribas 130,199 -
usb 3,154,001 JPY 439,403,496 05/07/2023 Merrill Lynch 16,061,707 0.07
usb 212,147 JPY 29,728,526 05/07/2023 Morgan Stanley 907,287 -
usb 32,720 JPY 4,610,124 05/07/2023 RBC 114,946 -
usb 65,916 JPY 9,468,913 03/08/2023 RBC 3,910 -
Total Unrealised Gain on Forward Currency Exchange Contracts - Assets 27,593,667 0.12
JPY 747,231 EUR 5,025 05/07/2023 Merrill Lynch (45,241) -
JPY 167,418,307 EUR 1,067,807 05/07/2023 Morgan Stanley (976,744) (0.01)
JPY 3,507,730 EUR 23,171 05/07/2023 RBC (146,438) -
JPY 2,450,032 EUR 15,770 03/08/2023 HSBC (28,820) B
JPY 4,006,758 usb 28,776 05/07/2023 Goldman Sachs (148,785) -
JPY 8,882,953 usb 63,855 05/07/2023 HSBC (338,278) -
JPY 2,816,292 usb 20,455 05/07/2023 Merrill Lynch (137,539) B
JPY 6,647,987 usb 47,342 05/07/2023 RBC (188,667) -
JPY 3,071,114 usb 21,435 03/08/2023 BNP Paribas (9,408) -
JPY 7,063,059 usb 49,605 03/08/2023 Morgan Stanley (65,701) -
usb 3,299,665 JPY 475,257,368 03/08/2023 Morgan Stanley (1,057,484) (0.01)
Total Unrealised Loss on Forward Currency Exchange Contracts - Liabilities (3,143,105) (0.02)
Net Unrealised Gain on Forward Currency Exchange Contracts - Assets 24,450,562 0.10
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JPMorgan Investment Funds - Japan Strategic Value Fund
Schedule of Investments

As at 30 June 2023
%
Quantity/ Market of
Nominal Value Net
Investments Currency Value JPY Assets
Transferable securities and money market instruments admitted to an official exchange
listing Geographic Allocation of Portfolio as at 30 June 2023 % of Net Assets
Japan 95.86
Equities Total Investments 95.86
Japan Cash and other assets/(liabilities) 4.14
AGC, Inc. JPY 130,000 671,190,000 1.25 Total -
Amada Co. Ltd. JPY 280,000 395,920,000 0.74 100.00
Asahi Group Holdings Ltd. JPY 290,000 1,615,300,000 3.01
Central Japan Railway Co. JPY 60,000 1,083,000,000 2.02
COMSYS Holdings Corp. JPY 110,000 313,252,500 0.58
Cosmo Energy Holdings Co. Ltd. JPY 160,000 628,800,000 117
Dai Nippon Printing Co. Ltd. JPY 130,000 530,400,000 0.99
Daiwa House Industry Co. Ltd. JPY 175,000 663,337,500 1.24
Dentsu Group, Inc. JPY 70,000 329,595,000 0.61
Ebara Corp. IPY 100,000 685,750,000 1.28
EXEO Group, Inc. JPY 100,000 289,100,000 0.54
Fuji Electric Co. Ltd. JPY 125,000 785,562,500 1.46
Fuji Media Holdings, Inc. JPY 330,000 497,310,000 0.93
Hitachi Ltd. JPY 125,000  1,110,812,500 2.07
IHI Corp. JPY 150,000 583,425,000 1.09
ITOCHU Corp. JPY 595,000 3,379,302,500 6.29
JGC Holdings Corp. JPY 200,000 372,800,000 0.69
Kamigumi Co. Ltd. JPY 200,000 651,700,000 1.21
Kinden Corp. IPY 150,000 291,600,000 0.54
Kissei Pharmaceutical Co. Ltd. JPY 150,000 432,075,000 0.80
Kyudenko Corp. JPY 130,000 501,280,000 0.93
Meitec Corp. IPY 130,000 321,457,500 0.60
MISUMI Group, Inc. JPY 80,000 229,380,000 0.43
Mitsubishi Electric Corp. IPY 575,000 1,164,087,500 2.17
Mitsui Chemicals, Inc. IPY 400,000 1,690,600,000 3.15
Mitsui Fudosan Co. Ltd. JPY 210,000 601,230,000 1.12
Murata Manufacturing Co. Ltd. JPY 90,000 741,735,000 138
Nichirei Corp. IPY 150,000 462,600,000 0.86
Nippon Paint Holdings Co. Ltd. JPY 250,000 295,750,000 0.55
Nippon Sanso Holdings Corp. JPY 250,000 777,625,000 1.45
Nippon Telegraph & Telephone Corp. JPY 9,750,000 1,660,425,000 3.09
Nitori Holdings Co. Ltd. JPY 50,000 805,625,000 1.50
NOK Corp. JPY 140,000 293,580,000 0.55
Open House Group Co. Ltd. JPY 60,000 309,660,000 0.58
ORIX Corp. JPY 775,000  2,023,718,750 3.77
Otsuka Corp. JPY 220,000 1,227,600,000 2.29
Raito Kogyo Co. Ltd. JPY 90,000 178,695,000 0.33
Renesas Electronics Corp. JPY 170,000 459,127,500 0.85
Resona Holdings, Inc. JPY 1,000,000 690,850,000 1.29
Sangetsu Corp. JPY 170,000 422,705,000 0.79
Seven & i Holdings Co. Ltd. JPY 225,000 1,394,662,500 2.60
Shimamura Co. Ltd. JPY 11,000 149,655,000 0.28
Shimano, Inc. IPY 23,000 551,022,500 1.03
Shin-Etsu Chemical Co. Ltd. JPY 410,000 1,956,315,000 3.64
Sony Group Corp. JPY 260,000 3,368,300,000 6.27
Sumitomo Forestry Co. Ltd. JPY 150,000 522,675,000 0.97
Sumitomo Mitsui Financial Group, Inc. JPY 440,000 2,709,080,000 5.05
Sundrug Co. Ltd. JPY 30,000 127,995,000 0.24
T&D Holdings, Inc. JPY 625,000  1,317,031,250 2.45
Taiyo Yuden Co. Ltd. JPY 130,000 531,505,000 0.99
TBS Holdings, Inc. JPY 275,000 721,118,750 1.34
Tokio Marine Holdings, Inc. JPY 775,000 2,568,350,000 4.78
Tokyotokeiba Co. Ltd. JPY 72,500 284,200,000 0.53
Topcon Corp. JPY 200,000 421,550,000 0.79
Toyo Seikan Group Holdings Ltd. JPY 150,000 317,512,500 0.59
Toyota Motor Corp. JPY 900,000 2,075,625,000 3.87
Toyota Tsusho Corp. JPY 120,000 856,140,000 1.59
Yamato Holdings Co. Ltd. JPY 190,000 495,140,000 0.92
Yokohama Rubber Co. Ltd. (The) JPY 210,000 660,555,000 1.23
Zenkoku Hosho Co. Ltd. JPY 55,000 274,917,500 0.51

51,471,313,750 95.86

Total Equities 51,471,313,750 95.86
Tota! Transferable‘ gecurities and money market instruments 51,471,313,750 95.86
admitted to an official exchange listing

Total Investments 51,471,313,750 95.86
Cash 1,194,162,786 2.22
Other Assets/(Liabilities) 1,026,319,831 1.92
Total Net Assets 53,691,796,367  100.00
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JPMorgan Investment Funds - Japan Strategic Value Fund
Schedule of Investments (continued)

As at 30 June 2023

Forward Currency Exchange Contracts

%

Unrealised of
Currency Amount Maturity Gain/(Loss) Net
Purchased Purchased Currency Sold Amount Sold Date Counterparty JPY Assets
EUR 3,480,424 JPY 547,959,495 04/07/2023 Morgan Stanley 964,467 -
EUR 161,915,016 JPY 24,124,657,276 05/07/2023 Barclays 1,409,618,888 2.63
EUR 2,453,177 JPY 375,096,418 05/07/2023 BNP Paribas 11,773,856 0.02
EUR 4,163,679 JPY 646,355,706 05/07/2023 Citibank 10,263,671 0.02
EUR 2,687,353 JPY 399,431,116 05/07/2023 Goldman Sachs 24,369,018 0.05
EUR 5,656,936 JPY 852,711,239 05/07/2023 HSBC 39,397,244 0.07
EUR 1,253,165 JPY 187,791,860 05/07/2023 Merrill Lynch 9,834,363 0.02
EUR 5,772,596 JPY 864,709,007 05/07/2023 Morgan Stanley 45,639,347 0.10
EUR 83,503 JPY 12,452,320 05/07/2023 RBC 716,174 -
EUR 3,153,493 JPY 468,791,936 05/07/2023 Standard Chartered 28,519,350 0.05
EUR 71,636 JPY 11,249,204 03/08/2023 Barclays 11,001 -
EUR 6,685,811 JPY 1,040,547,637 03/08/2023 Citibank 10,373,397 0.02
EUR 182,622,209 JPY 28,549,040,092 03/08/2023 Morgan Stanley 156,753,209 0.29
EUR 3,508,204 JPY 551,108,666 03/08/2023 RBC 334,541 -
JPY 250,909 EUR 1,585 03/08/2023 Standard Chartered 1,807 -
JPY 123,749,849 uso 855,869 05/07/2023 Standard Chartered 154,877 -
usb 117,576 JPY 16,336,696 05/07/2023 Barclays 642,268 -
usb 10,366 JPY 1,452,533 05/07/2023 BNP Paribas 44,364 -
usb 1,081,167 JPY 150,775,132 05/07/2023 HSBC 5,354,731 0.01
usb 7,213,302 JPY 1,004,572,374 05/07/2023 Merrill Lynch 37,091,090 0.07
usb 545,054 JPY 75,866,026 05/07/2023 Morgan Stanley 2,844,536 -
usb 126,334 JPY 17,793,467 05/07/2023 RBC 450,301 -
usb 576,378 JPY 82,372,894 03/08/2023 BNP Paribas 459,234 -
usb 99,668 JPY 14,172,910 03/08/2023 Morgan Stanley 150,490 -
usb 1,250,032 JPY 179,259,891 03/08/2023 RBC 384,149 -
Total Unrealised Gain on Forward Currency Exchange Contracts - Assets 1,796,146,373 3.35
EUR 258,146 JPY 40,577,958 03/08/2023 RBC (811) -
JPY 11,050,662 EUR 70,134 03/07/2023 Barclays (10,749) -
JPY 151,356,921 EUR 980,305 05/07/2023 Citibank (3,238,859) (0.01)
JPY 85,140,213 EUR 568,707 05/07/2023 HSBC (4,545,886) (0.01)
JPY 52,395,259 EUR 341,897 05/07/2023  Merrill Lynch (1,522,560) -
JPY 28,636,481,493 EUR 182,647,071 05/07/2023 Morgan Stanley (167,275,420) (0.31)
JPY 387,844,701 EUR 2,554,297 05/07/2023 RBC (14,972,305) (0.03)
JPY 6,969,000 EUR 46,640 05/07/2023 State Street (386,172) -
JPY 429,091,019 EUR 2,761,581 03/08/2023 HSBC (4,992,894) (0.01)
JPY 546,296,723 EUR 3,480,424 03/08/2023 Morgan Stanley (779,822) -
JPY 6,815,956 usb 48,258 05/07/2023 HSBC (152,988) -
JPY 14,781,789 usb 105,366 05/07/2023 RBC (433,923) -
JPY 1,138,384 usb 7,995 03/08/2023 Barclays (10,532) -
JPY 18,446,741 usb 129,554 03/08/2023 Morgan Stanley (171,594) -
usb 8,940,174 JPY 1,287,671,095 03/08/2023 Morgan Stanley (2,865,167) (0.01)
usb 855,869 JPY 123,208,589 03/08/2023 Standard Chartered (210,314) -
Total Unrealised Loss on Forward Currency Exchange Contracts - Liabilities (201,569,996) (0.38)
Net Unrealised Gain on Forward Currency Exchange Contracts - Assets 1,594,576,377 2.97
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JPMorgan Investment Funds - US Select Equity Fund
Schedule of Investments

As at 30 June 2023
% %
Quantity/ Market of Quantity/ Market of
Nominal Value Net Nominal Value Net
Investments Currency Value usb Assets  Investments Currency Value usp Assets
Transferable securities and money market instruments admitted to an official exchange Units of authorised UCITS or other collective investment undertakings
listing
Collective Investment Schemes - UCITS
Equities Luxembourg
Ireland JPMorgan USD Liquidity LVNAV Fund -
Accenture plc ‘A’ usb 265,767 82,571,149 126 JPM USD Liquidity LVNAV X (dist.)t usb 35,961,122 35,961,122 0.55
Eaton Corp. plc usb 805,931 161,564,988 2.46
Seagate Technology Holdings plc usb 249,586 15,566,679 0.24 35,961,122 0.55
Trane Technologies plc usb 374,251 71,712,105 1.09
331,414,921 5.05 Total Collective Investment Schemes - UCITS 35,961,122 0.55
Total Units of authorised UCITS or other collective investment
Nether/ar;gs undertakings 35961122 0.55
ASML Holding NV, ADR usb 30,729 22,284,825 0.34
NXP Semiconductors NV USD 1,039,971 211,899,291 3,3 Total Investments 6,533,054,262  99.53
234,184,116 357 Cash 16,270,656 0.25
United States of America Other Assets/(Liabilities) 14,685,304 0.22
AbbVie, Inc. usb 1,404,413 186,899,282 2.85
Advanced Micro Devices, Inc. usb 412,060 46,725,544 071 Total Net Assets 6,564,010,222  100.00
Alphabet, Inc. ‘A’ usb 2,178,613 262,348,578 4.00
Amazon.com, Inc. usb 1,789,477 232,775,168 3.55 TRelated Party Fund.
American Express Co. usb 711,662 124,046,245 1.89
Ameriprise Financial, Inc. usb 265,985 88,308,350 1.35
Apple, Inc. usb 2,035,715 391,793,709 5.97 Geographic Allocation of Portfolio as at 30 June 2023 % of Net Assets
Baker Hughes Co. usD 6,101,857 192,727,153 2.94 United States of America 90.36
Biogen, Inc. usb 223,527 63,563,255 0.97 Ireland 5.05
Boston Scientific Corp. usb 167,278 9,052,249 0.14 Netherlands 3.57
Bristol-Myers Squibb Co. usp 2,320,775 148,819,697 2.27 Luxembourg 0.55
Coca-Cola Co. (The) usb 2,303,321 138,038,028 2.10 Total Investments 99.53
Danaher Corp. usb 164,210 39,511,389 0.60 Cash and other assets/(liabilities) 0.47
Deere & Co. usb 419,086 170,280,928 2.59
Dollar General Corp. usb 343,075 57,645,177 0.88 Total 100.00
Eastman Chemical Co. usb 585,901 48,682,514 0.74
EOG Resources, Inc. usb 502,978 57,042,735 0.87
Intuit, Inc. usb 139,401 63,731,349 0.97
Lowe’s Cos., Inc. usb 718,584 161,699,365 2.46
Mastercard, Inc. ‘A’ usb 400,566 156,523,167 2.38
McDonald’s Corp. usb 500,985 148,389,252 2.26
Meta Platforms, Inc. ‘A’ usb 501,561 143,805,062 2.19
Microsoft Corp. usb 1,787,013 608,906,810 9.28
Morgan Stanley usb 2,035,644 175,106,097 2.67
NextEra Energy, Inc. usb 2,595,737 190,643,904 2.90
Norfolk Southern Corp. usb 441,958 99,752,130 1.52
NVIDIA Corp. usb 569,673 239,393,685 3.65
Oracle Corp. usb 1,018,951 122,702,079 1.87
PG&E Corp. usb 5,231,311 89,743,140 1.37
Pioneer Natural Resources Co. usp 495,830 102,421,124 1.56
PPG Industries, Inc. usb 708,092 103,880,637 1.58
Progressive Corp. (The) usb 686,938 90,665,512 1.38
Prologis, Inc., REIT usb 1,225,621 149,838,295 2.28
Regeneron Pharmaceuticals, Inc. usb 170,258 120,332,395 1.83
S&P Global, Inc. usb 331,956 133,003,151 2.03
Tesla, Inc. usb 284,005 74,230,387 1.13
TIX Cos., Inc. (The) usb 622,963 52,441,025 0.80
Truist Financial Corp. usb 770,979 23,684,475 0.36
Uber Technologies, Inc. usb 1,998,183 86,261,560 1.31
UnitedHealth Group, Inc. usb 486,755 231,924,155 3.53
us Bancorp usb 756,073 25,010,895 0.38
Verizon Communications, Inc. usb 1,416,590 52,350,083 0.80
Vertex Pharmaceuticals, Inc. usb 230,820 81,579,867 1.24
Vulcan Materials Co. usb 193,736 43,664,220 0.66
Wells Fargo & Co. usb 1,953,040 83,795,181 1.28
Xcel Energy, Inc. usb 288,396 17,755,100 0.27
5,931,494,103 90.36
Total Equities 6,497,093,140 98.98
Total Transferable securities and money market instruments 6,497,093,140 98.98

admitted to an official exchange listing
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JPMorgan Investment Funds - US Select Equity Fund

Schedule of Investments (continued)

As at 30 June 2023

Forward Currency Exchange Contracts

%

Unrealised of
Currency Amount Maturity Gain/(Loss) Net
Purchased Purchased Currency Sold Amount Sold Date Counterparty usp Assets
AUD 380,181 usb 250,067 05/07/2023 HSBC 2,856 -
AUD 10,887,760 usb 7,069,740 05/07/2023 Merrill Lynch 173,546 -
AUD 60,946 usb 39,820 05/07/2023 Morgan Stanley 726 -
AUD 93,116 usb 61,702 05/07/2023 RBC 245 -
AUD 155,144 usb 101,269 05/07/2023 State Street 1,944 -
AUD 11,535,684 usb 7,641,084 03/08/2023 Citibank 40,471 -
EUR 17,758,050 usb 19,111,155 05/07/2023 BNP Paribas 281,553 0.01
EUR 9,020,861 usb 9,688,815 05/07/2023 Citibank 162,431 -
EUR 506,026,200 usb 541,052,018 05/07/2023 HSBC 11,554,693 0.18
EUR 9,392,239 usb 10,087,980 05/07/2023 Merrill Lynch 168,830 -
EUR 345,481 usob 371,065 05/07/2023 Morgan Stanley 6,218 -
EUR 5,782 usb 6,203 05/07/2023 RBC 11 -
EUR 5,574,876 uso 6,013,630 05/07/2023 Standard Chartered 74,422 -
EUR 2,971,370 usb 3,183,958 05/07/2023 State Street 60,931 -
EUR 537,533,601 usb 584,091,537 03/08/2023 HSBC 3,844,440 0.06
EUR 127,528 usob 139,415 03/08/2023 Morgan Stanley 70 -
EUR 421,503 usb 460,451 03/08/2023 Standard Chartered 575 -
EUR 920,797 usb 1,004,042 03/08/2023 State Street 3,094 -
usb 72,120 AUD 106,539 05/07/2023 HSBC 1,243 -
usb 48,952 AUD 73,249 03/08/2023 Merrill Lynch 176 -
usb 5,556,178 EUR 5,082,789 05/07/2023 Merrill Lynch 5,509 -
usb 2,377 EUR 2,175 05/07/2023 RBC 2 -
usb 1,378 EUR 1,258 03/08/2023 RBC 2 -
Total Unrealised Gain on Forward Currency Exchange Contracts - Assets 16,384,088 0.25
AUD 342,266 usb 233,653 05/07/2023 HSBC (5,953) -
AUD 96,681 usb 64,438 05/07/2023 RBC (119) -
AUD 446,144 usb 298,403 03/08/2023 State Street (1,318) -
EUR 8,627,674 usb 9,431,318 05/07/2023 Morgan Stanley (9,454) -
EUR 2,256,405 usb 2,468,365 05/07/2023 RBC (4,254) -
EUR 628,678 usb 688,408 05/07/2023 Standard Chartered (1,859) -
EUR 308,732 usb 338,625 03/08/2023 Morgan Stanley (944) -
usb 44,801 AUD 68,077 05/07/2023 BNP Paribas (489) -
usb 90,765 AUD 138,357 05/07/2023 HSBC (1,280) -
usb 109,515 AUD 167,438 05/07/2023 Morgan Stanley (1,876) -
usb 1,277 AUD 1,922 03/08/2023 Standard Chartered (3) :
usb 352,849 EUR 323,318 03/07/2023 Standard Chartered (214) -
usb 3,636,904 EUR 3,372,408 05/07/2023 Barclays (45,940) -
usb 4,826 EUR 4,465 05/07/2023 Citibank (51) -
usb 3,048,153 EUR 2,827,364 05/07/2023 HSBC (39,474) -
usb 4,336,408 EUR 4,051,238 05/07/2023 Merrill Lynch (87,754) -
usb 9,949,440 EUR 9,255,582 05/07/2023 Morgan Stanley (158,134) (0.01)
usb 8,974 EUR 8,393 05/07/2023 RBC (192) -
usb 106,899 EUR 98,186 05/07/2023 Standard Chartered (325) -
usb 504,806 EUR 469,599 05/07/2023 State Street (8,020) -
usb 3,753,679 EUR 3,435,978 03/08/2023 Citibank (4,476) -
Total Unrealised Loss on Forward Currency Exchange Contracts - Liabilities (372,129) (0.01)
Net Unrealised Gain on Forward Currency Exchange Contracts - Assets 16,011,959 0.24
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JPMorgan Investment Funds - Global Balanced Fund

Schedule of Investments

As at 30 June 2023
% %
Quantity/ Market of Quantity/ Market of
Nominal Value Net Nominal Value Net
Investments Currency Value EUR Assets  Investments Currency Value EUR Assets
Transferable securities and money market instruments admitted to an official exchange Denmark
listing Denmark Government Bond 0.5%
15/11/2027 DKK 10,460,000 1,271,061 0.03
Bonds Denmark Government Bond 4.5%
) 15/11/2039 DKK 12,020,000 1,984,001 0.05
Z‘ﬂgg“g Government Bond, Reg. S Defimark Covernment Bond 0.25%
, . 15/11/2052
4.25% 21/04/2026 AUD 5.502,000 3369,780 00 DKK 4,260,000 300,260 0.01
Australia Government Bond, Reg. S
2.25% 21/05/2028 AUD 8,362,000 4,712,865 0.12 3,555,322 0.09
Australia Government Bond, Reg. S )
2.5% 21/05/2030 AUD 8,610,000 4,783,483 03 Estona
Australia Government Bond, Reg. S Estonia Government Bond, Reg. S 4%
19 21/11/2031 AUD 18479000 8,868,051 023 12/10/2032 EIR 6480000 6672780 0.17
Australia Government Bond, Reg. S
3.25% 21/06/2039 AUD 3,669,000 1,981,183 0.05 6,672,780 0.17
Australia Government Bond, Reg. S
3% 21/03/2047 AUD 845,000 413,172 0.01  Finland
Australia Government Bond, Reg. S Finland Government Bond, Reg. S,
1.75% 21/06/2051 AUD 1,005,000 357,089 0.01 144A2.75% 15/04/2038 EUR 22,860,000 21,752,386 0.57
24,485,623 0.64 21,752,386 0.57
Belgium France
Belgium Government Bond, Reg. S, Dexia Credit Local SA, Reg. S 0.25%
144A 0.9% 22/06/2029 EUR 3,800,000 3,390,120 0.09 10/12/2026 GBP 7,900,000 7,614,326 0.20
Belgium Government Bond, Reg. S, France Government Bond OAT,
144A 1% 22/06/2031 EUR 3,239,044 2,791,888 0.07 Reg.S,144A1.5% 25/05/2050 EUR 6,660,000 4,583,953 0.12
Belgium Government Bond, Reg. S, France Government Bond OAT,
144A 3% 22/06/2033 EUR 3,928,250 3,894,035 0.10 Reg.S, 144A1.75% 25/05/2066 EUR 1,323,840 892,634 0.02
Belgium Government Bond, Reg. S, France Government Bond OAT,
144A 1.45% 22/06/2037 EUR 4,170,000 3,343,306 0.09 Reg.S,144A 0.5% 25/05/2072 EUR 600,000 232,170 0.01
Belgium Government Bond, Reg. S, France Government Bond OAT, Reg. S
144A 0.4% 22/06/2040 EUR 565,704 351,842 0.01 2.5% 25/05/2030 EUR 4,660,000 4,559,169 0.12
Belgium Government Bond, Reg. S, France Government Bond OAT, Reg. S
144A 1.7% 22/06/2050 EUR 176,782 124,555 0.00  4.75% 25/04/2035 EUR 18,883,788 21,948,610 0.57
Belgium Government Bond, Reg. S,
1444 1.4% 22/06/2053 EUR 2,132,699 1,346,682 0.04 39,830,862 1.04
Belgium Government Bond, Reg. S,
144A 3.3% 22/06/2054 EUR 6,870,000 6,665,910 0.17  Germany
Belgium Government Bond, Reg. S, Bundesrepublik Deutschland, Reg. S
144A 0.65% 22/06/2071 EUR 440,000 180,001 0.01  5.5% 04/01/2031 EUR 4,570,000 5,513,393 0.14
Bundesrepublik Deutschland, Reg. S
22,088,339 0.58 0% 15/02/2032 EUR 11,380,000 9,284,278 0.24
Bundesrepublik Deutschland, Reg. S
Canada 0% 15/05/2036 EUR 6,315,000 4,599,798 0.12
Canada Government Bond 1.5% Bundesrepublik Deutschland, Reg. S
01/09/2024 CAD 11,585,000 7,708,648 0.20 2.5% 15/08/2046 EUR 3,853,250 3,894,518 0.10
Canada Government Bond 3% Bundesrepublik Deutschland, Reg. S
01/10/2025 CAD 5,050,000 3,383,636 0.09  1.25% 15/08/2048 EUR 5,530,000 4,350,633 0.1
Canada Government Bond 1% Bundesrepublik Deutschland, Reg. S
01/09/2026 CAD 5,095,000 3,207,613 0.08 0% 15/08/2050 EUR 4,505,000 2,392,758 0.06
Canada Government Bond 2% Kreditanstalt fuer Wiederaufbau,
01/06/2028 CAD 3,740,000 2,402,177 0.06 Reg.S4.125% 18/02/2026 GBP 3,938,000 4,404,704 0.12
Canada Government Bond 1.25% Kreditanstalt fuer Wiederaufbau,
01/06/2030 CAD 2,430,000 1,452,664 0.04 Reg.S1.25% 30/06/2027 EUR 25,500,000 23,643,541 0.62
Canada Government Bond 0.5% Kreditanstalt fuer Wiederaufbau,
01/12/2030 CAD 15,855,000 8,865,766 0.23 Reg.S2.75% 15/03/2028 EUR 15,440,000 15,208,009 0.40
Canada Government Bond 4% Kreditanstalt fuer Wiederaufbau,
01/06/2041 CAD 1,480,000 1,117,655 0.03 Reg.S0.125% 09/01/2032 EUR 10,009,000 7,887,893 0.21
Canada Government Bond 3.5% Kreditanstalt fuer Wiederaufbau,
01/12/2045 CAD 1,995,000 1,429,830 0.04 Reg.S2.75% 14/02/2033 EUR 3,220,000 3,162,734 0.08
Canada Government Bond 2% Kreditanstalt fuer Wiederaufbau,
01/12/2051 CAD 4,235,000 2,274,272 0.06 Reg.S2.875% 07/06/2033 EUR 6,308,000 6,240,031 0.16
Canada Government Bond 2.75% Volkswagen Financial Services AG,
01/12/2064 CAD 1,740,000 1,081,798 0.03  Reg.S0.25% 31/01/2025 EUR 14,134,000 13,251,976 0.35
Ontario Teachers’ Finance Trust, Vonovia SE, Reg. S 0% 01/12/2025 EUR 7,600,000 6,700,858 0.17
Reg. S 0.5% 06/05/2025 EUR 19,500,000 18,297,552 0.48
Ontario Teachers’ Finance Trust, 110,535,124 2.88
Reg. S 0.1% 19/05/2028 EUR 25,335,000 21,396,041 0.56
Province of Ontario Canada, Reg. S Hong Kong
4.25% 25/04/2028 usb 7,506,000 6,732,524 0.17  Airport Authority, Reg. S 4.875%
12/01/2026 usb 3,528,000 3,208,496 0.08
79,350,176 2.07  Airport Authority, Reg. S 4.875%
12/01/2033 usb 4,116,000 3,832,614 0.10
China Hong Kong Government International
Bank of China Ltd., Reg. S, FRN Bond, Reg. S 3.875% 11/01/2025 EUR 4,813,000 4,811,556 0.13
5.518% 10/08/2023 GBP 7,513,000 8,737,538 0.23
Bank of China Ltd., Reg. S, FRN 11,852,666 0.31
5.566% 10/08/2024 usb 15,022,000 13,736,463 0.36
China Development Bank, Reg. S 0% Hungary
27/10/2023 ‘ EUR 4,500,000 4,442,508 0.11 " Hungary Government Bond, Reg. S
Industr\al & Commercial Bank of 6.125% 22/05/2028 usp 7,163,000 6,663,479 0.17
China Ltd., Reg. S 0.125% Hungary Government Bond, Reg. S
28/10/2024 EUR 6,855,000 6,486,050 0.17  0.125% 21/09/2028 EUR 5,571,000 4,398,767 0.12
33,402,559 0.87 11,062,246 0.29
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% %
Quantity/ Market of Quantity/ Market of
Nominal Value Net Nominal Value Net
Investments Currency Value EUR Assets  Investments Currency Value EUR Assets
Indonesia Japan International Cooperation
Indonesia Government Bond 1.3% Agency 4% 23/05/2028 usb 6,126,000 5,440,638 0.14
23/03/2034 EUR 1,120,000 827,266 0.02  Sumitomo Mitsui Trust Bank Ltd.,
Reg. S 2.55% 10/03/2025 usb 8,363,000 7,237,411 0.19
827,266 0.02
332,281,012 8.67
Italy
Italy Buoni Poliennali Del Tesoro, Latvia
Reg. S, 144A 4% 30/10/2031 EUR 13,038,000 13,108,560 0.34  Latvia Government Bond, Reg. S
Italy Buoni Poliennali Del Tesoro, 3.875% 25/03/2027 EUR 3,270,000 3,312,588 0.09
Reg. S, 144A 0.95% 01/03/2037 EUR 741,000 497,197 0.01  Latvia Government Bond, Reg. S
Italy Buoni Poliennali Del Tesoro, 3.5% 17/01/2028 EUR 3,444,000 3,422,830 0.09
Reg. S, 144A 3.25% 01/03/2038 EUR 629,000 560,913 0.02
Italy Buoni Poliennali Del Tesoro, 6,735,418 0.18
Reg. S, 144A 4.45% 01/09/2043 EUR 10,751,000 10,871,575 0.28
Italy Buoni Poliennali Del Tesoro, Lithuania
Reg. S, 144A 2.8% 01/03/2067 EUR 970,000 691,571 0.02 i i
Italy Buoni Poliennali Del Tesoro ' L|thua(1)n|a Government Bond, Reg. 5
Reg. 5 0% 15/08/2024 EIR 20,940,000  20,08L588 053 7P 14/06/2033 ER 6242000 6284945 0.16
Italy Buoni Poliennali Del Tesoro,
Reg. S 1.2% 15/08/2025 EUR 7,530,000 7,133,024 0.19 6,284,945 0.16
Italy Buoni Poliennali Del Tesoro, Vexico
0/
ﬁgﬁ/. ;Jgﬁg}gﬁg?ég Tesoro, e 7434000 6,995,468 018 Mexican Bonos 775% 29/05/2031 MXN 370,000 1,877,942 0.05
Reg. S 0.25% 15/03/2028 EUR 1,305,000 1,111,377 0.03 Mexican Bonos 750% 26/05/2033 MXN 1,454,800 7,231,762 0.19
Italy Buoni Poliennali Del Tesoro, Mexican Bonos 838.356% 18/11/2038 MXN 519,000 2,713,772 0.07
Reg. S 3.4% 01/04/2028 EUR 21,100,000 20,782,023 0.54  Mexican Bonos 800% 31/07/2053 MXN 860,000 4,185,762 0.11
Italy Buoni Poliennali Del Tesoro, Mexico Government Bond 5.4%
Reg. S 6% 01/05/2031 EUR 750,000 858,509 0.02 09/02/2028 usb 2,979,000 2,776,334 0.07
Italy Buoni Poliennali Del Tesoro, Mexico Government Bond 6.338%
Reg. S 0.95% 01/06/2032 EUR 4,444,000 3,458,752 0.09  04/05/2053 usb 2,026,000 1,877,311 0.05
Italy Buoni Poliennali Del Tesoro,
Reg. S 4.35% 01/11/2033 EUR 13,120,000 13,423,072 0.35 20,662,883 0.54
Italy Buoni Poliennali Del Tesoro
Inflation Linked Bond, Reg. S, FRN, Netherlands
144A 3.1% 15/09/2026 EUR 13,500,000 18,380,613 0.48  Nederlandse Waterschapsbank NV,
Italy Buoni Poliennali Del Tesoro Reg. S 2% 16/12/2024 GBP 4,405,000 4,839,929 0.13
Inflation Linked Bond, Reg. S, FRN, Nederlandse Waterschapsbank NV,
144A 1.6% 22/11/2028 EUR 18,650,000 18,377,173 0.48  Reg. S 0.875% 30/09/2026 GBP 5,000,000 4,991,475 0.13
Netherlands Government Bond,
136,331,415 3.56  Reg.S, 144A 0.5% 15/07/2032 EUR 4,453,750 3,669,868 0.09
Netherlands Government Bond,
Japan Reg. S, 144A 4% 15/01/2037 EUR 2,765,000 3,129,565 0.08
Development Bank of Japan, Inc., Netherlands Government Bond,
Reg. S 0.01% 09/09/2025 EUR 19,187,000 17,631,299 0.46  Reg.S, 144A 0.5% 15/01/2040 EUR 2,570,000 1,800,213 0.05
Japan Bank for International Co. Netherlands Government Bond,
4.25% 26/01/2026 usb 14,402,000 12,968,250 0.34  Reg.S, 144A 2.75% 15/01/2047 EUR 1,485,000 1,501,172 0.04
Japan Bank for International Co. Netherlands Government Bond,
3.125% 15/02/2028 EUR 11,640,000 11,444,206 0.30 Reg.S, 144A 0% 15/01/2052 EUR 1,140,000 548,596 0.01
Japan Finance Organization for
Municipalities, Reg. S 3.375% 20,480,818 0.53
22/02/2028 EUR 8,893,000 8,802,540 0.23
Japan Government CPI Linked Bond
P I T o= TS
0y
0.005% 20/03/2026 JPY  5,753,850,000 36,563,931 0.95 1099% 24/03/2026 EUR #589.000 4216732 011
Japan Government Forty Year Bond
1.5% 20/03/2053 / JPY 78,250,000 574,707 0.02 4,216,732 0.1
Japan Government Forty Year Bond ) .
0.4% 20/03/2056 JPY  1307,900,000 6,320,730 0.17 ggﬁg: ég fgfnmen t Bond, Reg. 5
0006 20/0a1o060 Y Ve Pond PY 751,350,000 3,621,152 0.09 *75%18/01/2028 usb 11765000 10695484 0.28
Japan Government Ten Year Bond
0.1% 20/06/2026 JPY 128,050,000 815,961 0.02 10,695,484 0.28
Japan Government Ten Year Bond
0.1% 20/12/2026 JPY  7,159,750,000 45,629,992 1.19  South Korea
Japan Government Ten Year Bond Export-Import Bank of Korea 4.875%
0.5% 20/03/2033 JPY  5,906,150,000 37,813,443 0.99 11/01/2026 usp 4,245,000 3,848,605 0.10
Japan Government Thirty Year Bond Export-Import Bank of Korea, Reg. S
1.1% 20/03/2033 JPY 2,480,000,000 16,775,842 0.44 0% 19/10/2024 EUR 7,932,000 7,524,573 0.20
Japan Government Thirty Year Bond Hyundai Capital Services, Inc., Reg. S
1.7% 20/06/2033 JPY  1,794,000,000 12,789,438 033 2.125% 24/04/2025 usp 16,771,000 14,367,771 0.37
Japan Government Thirty Year Bond
2.2% 20/09/2039 JPY 69,800,000 533,510 0.01 25,740,949 0.67
Japan Government Thirty Year Bond
1.5% 20/12/2044 JPY  2,411,250,000 16,609,381 0.43  Spain
Japan Government Thirty Year Bond Spain Bonos y Obligaciones del
0.8% 20/03/2048 JPY  2,236,100,000 13,113,083 0.34  Estado, Reg. S, 144A 2.15%
Japan Government Thirty Year Bond 31/10/2025 EUR 8,621,000 8,394,252 0.22
0.4% 20/06/2049 JPY  3,499,650,000 18,245,441 0.48  Spain Bonos y Obligaciones del
Japan Government Twenty Year Bond Estado, Reg. S, 144A 1.45%
1.5% 20/03/2034 JPY 71,600,000 502,089 0.01  31/10/2027 EUR 18,010,000 16,694,305 0.44
Japan Government Twenty Year Bond Spain Bonos y Obligaciones del
0.2% 20/06/2036 JPY  2,178,450,000 13,080,211 0.34  Estado, Reg. S, 144A 1.4%
Japan Government Twenty Year Bond 30/07/2028 EUR 4,008,000 3,666,434 0.10
0.5% 20/03/2038 JPY  2,665,650,000 16,332,904 0.43  Spain Bonos y Obligaciones del
Japan Government Twenty Year Bond Estado, Reg. S, 144A 1.45%
0.3% 20/06/2039 JPY  1,781,850,000 10,417,241 0.27 30/04/2029 EUR 8,849,000 8,021,053 0.21
Japan Government Twenty Year Bond Spain Bonos y Obligaciones del
0.4% 20/06/2041 JPY 2,283,550,000 13,208,740 035 Estado, Reg. S, 144A 1.85%
30/07/2035 EUR 3,417,000 2,859,746 0.07
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Spain Bonos y Obligaciones del UK Treasury, Reg. S 1.25%
Estado, Reg. S, 144A 1% 30/07/2042 EUR 3,560,000 2,229,942 0.06  31/07/2051 GBP 2,188,000 1,254,436 0.03
Spain Bonos y Obligaciones del UK Treasury, Reg. S 3.75%
Estado, Reg. S, 144A 2.7% 22/07/2052 GBP 2,153,000 2,223,066 0.06
31/10/2048 EUR 2,875,000 2,352,382 0.06 UK Treasury, Reg. S 1.5% 31/07/2053 GBP 7,220,000 4,356,027 0.11
Spain Bonos y Obligaciones del UK Treasury, Reg. S 1.625%
Estado, Reg. S, 144A 3.45% 22/10/2054 GBP 1,350,000 839,937 0.02
30/07/2066 EUR 1,380,000 1,245,210 0.03 UK Treasury, Reg. S 4.25%
Eptaug B%nos \é Citilzwlg:%lzgg/s del 07/12/2055 GBP 1,490,000 1,690,531 0.05
stado, Reg. 5, 4270 UK Treasury, Reg. S 4% 22/01/2060 GBP 903,000 994,848 0.03
31/10/2071 EUR 290,000 139,476 0.00 UK Treasury, Reg. S 0.5% 22/10/2061 GBP 1,465,000 534,629 0.01
Spain Government Bond, Reg. S, UK Treasury, Reg. S 1.625%
1444 3.15% 30/04/2033 EUR 12860000 12566958 033 5/10/2071 GBP  1190,000 679931 0.02
Spain Government Bond, Reg. S, UK Treasury, Reg. S 1.125%
g[l)iﬁw 36?;30:; r?nlq/elr?t/é%iz s EUR 38863000 39,064,893 L02  35/10/2073 aap 1,170,000 524,450 0.01
144A 3.9% 30/07/2039 Y ' EUR 6,537,000 6,650,344 0.17 98,935,932 2.58
103,884,995 27 United States of America
. Metropolitan Life Global Funding I,
Supranational Re 0
g. S 4.125% 02/09/2025 GBP 8,998,000 9,942,107 0.26
European Investment Bank, Reg. S US Treasur 5
o y 0.25% 31/10/2025 usb 1,160,000 958,554 0.03
2.75% 28/07/2028 EUR 14392000 14,148,300 037 s Treasury 0.375% 30/11/2025 USD  38.883.400 32132995 0.84
14.148.300 0.37 US Treasury 2.625% 31/12/2025 uso 59,200,000 51,617,245 1.35
T ) US Treasury 2.125% 31/05/2026 usb 23,980,000 20,528,466 0.54
Sweden US Treasury 0.5% 31/1(/)/2(;27 usp 66,631,000 52,043,551 1.36
US Treasury 2.875% 15/05/2028 usb 50,326,700 43,443,036 1.13
Sweden Government Bond, Reg. S e
0.125% 12/05/2031 SEK 18.610,000 1,305,602 0.03 USTreasury 1% 31/07/2028 usb 37,860,000 29701367 077
Sweden Government Bond, Reg. S US Treasury 1.5% 15/02/2030 usb 79,655,000 62,375,787 1.63
0.5% 24/11/2045 SEK 4,280,000 233,415 0.01 USTreasury 0.625% 15/08/2030 usD 21,550,000 15,692,342 0.41
US Treasury 1.375% 15/11/2031 usb 27,537,000 20,742,980 0.54
1,539,017 0.04 US Treasury 2.75% 15/08/2032 usb 27,347,300 22,894,579 0.60
US Treasury 4.5% 15/08/2039 usb 8,790,000 8,608,824 0.22
Switzerland US Treasury 1.125% 15/05/2040 usD 17,550,000 10,340,332 0.27
Credit Suisse AG 3.7% 21/02/2025 Usb 14,537,000 12,723,079 033  USTreasury 3.875% 15/08/2040 usp 19,670,300 17,766,119 0.46
UBS Group AG, Reg. S, FRN 1% US Treasury 1.875% 15/02/2041 Usb 41,760,000 27,581,121 0.72
21/03/2025 ' EUR 8,319,000 8,066,344 0.21  US Treasury 2.25% 15/05/2041 usD 10,930,000 7,654,269 0.20
US Treasury 2.875% 15/05/2043 usb 13,450,300 10,221,770 0.27
20,789,423 0.54  US Treasury 3.125% 15/08/2044 usb 9,750,000 7,661,482 0.20
US Treasury 3% 15/11/2045 usb 4,955,000 3,792,662 0.10
United Arab Emirates US Treasury 2.25% 15/08/2046 usop 15,550,000 10,305,591 0.27
MDGH GMTN RSC Ltd., Reg. S 2.5% US Treasury 2.75% 15/08/2047 usb 14,315,000 10,450,310 0.27
07/11/2024 usb 5,500,000 4,844,029 0.13  US Treasury 2.75% 15/11/2047 usb 14,250,000 10,406,427 0.27
US Treasury 3.375% 15/11/2048 usb 12,790,000 10,486,764 0.27
4,844,029 0.13  US Treasury 2.375% 15/11/2049 usb 14,210,000 9,621,862 0.25
US Treasury 1.25% 15/05/2050 usb 11,550,000 5,882,174 0.15
United Kingdom US Treasury 1.625% 15/11/2050 usop 5,500,000 3,095,363 0.08
HSBC Holdings plc, FRN 4.18% US Treasury 2.375% 15/05/2051 usb 13,240,000 8,929,062 0.23
09/12/2025 usb 16,380,000 14,564,026 0.38  US Treasury 1.875% 15/11/2051 usb 8,320,000 4,977,381 0.13
NatWest Markets plc, Reg. 5 0.125% US Treasury 2.25% 15/02/2052 usp 12,600,000 8,257,887 0.22
12/11/2025 EUR 8,831,000 7,995,517 021 s Treasury 3% 15/08/2052 usp 9,860,000 7,606,307 0.20
UK Treasury, Reg. S 0.125%
al}g?_iéigﬁfv Reg. S 1625% GBP 573,480 540,230 0.01 545,718,716 14.24
22/10/2028 ' GBP 2,800,000 2,793,900 0.07
UK Treasury, Reg. S 0.875% Total Bonds 1,718,705,417 44.84
22/10/2029 GBP 8,766,800 8,165,982 0.21
UK Treasury, Reg. S 1% 31/01/2032 GBP 4,195,000 3,699,361 0.10  Equities
UK Treasury, Reg. S 3.25% Australia
31(?%2 zgifv Reg. § 0.6250% GBP 20,250,000 21,423,865 056 aristocrat Leisure Ltd. AUD 192,822 4,540,130 012
31/07/2035 GBP 2,398,000 1,799,604 0.05 BHP Group Ltd. AUD 132,979 3,645,101 0.09
UK Treasury, Reg. S 4.25% Brambles Ltd. ) AUD 343,324 3,014,957 0.08
07/03/2036 GBP 1,679,000 1,910,137 0.05 Commonwealth Bank of Australia AUD 45,728 2,791,754 0.07
UK Treasury, Reg. S 1.75% CSL Ltd. AUD 19,444 3,285,248 0.09
07/09/2037 GBP 2,034,306 1,685,250 0.04  Fortescue Metals Group Ltd. AUD 430,954 5,824,419 0.15
UK Treasury, Reg. S 4.75% Macquarie Group Ltd. AUD 34,912 3,778,244 0.10
07/12/2038 GBP 1,703,000 2,026,864 0.05  Rio Tinto Ltd. AUD 41,223 2,880,357 0.08
UK Treasury, Reg. S 1.125% Woodside Energy Group Ltd. AUD 96,670 2,028,524 0.05
31/01/2039 GBP 2,259,000 1,636,020 0.04
UK Treasury, Reg. S 4.25% 31,788,734 0.83
07/09/2039 GBP 1,570,000 1,763,467 0.05
UK Treasury, Reg. S 4.25% Austria
07/12/2040 GBP 1,704,000 1,910,847 0.05 ANDRITZ AG EUR 7802 396,927 0.01
UK Treasury, Reg. S 1.25% ' ’ ’
22/10/2041 GBP 2,329,000 1,619,437 0.04 EéﬁAgrgﬂg“gaﬁﬁ'Azeg‘ S o 492"?2? 13375?921(5’3 g ‘gi
UK Treasury, Reg. S 4.5% 07/12/2042 GBP 1,539,000 1,781,583 0.05 y gy ’
Strabag SE EUR 5,490 202,856 0.00
UK Treasury, Reg. S 3.25% ;
22/01/2044 GBP 1,938,000 1,867,139 0.05 Wienerberger AG EUR 17,985 503,040 0.01
UK Treasury, Reg. S 3.5% 22/01/2045 GBP 764,000 761,268 0.02
UK Treasury, Reg. S 0.875% 2,841,238 0.07
31/01/2046 GBP 2,300,000 1,309,734 0.04 .
UK Treasury, Reg. S 4.25% Belgium
07/12/2046 GBP 2,067,000 2,301,890 0.06 Bekaert SA EUR 17,410 727,564 0.02
UK Treasury, Reg. S 1.5% 22/07/2047 GBP 3,068,474 2,007,310 0.05 Dieteren Group EUR 3,820 624,188 0.01
UK Treasury, Reg. S 1.75% KBC Group NV EUR 28,654 1,835,002 0.05
22/01/2049 GBP 1,268,000 867,987 0.02
UK Treasury, Reg. S 4.25% 3,186,754 0.08
07/12/2049 GBP 1,259,000 1,406,659 0.04
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Bermuda Denmark
Axalta Coating Systems Ltd. usop 63,517 1,906,383 0.05  Carlsherg A/S ‘B’ DKK 12,238 1,797,143 0.05
Credicorp Ltd. usb 4,848 650,906 0.01 DSV A/S DKK 3,042 588,779 0.02
Genpact Ltd. usb 8,318 288,464 0.01  Novo Nordisk A/S ‘B’ DKK 76,522 11,287,566 0.29
2,845,753 0.07 13,673,488 0.36
Brazil Finland
Banco do Brasil SA BRL 66,873 639,406 0.02  Nordea Bank Abp SEK 270,882 2,713,413 0.07
Gerdau SA Preference BRL 70,611 338,915 0.01  Outokumpu OY/J EUR 96,488 475,686 0.01
Localiza Rent a Car SA BRL 41,952 548,965 0.01  UPM-Kymmene OY)J EUR 18,501 506,742 0.02
Lojas Renner SA BRL 147,402 586,519 0.01  Uponor OYJ EUR 13,877 397,437 0.01
Petroleo Brasileiro SA Preference BRL 172,572 1,005,994 0.03
Raia Drogasil SA BRL 111,997 612,132 0.02 4,093,278 0.11
TIM SA BRL 152,351 422,134 0.01
Transmissora Alianca de Energia France
Eletrica S/A BRL 55,207 394,559 0.01  Air Liquide SA EUR 15,464 2,552,178 0.07
AXA SA EUR 58,086 1,577,616 0.04
4,548,624 0.12  BNP Paribas SA EUR 75,511 4,384,169 0.11
Capgemini SE EUR 8,187 1,419,421 0.04
Canada Cie de Saint-Gobain EUR 27,744 1,552,277 0.04
Fairfax Financial Holdings Ltd. usb 2,789 1,906,583 0.05  Cie Generale des Etablissements
Michelin SCA EUR 20,977 569,421 0.02
1,906,583 0.05  Derichebourg SA EUR 35,952 183,535 0.00
Engie SA EUR 123,252 1,885,139 0.05
Cayman Islands EssilorLuxottica SA EUR 7,628 1,316,288 0.03
Alibaba Group Holding Ltd. HKD 494,300 4,691,907 0.12  Legrand SA EUR 17,805 1,619,899 0.04
Budweiser Brewing Co. APAC Ltd., L'Oreal SA EUR 7,814 3,341,266 0.09
Reg. S HKD 196,900 464,225 0.01  LVMH Moet Hennessy Louis Vuitton
Chailease Holding Co. Ltd. TWD 58,750 351,967 0.01 SE EUR 12,405 10,678,224 0.28
China Resources Land Ltd. HKD 88,000 341,678 0.01  Pernod Ricard SA EUR 12,940 2,615,174 0.07
H World Group Ltd. HKD 89,600 316,478 0.01  Publicis Groupe SA EUR 17,284 1,277,979 0.03
iQIYI, Inc., ADR usb 32,120 155,600 0.00  Safran SA EUR 12,163 1,747,945 0.05
JD.com, Inc. ‘A HKD 42,421 656,601 0.02  Sanofi EUR 5,610 550,453 0.01
Jiumaojiu International Holdings Ltd., Schneider Electric SE EUR 18,913 3,153,553 0.08
Reg. S HKD 129,000 193,262 0.00  Sopra Steria Group SACA EUR 2,613 480,531 0.01
Kanzhun Ltd., ADR usb 17,857 247,332 0.01  SPIESA EUR 34,711 1,026,751 0.03
Kingdee International Software TotalEnergies SE EUR 84,238 4,434,288 0.12
Group Co. Ltd. HKD 230,000 281,413 0.01  verallia SA, Reg. S EUR 9,372 319,773 0.01
Meituan, Reg. S ‘B’ HKD 67,020 957,464 0.02  vinci SA EUR 36,005 3,837,773 0.10
NetEase, Inc. HKD 334,600 5,964,956 0.15
NU Holdings Ltd. ‘A’ usb 52,531 379,310 0.01 50,523,653 1.32
Sands China Ltd. HKD 104,400 326,052 0.01
Shenzhou International Group Germany
Hvoldmgs Ltd. HKD 52,000 454,846 0.01 adidas AG EUR 4,463 793,789 0.02
Silergy Corp.. TWD 23,000 259,859 001  pjlianz SE EUR 19,311 4,124,830 0.11
Tencent Holdings Ltd. HKD 277,300 10,748,910 028 Bayerische Motoren Werke AG EUR 20,345 2,293,899 0.06
Wuxi B|o\og!c§ Cayman, Inc., Reg. S HKD 57,500 252,149 001 pgrenntag SE EUR 9134 648,697 0.02
XPeng, Inc. ‘A HKD 53,724 314,068 001 pelivery Hero SE, Reg. S EUR 11,595 460,264 0.01
Deutsche Boerse AG EUR 6,116 1,035,286 0.03
27,358,077 071 peytsche Lufthansa AG EUR 102,871 971,565 0.02
. Deutsche Post AG EUR 46,082 2,063,437 0.05
Chile ) Deutsche Telekom AG EUR 222,090 4,441,911 0.12
Banco Santander Chile, ADR usb 19,951 337,815 0-01 ' pring he F Porsche AG Preference EUR 13,491 1,524,820 0.04
Duerr AG EUR 14,241 419,967 0.01
337,815 0-0L  peidelberg Materials AG EUR 8,026 606,926 0.02
China Infineon Technologies AG EUR 82,249 3,102,843 0.08
China Construction Bank Corp. ‘H’ HKD 2,134,000 1,265,609 0.03 m;eifnsre 2 Group AG EUR 2710 1895598 00>
China Merchants Bank Co. Ltd. ‘H’ HKD 180,000 749,370 0.02 Rueckversicherungs-Gesellschaft AG EUR 9,565 3,294,664 0.09
Chongging Fuling Zhacai Group Co. RWE AG EUR 91,550 3,660,169 0.09
Ld. A" , CNH 88,400 203,941 0.00  sppsE EUR 33,187 4135764 0.1
[?ds.h‘aAr'] Haitian Flavouring & Food Co. o 49,740 203567 001 Siemens AG EUR 25.793 3,939,623 0.10
Fuyao Glass Industry Group Co. Ltd.,
Re\é. SH ! P HKD 77,200 291,625 0.01 39,414,052 1.03
Haier Smart Home Co. Ltd. ‘H’ HKD 246,400 709,065 0.02
Hundsun Technologies, Inc. ‘A’ CNH 47,000 262,181 0.00 gfe‘f‘ﬁsﬁic Telecommunications
Jade Bird Fire Co. Ltd. ‘A’ CNH 116,220 266,512 0.01 PR
Jiangsu Hengli Hydraulic Co. Ltd. ‘A’ CNH 38356 310,053 .01 Oreanization S EUR 23,232 365,323 0.01
Ping An Insurance Group Co. of China
Ltdg‘H' HKD 809,500 4,713,389 0.12 365,323 0.01
Shenzhen Mindray Bio-Medical
Electronics Co. Ltd. ‘A’ CNH 8,600 324,776 0.01 Hong Kong
Skshu Paint Co. Ltd. ‘A’ CNH 37,100 305,912 0.01 AlAGroup Ltd. ) HKD 579,200 5,355,640 0.14
WuXi AppTec Co. Ltd., Reg. S ‘H’ HKD 37,500 274,112 0.01 Hong Kor)g Exchaqges & Clearing Ltd. HKD 195,269 6,740,822 0.17
Zhejiang Jingsheng Mechanical & Techtronic Industries Co. Ltd. HKD 26,000 258,794 0.01
Electrical Co. Ltd. CNH 35,400 316,129 0.01
Zijin Mining Group Co. Ltd. ‘H’ HKD 242,000 324,941 0.01 12,355,256 0.32
10,612,082 0.28  Hungary
OTP Bank Nyrt. HUF 10,941 354,740 0.01
354,740 0.01
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India Mexico
Aarti Industries Ltd. INR 29,554 166,214 0.00  Grupo Aeroportuario del Pacifico SAB
Apollo Hospitals Enterprise Ltd. INR 9,726 553,414 0.01 deCV'B MXN 36,970 599,344 0.02
Britannia Industries Ltd. INR 11,965 671,552 0.02  Grupo Aeroportuario del Sureste SAB
HDFC Bank Ltd. INR 54,858 1,041,253 0.03 de CVv, ADR : usb 2,253 572,906 0.01
HDFC Life Insurance Co. Ltd., Reg. INR 74,633 540,626 0.01  Grupo Financiero Banorte SAB de CV
Hindustan Unilever Ltd. INR 129,487 3,869,458 0.10 0 ) MXN 107,372 808,738 0.02
Housing Development Finance Corp. Wal-Mart de Mexico SAB de CV MXN 198,764 721,986 0.02
Ltd. INR 225,573 7,102,634 0.19
ICICI Bank Ltd. INR 44,016 458,985 0.01 2,702,974 0.07
ICICI Prudential Life Insurance Co.
Ltd., Reg. S INR 40,890 261,669 0.01 Netherlands
Infosys Ltd. INR 92,068 1,375,029 0.04 ASM International NV EUR 3,669 1,422,196 0.04
Kotak Mahindra Bank Ltd. INR 289,391 5,953,146 0.16  ASML Holding NV, ADR usp 1,637 1,087,143 0.03
Petronet LNG Ltd. INR 141,021 350,925 0.01 ASML Holding NV EUR 15,293 10,156,081 0.26
Reliance Industries Ltd. INR 257,652 7,343,205 0.9  ASRNederland NV EUR 15,445 636,797 0.02
Shriram Finance Ltd. INR 48,222 935,038 0.02  CNH Industrial NV EUR 76,610 1,008,762 0.03
ING Groep NV EUR 176,515 2,187,197 0.06
30,623,148 0.80  Koninklijke Ahold Delhaize NV EUR 143,344 4,502,435 0.12
Koninklijke KPN NV EUR 375,922 1,235,092 0.03
Indonesia NN Group NV EUR 27,268 928,612 0.02
Bank Central Asia Tbk. PT IDR 2,163,200 1,207,342 0.03  NXP Semiconductors NV uso 70,482 13,151,154 0.34
Bank Rakyat Indonesia Persero Thk. Stellantis NV EUR 116,696 1,875,655 0.05
PT IDR 2,710,300 900,166 0.02  Technip Energies NV EUR 21,152 441,231 0.01
Telkom Indonesia Persero Thk. PT IDR 1,484,900 363,250 0.01  Wolters Kluwer NV EUR 22,376 2,617,433 0.07
2,470,758 0.06 41,249,788 1.08
Ireland Norway
Accenture plc ‘A’ usb 14,030 3,991,741 0.10  Equinor ASA NOK 60,668 1,623,456 0.04
CRH plc EUR 20,122 1,022,801 0.03  SpareBank 1 Nord Norge NOK 15,261 127,202 0.01
Eaton Corp. plc usb 57,596 10,573,508 0.28
Kingspan Group plc EUR 12,482 762,026 0.02 1,750,658 0.05
Medtronic plc usb 21,727 1,760,046 0.05
Ryanair Holdings plc EUR 51,304 885,635 0.02  Poland
Seagate Technology Holdings plc usb 13,294 759,292 0.02  Dino Polska SA, Reg. S PLN 7,114 757,335 0.02
Trane Technologies plc usb 43,935 7,709,345 0.20
757,335 0.02
27,464,394 0.72
South Africa
Italy AngloGold Ashanti Ltd. ZAR 11,021 212,106 0.00
Amplifon SpA EUR 9,353 313,980 0.01  Bid Corp. Ltd. ZAR 23,224 465,177 0.01
Azimut Holding SpA EUR 25,365 499,627 0.01 Capitec Bank Holdings Ltd. ZAR 5,788 438,290 0.01
FinecoBank Banca Fineco SpA EUR 36,668 450,925 0.01  Clicks Group Ltd. ZAR 30,281 384,822 0.01
Intesa Sanpaolo SpA EUR 625,438 1,511,058 0.04  FirstRand Ltd. ZAR 180,113 598,747 0.02
Prysmian SpA EUR 43,158 1,645,615 0.04  Sanlam Ltd. ZAR 135,853 384,669 0.01
UniCredit SpA EUR 239,631 5,131,698 0.14
2,483,811 0.06
9,552,903 0.25
South Korea
Japan HL Mando Co. Ltd. KRW 10,106 378,218 0.01
Bandai Namco Holdings, Inc. JPY 236,600 4,983,498 0.13  JYP Entertainment Corp. KRW 3,005 273,063 0.01
Bank of Kyoto Ltd. (The) JPY 122,500 5,577,129 0.15 KB Financial Group, Inc. KRW 21,352 708,952 0.02
Dai Nippon Printing Co. Ltd. JPY 281,200 7,274,371 0.19  Kia Corp. KRW 7,564 464,972 0.01
Daiichi Sankyo Co. Ltd. JPY 147,200 4,245,645 0.11 LG Chem Ltd. KRW 2,271 1,053,527 0.03
Hitachi Ltd. JPY 90,800 5,116,071 0.13  NAVER Corp. KRW 2,488 316,172 0.01
Hoya Corp. JPY 35,100 3,802,819 0.10  Samsung Electronics Co. Ltd. KRW 242,842 12,193,797 0.32
ITOCHU Corp. JPY 258,100 9,294,329 0.24  Samsung Fire & Marine Insurance Co.
JGC Holdings Corp. JPY 414,200 4,895,262 0.3 Ltd. KRW 1,917 307,093 0.01
JSR Corp. 1Py 148,400 3,873,778 0.0 Samsung SDI Co. Ltd. KRW 6,986 3,250,547 0.08
Keyence Corp. JPY 17,500 7,531,263 0.20  SKHynix, Inc. KRW 85,186 6,817,254 0.18
Komatsu Ltd. JPY 156,000 3,835,768 0.10 SKTelecom Co. Ltd. KRW 7,930 256,962 0.01
Mitsubishi Corp. PY 88,500 3,890,592 010 S-Oil Corp. KRW 5,459 253,246 0.00
Mitsubishi UFJ Financial Group, Inc. JPY 1,305,900 8,811,981 0.23
Mitsui & Co. Ltd. JPY 105,100 3,603,789 0.09 26,273,803 0.69
Nippon Telegraph & Telephone Corp. JPY 2,585,000 2,791,227 0.07
Pan Pacific International Holdings Spain
Corp. JPY 223,800 3,647,520 0.10 Iberdrola SA EUR 310,736 3,734,270 0.10
Recruit Holdings Co. Ltd. JPY 123,000 3,557,010 0.09  Industria de Diseno Textil SA EUR 56,148 1,983,709 0.05
Sanken Electric Co. Ltd. JPY 67,900 5,779,683 0.15
Shin-Etsu Chemical Co. Ltd. JPY 168,800 5,106,782 0.13 5,717,979 0.15
Sony Group Corp. JPY 102,600 8,427,616 0.22
TBS Holdings, Inc. JPY 302,300 5,026,112 0.13  Sweden
Terumo Corp. JPY 151,400 4,378,304 0.12  Assa Abloy AB ‘B’ SEK 25,302 560,725 0.02
Tokyo Electron Ltd. JPY 11,200 1,458,607 0.04  Atlas Copco AB ‘A’ SEK 94,450 1,246,295 0.03
Tokyotokeiba Co. Ltd. JPY 57,400 1,426,652 0.04  Boliden AB SEK 49,667 1,317,173 0.03
Sandvik AB SEK 30,419 542,761 0.01
118,335,808 3.09 Skandinaviska Enskilda Banken AB ‘A’ SEK 22,075 224,077 0.01
Volvo AB ‘B’ SEK 157,801 3,001,560 0.08
Jersey
Glencore plc GBP 203,471 1,056,818 0.03 6,892,591 0.18
Wizz Air Holdings plc, Reg. S GBP 6,930 221,862 0.00
Switzerland
1,278,680 0.03  ABBLtd. CHF 74,918 2,693,727 0.07
Chubb Ltd. usb 11,313 1,966,618 0.05
Cie Financiere Richemont SA CHF 22,997 3,569,251 0.09
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DSM-Firmenich AG EUR 4,391 439,671 0.01  Amazon.com, Inc. uso 256,419 30,544,857 0.80
Garmin Ltd. usb 20,125 1,925,329 0.05  American Express Co. usop 54,435 8,688,913 0.23
Julius Baer Group Ltd. CHF 19,891 1,146,465 0.03  American Homes 4 Rent, REIT ‘A’ usop 71,706 2,332,415 0.06
Kuehne + Nagel International AG CHF 2,860 774,391 0.02  Ameriprise Financial, Inc. usp 14,168 4,307,552 0.11
Lonza Group AG CHF 1,539 838,292 0.02  AmerisourceBergen Corp. uso 31,066 5,414,502 0.14
Nestle SA CHF 108,430 11,953,053 0.31 AMETEK, Inc. usb 26,719 3,944,967 0.10
Novartis AG CHF 61,877 5,685,675 0.15 Analog Devices, Inc. usop 9,277 1,643,949 0.04
Roche Holding AG CHF 29,441 8,261,156 0.22  Apple Hospitality REIT, Inc., REIT usb 97,746 1,351,616 0.04
Sika AG CHF 2,547 663,356 0.02  Apple, Inc. usb 302,382 53,293,443 1.39
Straumann Holding AG CHF 2,800 413,976 0.01  Arista Networks, Inc. usb 10,579 1,561,710 0.04
Swiss Life Holding AG CHF 960 514,672 0.01  AutoZone, Inc. uso 1,515 3,434,659 0.09
UBS Group AG CHF 112,962 2,092,851 0.06  Baker Hughes Co. usb 324,594 9,388,554 0.24
Zurich Insurance Group AG CHF 4,626 2,020,172 0.05  Bank of America Corp. usb 236,007 6,231,925 0.16
Bath & Body Works, Inc. uso 29,467 1,017,718 0.03
44,958,655 1.17  Berkshire Hathaway, Inc. ‘B usop 32,347 10,052,452 0.26
Best Buy Co., Inc. usb 20,063 1,524,476 0.04
Taiwan Biogen, Inc. usb 11,905 3,100,151 0.08
Accton Technology Corp. TWD 52,000 534,376 0.01  Blackstone, Inc. uso 44,990 3,851,548 0.10
Advantech Co. Ltd. TWD 34,000 409,132 0.01  Booking Holdings, Inc. uso 2,733 6,783,434 0.18
ASE Technology Holding Co. Ltd. TWD 96,000 312,616 0.01  Boston Scientific Corp. usp 9,038 447,886 0.01
ASPEED Technology, Inc. TWD 5,000 418,630 0.01  Bristol-Myers Squibb Co. usop 228,766 13,433,718 0.35
Delta Electronics, Inc. TWD 603,000 6,112,482 0.16  Brixmor Property Group, Inc., REIT usb 116,968 2,371,494 0.06
Eclat Textile Co. Ltd. TWD 24,000 352,663 0.01 Cadence Design Systems, Inc. usb 10,388 2,220,768 0.06
eMemory Technology, Inc. TWD 3,000 195,164 0.01  Capital One Financial Corp. usb 75,667 7,650,890 0.20
Largan Precision Co. Ltd. TWD 6,000 376,656 0.01 Carlisle Cos., Inc. uso 9,165 2,151,131 0.06
Novatek Microelectronics Corp. TWD 181,000 2,268,501 0.06  CBRE Group, Inc. ‘A’ usop 43,443 3,193,379 0.08
Realtek Semiconductor Corp. TWD 240,000 2,732,742 0.07  CDW Corp. usb 6,057 1,012,967 0.03
Taiwan Semiconductor Charles Schwab Corp. (The) usp 47,421 2,494,814 0.06
Manufacturing Co. Ltd. TWD 1,245,000 21,067,387 0.55  Cheniere Energy, Inc. uso 19,977 2,789,828 0.07
Wiwynn Corp. TWD 178,000 7,431,977 0.19  Chevron Corp. usb 46,630 6,707,973 0.17
Cigna Group (The) usb 8,925 2,265,373 0.06
42,212,326 110 Cisco Systems, Inc. usp 38,063 1,807,644 0.05
Citigroup, Inc. usb 40,718 1,736,854 0.05
Thailand Citizens Financial Group, Inc. usb 72,010 1,729,031 0.04
PTT Exploration & Production PCL THB 99,000 382,915 0.01  CNA Financial Corp. usop 34,419 1,218,691 0.03
SCB X PCL THB 175,000 482,509 0.01  Coca-Cola Co. (The) usb 122,682 6,732,905 0.18
Siam Cement PCL (The) THB 86,200 715,794 0.02  Columbia Sportswear Co. uso 17,046 1,200,322 0.03
Thai 0il PCL THB 420,401 481,839 0.01  Confluent, Inc. ‘A’ usb 93,110 2,998,790 0.08
ConocoPhillips usop 60,201 5,681,332 0.15
2,063,057 0.05  Constellation Brands, Inc. ‘A’ usp 9,829 2,185,377 0.06
Cooper Cos., Inc. (The) usob 9,304 3,259,382 0.08
United Kingdom Copart, Inc. usop 66,848 5,572,809 0.15
3i Group plc GBP 187,249 4,234,640 0.11  Coterra Energy, Inc. usb 64,881 1,485,965 0.04
Anglo American plc GBP 43,456 1,130,248 0.03  Crowdstrike Holdings, Inc. ‘A’ usp 14,461 1,947,931 0.05
Ashtead Group plc GBP 27,446 1,741,066 0.05  Cullen/Frost Bankers, Inc. usb 8,979 888,403 0.02
AstraZeneca plc GBP 65,667 8,623,894 0.23  CVS Health Corp. usb 38,401 2,422,920 0.06
Beazley plc GBP 60,113 409,970 0.01  Danaher Corp. usop 8,719 1,921,174 0.05
Berkeley Group Holdings plc GBP 17,021 779,761 0.02  Deere & Co. usop 31,168 11,597,093 0.30
BP plc GBP 1,089,534 5,833,266 0.15  Dexcom, Inc. uso 29,811 3,571,451 0.09
Centrica plc GBP 1,709,582 2,473,070 0.06  Dick’s Sporting Goods, Inc. usp 15,904 1,937,317 0.05
Coca-Cola Europacific Partners plc usp 6,609 390,185 0.01  Dollar General Corp. usp 25,235 3,882,885 0.10
Computacenter plc GBP 7,316 195,835 0.01  Dominion Energy, Inc. usob 41,658 1,978,755 0.05
Diageo plc GBP 99,608 3,918,650 0.10  Dover Corp. usp 25,200 3,372,923 0.09
GSK plc GBP 112,103 1,810,903 0.05  EastGroup Properties, Inc., REIT usb 6,837 1,090,570 0.03
Howden Joinery Group plc GBP 52,149 392,874 0.01  Eastman Chemical Co. usob 31,207 2,374,533 0.06
HSBC Holdings plc HKD 71,600 510,192 0.01  Edison International usp 30,095 1,907,670 0.05
HSBC Holdings plc GBP 265,766 1,928,924 0.05  EliLilly & Co. usb 10,745 4,593,881 0.12
JD Sports Fashion plc GBP 330,405 556,949 0.01  Energizer Holdings, Inc. usb 50,639 1,560,905 0.04
Lloyds Banking Group plc GBP 3,594,458 1,837,883 0.05  Entegris, Inc. usp 26,188 2,661,607 0.07
London Stock Exchange Group plc GBP 1,859 181,141 0.00  Entergy Corp. usD 10,580 936,698 0.02
Morgan Sindall Group plc GBP 10,357 222,296 0.0l EOG Resources, Inc. usD 78,059 8,106,842 0.21
Next plc GBP 6,074 488,687 0.01  Equifax, Inc. usp 11,148 2,411,061 0.06
0SB Group plc GBP 198,117 1,115,035 0.03  Estee Lauder Cos., Inc. (The) ‘A’ usb 10,379 1,854,248 0.05
Oxford Instruments plc GBP 6,640 210,685 0.01  Exact Sciences Corp. usp 43,490 3,761,168 0.10
Prudential plc GBP 216,336 2,767,729 0.07  Federal Realty Investment Trust, REIT usp 22,277 1,997,484 0.05
Reckitt Benckiser Group plc GBP 9,563 659,927 0.02  FedEx Corp. usb 12,353 2,820,319 0.07
RELX plc GBP 122,271 3,742,356 0.10  First Citizens BancShares, Inc. ‘A’ uso 1,565 1,827,030 0.05
Rio Tinto plc GBP 88,138 5,134,856 0.13  FleetCor Technologies, Inc. usp 12,950 2,960,889 0.08
Royalty Pharma plc ‘A’ uso 69,558 1,936,413 0.05  Fortune Brands Innovations, Inc. usD 38,405 2,535,539 0.07
Shell plc GBP 163,339 4,446,379 0.12 Freeport-McMoRan, Inc. uso 50,824 1,846,093 0.05
SSE plc GBP 132,329 2,839,067 0.07  Hartford Financial Services Group,
Taylor Wimpey plc GBP 268,775 323,694 0.01  Inc.(The) usb 17,547 1,149,152 0.03
TechnipFMC plc usb 160,155 2,443,390 0.06  HashiCorp, Inc. ‘A usb 46,757 1,141,093 0.03
Unilever plc GBP 64,506 3,078,761 0.08  HCA Healthcare, Inc. usb 11,881 3,302,961 0.09
Henry Schein, Inc. usb 19,882 1,467,208 0.04
66,358,726 1.73  Hilton Worldwide Holdings, Inc. usb 27,211 3,618,291 0.09
Home Depot, Inc. (The) usp 7,211 2,045,131 0.05
United States of America Hubbell, Inc. usb 13,060 3,947,241 0.10
AbbVie, Inc. usb 115,964 14,132,316 0.37  HubSpot, Inc. usb 6,779 3,267,639 0.09
Advanced Micro Devices, Inc. usop 61,317 6,367,254 0.17  IAC, Inc. usob 41,627 2,435,294 0.06
AECOM usb 24,111 1,876,110 0.05  Ingersoll Rand, Inc. uso 55,145 3,278,401 0.09
Air Lease Corp. usb 37,859 1,442,941 0.04  Insulet Corp. usob 8,779 2,304,086 0.06
Albertsons Cos., Inc. ‘A’ usop 92,579 1,846,917 0.05 International Business Machines
Alnylam Pharmaceuticals, Inc. usb 14,119 2,533,856 0.07  Corp. usb 13,641 1,682,015 0.04
Alphabet, Inc. ‘A’ usb 116,039 12,796,169 0.33  Intuit, Inc. usb 22,225 9,304,785 0.24
Alphabet, Inc. ‘C’ usp 182,643 20,300,636 0.53  Intuitive Surgical, Inc. usop 17,298 5,412,912 0.14
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ITT, Inc. usp 11,580 983,770 0.03  Uber Technologies, Inc. uso 211,837 8,374,545 0.22
Jabil, Inc. usb 28,540 2,821,853 0.07  Union Pacific Corp. usb 14,048 2,633,807 0.07
Johnson & Johnson uso 34,210 5,154,056 0.13  UnitedHealth Group, Inc. usop 43,060 18,788,277 0.49
Kenvue, Inc. usb 52,371 1,256,760 0.03  US Bancorp usb 40,271 1,219,931 0.03
Keurig Dr Pepper, Inc. usb 87,963 2,496,715 0.07  Verizon Communications, Inc. usop 126,549 4,282,617 0.11
Keysight Technologies, Inc. usb 10,882 1,671,214 0.04  Vertex Pharmaceuticals, Inc. usob 18,259 5,909,679 0.15
Kimco Realty Corp., REIT usp 183,454 3,338,964 0.09  Vulcan Materials Co. usb 17,257 3,561,706 0.09
Kinder Morgan, Inc. usb 208,216 3,278,639 0.09 W R Berkley Corp. uso 28,095 1,520,526 0.04
Kraft Heinz Co. (The) usb 76,578 2,482,123 0.06  Wells Fargo & Co. usop 280,191 11,008,786 0.29
Laboratory Corp. of America Welltower, Inc., REIT usb 18,389 1,359,809 0.04
Holdings usb 12,292 2,710,150 0.07  Westrock Co. usb 49,625 1,304,928 0.03
Lam Research Corp. usb 7,014 4,149,179 0.11  Weyerhaeuser Co., REIT usp 136,566 4,194,527 0.11
Lamar Advertising Co., REIT ‘A’ usb 22,635 2,061,713 0.05  williams Cos., Inc. (The) usb 111,047 3,306,496 0.09
Liberty Broadband Corp. ‘C’ usb 26,466 1,943,264 0.05  Workday, Inc. ‘A’ uso 12,425 2,614,598 0.07
Liberty Media Corp-Liberty Siriusxm Xcel Energy, Inc. usb 60,480 3,409,754 0.09
¢ usb 83,955 é‘géij; 0.06  zimmer Biomet Holdings, Inc. usD 15,080 2,033,660 0.05
Loews Corp. usb 103,829 y ) 0.15
Lowe’s Cos., Inc. usb 70,332 14,493,094 0.38 955,263,178 24.92
Lululemon Athletica, Inc. usb 6,461 2,223,247 0.06
M&T Bank Corp. usb 49,859 5,672,831 0.15
Martin Marietta Materials, Inc. usp 10,623 4,476,690 0.2  Total Equities 1,594,616,022 41.60
Marvell Technology, Inc. usb 44,366 2,420,628 0.06 [EPRg
Mastercard, Inc. ‘A’ usb 56,972 20,386,533 0.53 Participation Notes
McDonald’s Corp. uso 26,684 7,237,791 019  China .
Merck & Co., Inc. usD 23,917 2,500,115 0.07 Shanghai Liangxin Electrical Co. Ltd.
Meta Platforms, Inc. ‘A’ usp 93950 24,667,467 0.64 0% 01/03/2024 uso 98,900 140,434 0.00
Mettler-Toledo International, Inc. usp 1,371 1,644,987 0.04
MGIC Investment Corp. usb 117,820 1,697,169 0.04 140,434 0.00
Microsoft Corp. usb 221,452 69,100,324 1.80
Mid-America Apartment icinati
Communities. I[r)lc., REIT USD 19,662 2.764.384 0.07 Total Participation Notes 140,434 0.00
Middleby Corp. (The) usb 13,851 1,884,789 0.05  Total Transferable securities and money market instruments 3.313.461.873 86.44
Mohawk Industries, Inc. usb 23,219 2,209,207 0.06  admitted to an official exchange listing T )
MongoDB, Inc. usb 11,834 4,492,206 0.12
Morgan Stanley usb 174,447 13,741,695 0.36  Transferable securities and money market instruments dealt in on another regulated
Murphy USA, Inc. usb 6,680 1,877,863 0.05 market
Natera, Inc. usb 28,018 1,280,438 0.03
Netflix, Inc. usop 10,107 4,057,701 0.11  Bonds
Newell Branqs, Inc. usb 172,710 1,402,083 0.04 Australia
Nexstar Media Group, Inc. ‘A usop 6,347 980,530 0.03 Commonwealth Bank of Australia,
NextEra Energy, Inc. uso 171,154 11,511,360 030 Reg. 52.296% 14/03/2025 Usb 16,645,000 14,482,303 0.38
Norfolk Southern Corp. usb 28,152 5,818,724 0.15
Northern Trust Corp. usb 26,743 1,802,948 0.05 14,482,303 0.38
NVIDIA Corp. usb 84,489 32,513,564 0.85
Old Dominion Freight Line, Inc. usb 5,516 1,866,676 0.05  pepmark
Oracle Corp. usop 79,986 8,820,434 0.23  Dpanske Bank A/S, Reg. S, FRN
Packaging Corp. of America usb 26,755 3,200,677 0.08  0.976% 10/09/2025 usp 6,996,000 5,976,006 0.16
Palo Alto Networks, Inc. usb 25,978 6,047,379 0.16
PG&E Corp. usb 439,056 6,897,441 0.18 5,976,006 0.16
Phillips 66 usb 31,211 2,707,811 0.07
Pioneer Natural Resources Co. usb 26,512 5,015,065 0.13  New Zealand
PNC Financial Services Group, Inc. ASB Bank Ltd., Reg. S 1.625%
The) usb 23,392 2,692,329 0.07  22/10/2026 usb 7,709,000 6,229,456 0.16
Post Holdings, Inc. usb 32,650 2,575,971 0.07
PPG Industries, Inc. usb 37,716 5,066,965 0.13 6,229,456 0.16
Procter & Gamble Co. (The) usb 26,998 3,731,633 0.10
Progressive Corp. (The) usb 85,011 10,274,887 0.27
Prologis, Inc., REIT usp 64,538 7,225,360 0.9 [Total Bonds 26,687,765 0.70
Public Service Enterprise Group, Inc. usop 29,010 1,652,667 0.04 Equities
Public Storage, REIT usb 10,386 2,773,547 0.07 )
Quanta Services, Inc. usp 32,190 5,754,699 0.15 China )
Ralph Lauren Corp. Usp 21,366 2,413,947 0.06 Angel Yeast Co. Ltd. ‘A CNH 67,900 309,788 0.01
Rayonier, Inc., REIT usp 80,561 2,303,218 0.06 Ba_oshan Iron & Steel Co. Ltd. ‘A’ CNH 617,300 437,386 0.01
Regeneron Pharmacedticals, Inc. usp 21,809 14,115,236 0.37 lCh\na“‘;langtzlg P\(()'\Il'v?rdco.tl_'tdl. éA’ CNH 180,600 501,958 0.01
Regions Financial Corp. D 138,039 2,242,502 0.06  Inner Mongolia Yill Industrial Group
Rofs Stores, Inc. " HgD 328,922 2,930,074 008 LtFj‘ A CNH 136,800 488,092 0.01
S&P Global, Inc. UsD 30,027 11,347,405 030  [ONG Green Energy Technology Co. - 7300 206,968 0.01
ServiceNow, Inc. usb 5,766 2,954,732 0.08 ¢\ ohai Lianexin Electrical Co. Ltd ’ ' '
Silgan Holdings, Inc. UsD 20,370 875,238 0.02 pyanenattiangxin Hectrical o. Ld.
1 A CNH 82,700 117,246 0.00
Snowflake, Inc. A" usb 14,338 2,364,457 0.06  shenzhen Inovance Technology Co.
Solaredge Technologies, Inc. usb 10,621 2,549,575 0.07 CNH 453,500 3,670,542 0.10
Synopsys, Inc. usob 5391 2,148,156 0.06  wanhua Chemical Group Co. Ltd. ‘A’ CNH 39,900 441,681 0.01
T Rowe Price Group, Inc. usb 16,655 1,703,401 0.04  wuliangye Yibin Co. Ltd. ‘A’ CNH 21,100 434,756 0.01
Take-Two Interactive Software, Inc. usb 10,810 1,453,806 0.04
TD SYNNEX Corp. usb 22,222 1,920,921 0.05 6,608,417 0.17
Tesla, Inc. usb 67,710 16,206,376 0.42
Texas Instruments, Inc. usb 21,593 3,560,077 0.09
Texas Roadhouse, Inc. uso 16,437 1,692,921 0.04  Total Equities 6,608,417 0.17
Thermo Fisher Scientific, Inc. usb 5,479 2,608,270 0.07 . .
Timken Co. (The) usb 22,057 1,859,191 0.05 Zggﬁt' ?Jiﬁiiﬁ?fﬁffééﬁ;ﬁ'&sdﬂgrTé’t"ey market instruments 33,296,182 0.87
TJX Cos., Inc. (The) usb 64,705 4,987,973 0.13
T-Mobile US, Inc. usb 11,496 1,451,844 0.04
Tractor Supply Co. usb 3,849 766,698 0.02
Trade Desk, Inc. (The) ‘A’ usb 54,487 3,919,122 0.10
Travelers Cos., Inc. (The) usb 21,233 3,343,420 0.09
Truist Financial Corp. usb 41,066 1,155,263 0.03
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Other transferable securities and money market instruments
Geographic Allocation of Portfolio as at 30 June 2023 % of Net Assets
Equities United States of America 39.16
Japan 11.76
Cyprus
. Luxembourg 8.82
Holding plc, GDR* 1,494 X N .
TCS Group Ing p usb 4,912 0.00 United Kingdom 431
1,494 0.00 Germany 3.91
Italy 3.81
Russia Epam g'gg
Severstal PJSC, GDR* usp 16,576 2,492 0.00 rance )
Canada 2.12
2,492 0.00 Augtraha 1.85
Switzerland 171
Netherlands 1.61
Total Equities 3,986 0.00 South Korea 1.36
. China 1.32
Total Other transferable securities and money market 3,986 0.00 Taiwan 110
instruments India 0.80
. . - d ki Ireland 0.76
Units of authorised UCITS or other collective investment undertakings Cayman Islands 071
. Finland 0.68
Collective Investment Schemes - UCITS Belgium 0.66
Luxembourg Hong Kong 0.63
JPMorgan Emerging Markets Equity Mexico 0.61
Fund - Emerging Markets Equity Fund Denmark 0.61
X (acc) -EURT EUR 121,258 17,576,347 0.46 Supranational 0.37
JPMorgan Emerging Markets Hungary 0.30
Opportunities Fund - JPM Emerging Saudi Arabia 0.28
Markets Opportunities X (acc) - USDT usb 26,046 12,024,265 0.31 .
New Zealand 0.27
JPMorgan Investment Funds - Global Sweden 0.22
Select Equity Fund* usp 660,452 308,549,625 8.05 wec -
Latvia 0.18
338,150,237 8.82 Estonia. 0.7
Lithuania 0.16
United Arab Emirates 0.13
Total Collective Investment Schemes - UCITS 338,150,237 8.82 Brazil 0.12
Indonesia 0.08
Exchange Traded Funds Bermuda 0.07
Ireland Austria 0.07
Invesco MSCI Saudi Arabia Fund usb 52,533 1,394,866 0.04 South Africa 0.06
Thailand 0.05
1,394,866 0.04 Norway 0.05
Jersey 0.03
Poland 0.02
Total Exchange Traded Funds 1,394,866 0.04 Greece 0.01
i i ivei Chile 0.01
Total Units of authorised UCITS or other collective investment 339,545,103 8.86 R e :
undertakings ussia
7,144 96.17 Cyprus _—
Total Investments 3,686,307, - Total Investments 96.17
Cash 124,671,199 305 Cash and other assets/(liabilities) 3.83
Total
100.00
Other Assets/(Liabilities) 22,249,471 0.58 —
Total Net Assets 3,833,227,814 100.00

*Security is valued at its fair value under the direction of the Board of Directors.
fRelated Party Fund.
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Forward Currency Exchange Contracts

%

Unrealised of
Currency Amount Maturity Gain/(Loss) Net
Purchased Purchased Currency Sold Amount Sold Date Counterparty EUR Assets
AUD 2,192,544 EUR 1,332,987 31/07/2023 HSBC 1,943 -
CAD 3,410,208 EUR 2,359,452 05/07/2023 RBC 673 -
CHF 415,956 EUR 423,937 31/07/2023 BNP Paribas 1,734 -
DKK 39,925,578 EUR 5,361,477 05/07/2023 Morgan Stanley 307 -
EUR 1,711,991 AUD 2,730,200 31/07/2023 Morgan Stanley 49,709 -
EUR 6,065,851 AUD 9,953,629 31/07/2023 Standard Chartered 5,583 -
EUR 26,119,684 AUD 42,804,915 03/08/2023 BNP Paribas 59,650 -
EUR 262,913 CAD 377,879 24/07/2023 HSBC 1,575 -
EUR 80,255,362 CAD 115,683,169 24/07/2023 Standard Chartered 249,991 0.01
EUR 32,745,325 CAD 47,104,310 03/08/2023 Barclays 181,139 0.01
EUR 39,974,662 CHF 38,718,415 31/07/2023 Citibank 351,944 0.01
EUR 8,517,245 CHF 8,289,141 31/07/2023 Merrill Lynch 34,503 -
EUR 552,418 CHF 534,221 31/07/2023 RBC 5,720 -
EUR 5,362,690 DKK 39,925,578 05/07/2023 Citibank 906 -
EUR 11,690,978 DKK 87,023,722 31/07/2023 Morgan Stanley 616 -
EUR 12,908,404 GBP 11,092,625 05/07/2023 State Street 4,620 -
EUR 981,912 GBP 842,365 31/07/2023 BNP Paribas 3,179 -
EUR 19,354,539 GBP 16,588,766 31/07/2023 HSBC 80,272 -
EUR 120,152,406 GBP 103,350,473 03/08/2023 Standard Chartered 87,889 -
EUR 16,100,450 HKD 136,413,559 24/07/2023 HSBC 169,654 0.01
EUR 1,789,166 HKD 15,093,104 31/07/2023 BNP Paribas 26,928 -
EUR 1,775,949 HKD 15,173,586 31/07/2023 Merrill Lynch 4,313 -
EUR 287,176,877 JPY 42,753,549,442 05/07/2023 Merrill Lynch 16,072,981 0.42
EUR 11,222,359 JPY 1,664,739,783 05/07/2023 State Street 666,102 0.02
EUR 4,477,970 JPY 677,239,087 31/07/2023 Barclays 170,965 -
EUR 2,808,205 JPY 416,330,725 31/07/2023 Citibank 160,488 0.01
EUR 5,530,820 JPY 849,579,252 31/07/2023 Goldman Sachs 127,793 -
EUR 3,300,445 JPY 491,068,912 31/07/2023 HSBC 177,418 -
EUR 4,297,219 JPY 653,666,973 31/07/2023 Merrill Lynch 140,126 -
EUR 19,407,965 JPY 2,875,109,374 31/07/2023 Morgan Stanley 1,123,275 0.03
EUR 18,636,924 JPY 2,794,536,525 31/07/2023 RBC 864,649 0.04
EUR 275,703,423 JPY 43,120,158,785 03/08/2023 State Street 1,379,041 0.04
EUR 38,090,381 SEK 440,532,717 24/07/2023 Morgan Stanley 680,955 0.02
EUR 8,181,581 SEK 94,104,728 31/07/2023 BNP Paribas 190,556 -
EUR 270,822 SEK 3,185,706 31/07/2023 HSBC 304 -
EUR 5,331,747 SEK 62,319,889 31/07/2023 Morgan Stanley 39,772 -
EUR 7,474,711 usb 8,059,221 31/07/2023 Barclays 105,152 -
EUR 4,049,095 usb 4,362,830 05/07/2023 Barclays 54,018 -
EUR 3,390,781 usb 3,635,755 05/07/2023 BNP Paribas 61,492 -
EUR 6,325,788 uso 6,770,354 05/07/2023 HSBC 126,123 -
EUR 845,379,854 usb 903,859,851 05/07/2023 Morgan Stanley 17,708,450 0.46
EUR 1,825,866 usb 1,994,254 19/07/2023 BNP Paribas 1,046 -
EUR 197,176 usb 211,562 19/07/2023 Citibank 3,588 -
EUR 1,360,946 usb 1,467,230 19/07/2023 HSBC 18,372 -
EUR 3,527,232 usb 3,816,943 19/07/2023 Morgan Stanley 34,580 -
EUR 1,821 uso 1,976 19/07/2023 RBC 13 -
EUR 2,561,096 usb 2,788,344 19/07/2023 Standard Chartered 9,652 -
EUR 8,539 usb 9,233 19/07/2023 State Street 91 -
EUR 45,460,275 usb 49,230,073 24/07/2023 BNP Paribas 425,411 0.01
EUR 12,526,907 usb 13,439,062 31/07/2023 Barclays 237,882 0.01
EUR 550,833,628 usb 598,182,155 31/07/2023 BNP Paribas 3,840,478 0.09
EUR 9,577,100 usb 10,348,253 31/07/2023 Citibank 114,391 -
EUR 2,994,849 usb 3,247,950 31/07/2023 Goldman Sachs 24,840 -
EUR 840,787,165 usb 909,892,817 31/07/2023 HSBC 8,757,769 0.24
EUR 12,375,056 usb 13,318,314 31/07/2023 Merrill Lynch 196,447 -
EUR 6,499,426 usb 6,997,816 31/07/2023 Morgan Stanley 100,444 -
EUR 7,922,484 usb 8,566,333 31/07/2023 RBC 89,209 -
EUR 6,746,604 usb 7,252,334 31/07/2023 State Street 114,883 -
EUR 734,489,157 usb 797,373,033 03/08/2023 BNP Paribas 5,473,048 0.14
GBP 3,215,879 EUR 3,694,033 05/07/2023 Barclays 46,921 -
GBP 10,936,340 EUR 12,587,746 05/07/2023 Morgan Stanley 134,236 0.01
GBP 963,664 EUR 1,107,339 31/07/2023 Citibank 12,328 -
GBP 1,893,732 EUR 2,199,546 31/07/2023 HSBC 756 -
GBP 502,398 EUR 583,298 31/07/2023 RBC 432 -
HKD 14,359,413 EUR 1,668,032 31/07/2023 HSBC 8,542 -
HKD 27,373,752 EUR 3,195,985 31/07/2023 RBC 116 -
JPY 771,009,804 EUR 4,901,400 03/08/2023 State Street 3,656 -
NOK 451,625,727 EUR 38,369,921 24/07/2023 BNP Paribas 267,820 0.01
usb 375,728 EUR 342,831 19/07/2023 HSBC 975 -
usb 10,505,249 EUR 9,583,138 19/07/2023 Merrill Lynch 29,577 -
usb 135,730 EUR 123,674 19/07/2023 Morgan Stanley 524 -
usb 1,368 EUR 1,242 19/07/2023 RBC 10 -
usb 4,379,070 EUR 3,979,657 31/07/2023 BNP Paribas 24,677 -
usb 7,958,328 EUR 7,263,616 31/07/2023 Goldman Sachs 13,684 -
usb 1,775,389 EUR 1,617,051 31/07/2023 HSBC 6,411 -
usb 2,618,314 EUR 2,394,202 31/07/2023 Morgan Stanley 51 -
usb 6,298,544 EUR 5,747,620 31/07/2023 Standard Chartered 11,931 -
usb 38,156,547 HKD 298,212,992 31/07/2023 RBC 72,618 -
usb 105,114,852 JPY 14,414,584,686 31/07/2023 Morgan Stanley 4,448,004 0.12
Total Unrealised Gain on Forward Currency Exchange Contracts - Assets 65,697,921 171
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Forward Currency Exchange Contracts (continued)

%

Unrealised of
Currency Amount Maturity Gain/(Loss) Net
Purchased Purchased Currency Sold Amount Sold Date Counterparty EUR Assets
AUD 42,804,915 EUR 26,135,937 05/07/2023 BNP Paribas (59,540) -
AUD 4,554,250 EUR 2,838,050 05/07/2023 RBC (63,639) -
CAD 56,821,987 EUR 39,346,796 24/07/2023 BNP Paribas (49,254) -
CAD 59,104,480 usb 44,910,806 24/07/2023 Barclays (207,577) (0.01)
EUR 28,740,439 AUD 47,359,164 05/07/2023 BNP Paribas (110,369) -
EUR 34,629,037 CAD 50,514,519 05/07/2023 Merrill Lynch (330,878) (0.01)
EUR 10,641,807 CAD 15,569,432 31/07/2023 Morgan Stanley (122,923) (0.01)
EUR 579,892 CHF 569,097 31/07/2023 Merrill Lynch (2,497) -
EUR 852,924 CHF 833,799 31/07/2023 Morgan Stanley (349) -
EUR 587,530 CHF 574,543 31/07/2023 RBC (432) -
EUR 4,208,301 DKK 31,329,068 31/07/2023 Merrill Lynch (300) -
EUR 5,363,010 DKK 39,925,578 03/08/2023 Morgan Stanley (600) -
EUR 123,116,880 GBP 106,410,067 05/07/2023 Standard Chartered (667,387) (0.02)
EUR 1,892,701 GBP 1,631,287 24/07/2023 RBC (3,297) -
EUR 58,927,695 GBP 51,355,976 31/07/2023 BNP Paribas (742,130) (0.03)
EUR 1,486,233 GBP 1,295,805 31/07/2023 RBC (19,346) -
EUR 15,794,453 MXN 300,415,530 05/07/2023 Standard Chartered (313,081) (0.01)
EUR 1,822,544 NOK 21,517,922 31/07/2023 Morgan Stanley (18,197) -
EUR 5,061,958 usb 5,546,159 05/07/2023 RBC (16,703) -
EUR 3,081 usb 3,371 19/07/2023 Barclays (4) -
EUR 400,202 usb 438,762 19/07/2023 BNP Paribas (1,283) -
EUR 1,156,878 usb 1,266,086 19/07/2023 Merrill Lynch (1,641) -
EUR 1,375 usb 1,509 19/07/2023 Standard Chartered (6) -
EUR 2,739,206 usb 3,000,000 24/07/2023 BNP Paribas (5,144) -
EUR 11,060,768 usb 12,133,280 31/07/2023 Citibank (34,214) -
EUR 3,494,541 usb 3,824,592 31/07/2023 HSBC (2,764) -
EUR 11,500,017 usb 12,613,527 31/07/2023 Merrill Lynch (34,117) -
EUR 1,957,527 uso 2,145,161 31/07/2023 Standard Chartered (4,063) -
EUR 3,808,096 usb 4,172,465 03/08/2023 HSBC (6,673) -
GBP 103,350,473 EUR 120,297,491 05/07/2023 Standard Chartered (72,375) -
GBP 906,016 EUR 1,056,376 24/07/2023 Morgan Stanley (3,340) -
GBP 1,261,423 EUR 1,468,140 31/07/2023 Merrill Lynch (2,509) -
GBP 334,393 EUR 389,558 31/07/2023 Morgan Stanley (1,031) -
HKD 14,916,319 EUR 1,769,133 31/07/2023 HSBC (27,535) -
JPY 538,697,640 EUR 3,480,957 05/07/2023 Morgan Stanley (65,030) -
JPY 759,432,800 EUR 5,087,917 05/07/2023 RBC (272,289) (0.02)
JPY 43,120,158,785 EUR 274,897,575 05/07/2023 State Street (1,468,979) (0.04)
JPY 11,161,779,826 EUR 74,051,703 24/07/2023 Merrill Lynch (3,124,237) (0.08)
JPY 190,884,979 EUR 1,285,226 31/07/2023 BNP Paribas (71,264) -
JPY 496,946,702 EUR 3,193,665 31/07/2023 Citibank (33,258) -
JPY 527,776,875 EUR 3,484,430 31/07/2023 HSBC (127,953) -
JPY 116,941,971 EUR 786,836 31/07/2023 RBC (43,126) -
JPY 188,141,162 usb 1,357,512 31/07/2023 Merrill Lynch (44,832) -
usb 34,547,006 AUD 52,443,145 31/07/2023 Merrill Lynch (339,343) (0.01)
usb 6,303,737 EUR 5,826,096 31/07/2023 Standard Chartered (61,797) -
usb 918,782 EUR 841,924 03/07/2023 BNP Paribas (549) -
usb 25,000,000 EUR 23,253,761 05/07/2023 BNP Paribas (361,069) (0.01)
usb 4,948,846 EUR 4,571,012 05/07/2023 Citibank (39,316) -
usb 5,361,092 EUR 4,998,007 05/07/2023 Goldman Sachs (88,814) -
usb 7,314,667 EUR 6,819,349 05/07/2023 HSBC (121,253) -
usb 7,000,000 EUR 6,489,881 05/07/2023 Merrill Lynch (79,927) -
usb 1,911,490 EUR 1,755,733 05/07/2023 Standard Chartered (5,367) -
usb 77,177,311 EUR 71,637,398 05/07/2023 State Street (965,542) (0.03)
usb 11,386,836 EUR 10,519,115 19/07/2023 BNP Paribas (99,713) -
usb 1,868,361,659 EUR 1,725,602,719 19/07/2023 HSBC (15,978,454) (0.42)
usb 766,041 EUR 701,272 19/07/2023 Morgan Stanley (315) -
usb 48,476 EUR 44,985 19/07/2023 Standard Chartered (628) -
usb 2,358 EUR 2,185 19/07/2023 State Street 27) -
usb 10,014,415 EUR 9,336,832 24/07/2023 RBC (175,809) (0.01)
usb 9,110,076 EUR 8,374,524 24/07/2023 State Street (40,776) -
usb 13,797,745 EUR 12,678,341 31/07/2023 BNP Paribas (61,328) -
usb 7,000,000 EUR 6,483,872 31/07/2023 Citibank (82,891) -
usb 2,356,581 EUR 2,186,317 31/07/2023 Goldman Sachs (31,399) -
usb 2,066,722 EUR 1,914,057 31/07/2023 HSBC (24,193) -
usb 3,104,703 EUR 2,855,267 31/07/2023 Merrill Lynch (16,247) -
usb 23,343,900 EUR 21,605,142 31/07/2023 Morgan Stanley (258,880) -
usb 27,032,535 EUR 24,879,717 31/07/2023 State Street (160,471) -
usb 7,341,386 EUR 6,755,943 03/08/2023 HSBC (43,916) -
usb 10,000,000 EUR 9,152,273 03/08/2023 Morgan Stanley (9,549) -
usb 3,576,991 EUR 3,283,990 03/08/2023 RBC (13,646) -
Total Unrealised Loss on Forward Currency Exchange Contracts - Liabilities (27,237,385) (0.71)
Net Unrealised Gain on Forward Currency Exchange Contracts - Assets 38,460,536 1.00
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Financial Futures Contracts

%

Global Unrealised of
Number of Exposure Gain/(Loss) Net
Security Description Contracts Currency EUR EUR Assets
Australia 3 Year Bond, 15/09/2023 (523) AUD (33,655,250) 110,954
Canada 5 Year Bond, 20/09/2023 2 CAD 152,013 208
Euro-Bobl, 07/09/2023 (701) EUR (80,997,045) 122,675 -
Euro-Bund, 07/09/2023 (569) EUR (75,861,925) 137,156 0.01
Euro-0AT, 07/09/2023 (63) EUR (8,058,330) 26,460 -
Euro-Schatz, 07/09/2023 (1,135) EUR (118,950,838) 124,077 -
FTSE 100 Index, 15/09/2023 192 GBP 16,865,781 154,108 0.01
Japan 10 Year Bond, 12/09/2023 (287) JPY (270,317,709) 200,168 0.01
MSCI Emerging Markets Index, 15/09/2023 936 USD 42,840,000 398,588 0.01
MSCI Europe Index, 15/09/2023 26 EUR 778,375 9,555 -
S&P/TSX 60 Index, 14/09/2023 53 CAD 8,887,867 60,157
US 5 Year Note, 29/09/2023 (1) usb (98,010) 38,190
Total Unrealised Gain on Financial Futures Contracts 1,382,296 0.04
Australia 10 Year Bond, 15/09/2023 172 AUD 12,172,879 (117,890)
Euro-BTP, 07/09/2023 100 EUR 11,570,000 (38,000)
Euro-Bux| 30 Year Bond, 07/09/2023 101 EUR 13,968,300 (54,540) -
EURO STOXX 50 Index, 15/09/2023 (1,054) EUR (46,686,930) (525,175) (0.02)
Long Gilt, 27/09/2023 1,672 GBP 184,831,039 (1,196,223) (0.03)
Nikkei 225 Index, 07/09/2023 (111) Usb (16,993,063) (99,107) -
Russell 2000 Emini Index, 15/09/2023 (952) USD (83,284,743) (547,051) (0.02)
S&P 500 Emini Index, 15/09/2023 (165) USD (33,828,211) (316,363) (0.01)
US 2 Year Note, 29/09/2023 400 USD 74,474,874 (17,942) -
US 10 Year Note, 20/09/2023 4,926 USD 505,688,913 (105,704) -
US 10 Year Ultra Bond, 20/09/2023 324 USD 35,050,395 (18,495)
us ultra Bond, 20/09/2023 (24) usD (2,970,467) (4,121)
Total Unrealised Loss on Financial Futures Contracts (3,040,611) (0.08)
Net Unrealised Loss on Financial Futures Contracts (1,658,315) (0.04)
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Nominal Value Net Nominal Value Net
Investments Currency Value EUR Assets  Investments Currency Value EUR Assets
Transferable securities and money market instruments admitted to an official exchange Belfius Bank SA, Reg. S 3.125%
listing 11/05/2026 EUR 100,000 95,422 0.00
KBC Group NV, Reg. S 0.75%
Bonds 24/01/2030 EUR 100,000 79,932 0.00
KBC Group NV, Reg. S, FRN 4.375%
Angola 19/04/2030 EUR 100,000 99,039 0.00
Angola Government Bond, Reg. S 9.5% KBC Group NV, Reg. S, FRN 4.75%
12/11/2025 uso 1,180,000 1,057,836 0.01  Pperpetual EUR 10,200,000 9,845,632 0.06
Angola Government Bond, Reg. S Ontex Group NV, Reg. S 3.5%
8.25% 09/05/2028 usb 400,000 325,659 0.00  15/07/2026 EUR 2,380,000 2,101,897 0.01
Angola Government Bond, Reg. S 8%
26/11/2029 usb 5,300,000 4,121,051 0.02 13,637,057 0.08
Angola Government Bond, Reg. S
9.125% 26/11/2049 usb 1,720,000 1,216,758 0.01 Brazil
Brazil Government Bond 10000%
6,721,304 004 01/01/2027 BRL 17,370 3,429,157 0.02
. Brazil Government Bond 8.25%
Argentina 20/01/2034 usb 1,250,000 1,314,859 0.01
Argentina Government Bond 1% Brazil Government Bond 5.625%
09/07/2029 usb 1,705,000 505,872 0.00  07/01/2041 usop 350,000 283,633 0.00
Argentina Government Bond 1.5% Brazil Government Bond 5%
09/07/2035 usb 10,033,671 2,729,735 0.02  27/01/2045 usp 2,660,000 1,899,053 0.01
Argentina Government Bond 3.875%
09/01/2038 usD 1,715,400 552,027 0.00 6,926,702 0.04
Argentina Government Bond 3.5%
09/07/2041 usD 7,545,000 2,211,975 0.0 pada
Argentina Government Bond 1.5% Bank of Nova Scotia, Reg. S, FRN
09/07/2046 usb 7,640,000 2,092,177 0.01 3.821% 18/04/2024 EUR 12,000,000 12,009,882 0.07
Bank of Nova Scotia (The), Reg. S, FRN
8,091,786 0.04 37049 02/05/2025 ¢ EUR 2,000,000 2,002,054 0.01
. Bell Telephone Co. of Canada or Bell
Australia Canada (The) 2.15% 15/02/2032 usb 225,000 165,068 0.00
APA Infrastructure Ltd., Reg. S 1.25% Canadian Imperial Bank of Commerce,
15/03/2033 EUR 100,000 73913 0.00  Reg. S, FRN 3.681% 24/01/2025 EUR 4,000,000 4,010,692 0.02
Ausgrid Finance Pty. Ltd., Reg. S 1.25% Royal Bank of Canada 4.875%
30/07/2025 ) EUR 200,000 187,869 0.00  12/01/2026 usD 6,000,000 5,430,424 0.03
Australia & New Zealand Banking Toronto-Dominion Bank (The), Reg. S,
Group Ltd., FRN, 144A 6.75% Perpetual usb 6,608,000 5,923,990 0.04  FRN 3.65% 20/01/2025 EUR 3,000,000 3,007,728 0.02
Sydney Airport Finance Co. Pty. Ltd., TransAlta Corp. 7.75% 15/11/2029 usb 2,030,000 1,913,374 0.01
Eyeghgvlﬁ‘;ﬁ)iﬁg %‘% chzfo by, Lid EUR 100,000 90.106 0.00  Trapsalta Corp. 6.5% 15/03/2040 usb 355,000 308,272 0.00
_Pty. Ltd., o 0
Reg. S 4.375% 03/05/2033 EIR 100,000 99374 000 |iige0aqa FipeLines Lid.4.75% WD 145.000 118,071 0.00
Toyota Fh}an?e Australia Ltd., Reg. S 86201 ’
0.44% 13/01/2028 EUR 100,000 § 0.00
Transurban Finance Co. Pty. Ltd., 28,965,565 016
Reg. S 1.875% 16/09/2024 EUR 2,000,000 1,946,136 0.01
Cayman Islands
CK Hutchison Europe Finance 18 Ltd.,
8,407,589 .05 peg. 5 1.25% 13/04/2025 EUR 200,000 189,272 0.00
. CK Hutchison Europe Finance 21 Ltd.,
Austria Reg. S 0.75% 02/11/2029 EUR 100,000 80,496 0.00
ams-OSRAM AG, 144A 7% 31/07/2025 usb 3,115,000 2,534,446 0.0l Country Garden Holdings Co. Ltd.,
ams-OSRAM AG, Reg. S 6% 31/07/2025 EUR 2,001,000 1,790,795 0.0l Reg. S 3.3% 12/01/2031 usob 2,300,000 578,037 0.00
Benteler International AG, Reg. S Transocean, Inc. 6.8% 15/03/2038 Usb 3,058,000 1,935,926 0.01
9.375% 15/05/2028 EUR 1,264,000 1,279,520 0.01 Wynn Macau Ltd., Reg. S 5.625%
Erste Group Bank AG, Reg. S, FRN 26/08/2028 usb 800,000 632,601 0.01
4.25% 30/05/2030 EUR 100,000 99,141 0.00
Erste Group Bank AG, Reg. S, FRN
1.625% 08/09/2031 EUR 200,000 176,323 0.00 3,416,332 0.02
Klabin Austria GmbH, Reg. S 7% Colombia
03/04/2049 usb 2,000,000 1,765,531 0.01 Colombia Government Bond 3.875%
25/04/2027 usb 1,400,000 1,162,154 0.01
7,645,756 0.04 Colombia Government Bond 4.5%
. 15/03/2029 usb 800,000 643,047 0.00
Azerbaijan ) Colombia Government Bond 3.125%
Southern Gas Corridor CJSC, Reg. S 15/04/2031 usb 1,560,000 1,082,677 0.01
6.875% 24/03/2026 usb 2,200,000 2,050,352 0.0l " olombia Government Bond 8%
State Oil Co. of the Azerbaijan 20/04/2033 usb 1,830,000 1,701,426 0.01
Republic, Reg. S 6.95% 18/03/2030 usb 2,036,000 1,927,040 0.0l (olombia Government Bond 7.5%
02/02/2034 usb 1,137,000 1,015,692 0.00
3,977,392 0.02  colombia Government Bond 7.375%
18/09/2037 usb 1,000,000 870,520 0.00
Bahrain Colombia Government Bond 6.125%
Bahrain Government Bond, Reg. S 7% 18/01/2041 usob 550,000 408,639 0.00
12/10/2028 usb 3,250,000 3,054,696 0.02  Colombia Government Bond 5%
Bahrain Government Bond, Reg. S 15/06/2045 usb 3,000,000 1,905,557 0.01
6.75% 20/09/2029 usb 300,000 273,478 0.00  Colombia Government Bond 5.2%
Bahrain Government Bond, Reg. S 15/05/2049 usp 2,670,000 1,690,829 0.01
5.45% 16/09/2032 usb 1,306,000 1,069,430 0.01  Colombia Government Bond 4.125%
Bahrain Government Bond, Reg. S 6% 15/05/2051 usob 1,900,000 1,039,670 0.01
19/09/2044 usb 2,837,000 2,072,049 0.01  Ecopetrol SA 5.375% 26/06/2026 usb 1,480,000 1,293,847 0.01
Bahrain Government Bond, Reg. S Ecopetrol SA 5.875% 28/05/2045 usob 1,700,000 1,061,145 0.01
7.5% 20/09/2047 usb 2,230,000 1,863,153 0.01
13,875,203 0.08
8,332,806 0.05
Belgium
Anheuser-Busch InBev SA/NV, Reg. S
1.65% 28/03/2031 EUR 200,000 173,400 0.00
Azelis Finance NV, Reg. S 5.75%
15/03/2028 EUR 1,237,000 1,241,735 0.01
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Costa Rica Finland
Costa Rica Government Bond, Reg. S Nordea Bank Abp, 144A 1.5%
6.125% 19/02/2031 usb 1,950,000 1,773,024 0.01 30/09/2026 usb 6,410,000 5,131,937 0.03
Costa Rica Government Bond, Reg. S Nordea Bank Abp, FRN, 144A 6.625%
6.55% 03/04/2034 usb 2,790,000 2,562,610 0.02  Perpetual usb 9,330,000 8,097,876 0.04
Costa Rica Government Bond, Reg. S Nordea Bank Abp, Reg. S, FRN 1%
7% 04/04/2044 usb 2,500,000 2,225,841 0.01  27/06/2029 EUR 200,000 191,033 0.00
6,561,475 0.04 13,420,846 0.07
Denmark France
Danske Bank A/S, FRN, 144A 4.298% Accor SA, Reg. S 2.375% 29/11/2028 EUR 1,000,000 899,377 0.01
01/04/2028 usb 200,000 170,759 0.00  Accor SA, Reg. S, FRN 4.375%
Danske Bank A/S, Reg. S, FRN 4.75% Perpetual EUR 1,500,000 1,481,688 0.01
21/06/2030 EUR 100,000 99,533 0.00  Alstom SA, Reg. S 0.5% 27/07/2030 EUR 200,000 159,977 0.00
Danske Bank A/S, Reg. S, FRN 1.5% Altice France SA, 144A 5.5%
02/09/2030 EUR 300,000 271,697 0.00  15/01/2028 usb 1,525,000 1,056,202 0.01
Altice France SA, 144A 5.125%
541,989 0.00 15/07/2029 usb 14,412,000 9,339,778 0.05
Altice France SA, 144A 5.5%
Dominican Republic 15/10/2029 usb 7,698,000 5,066,793 0.03
Dominican Republic Government Bond, Altice France SA, Reg. S 2.125%
Reg. S 6.875% 29/01/2026 usb 1,160,000 1,073,017 0.01 15/02/2025 EUR 530,000 487,906 0.00
Dominican Republic Government Bond, Altice France SA, Reg. S 5.875%
Reg. S 5.95% 25/01/2027 usb 2,760,000 2,476,273 0.01 01/02/2027 EUR 1,200,000 1,001,680 0.01
Dominican Republic Government Bond, Altice France SA, Reg. S 3.375%
Reg. S 4.5% 30/01/2030 usb 1,800,000 1,441,249 0.01 15/01/2028 EUR 4,352,000 3,187,840 0.02
Dominican Republic Government Bond, APRR SA, Reg. S 3.125% 24/01/2030 EUR 100,000 97,009 0.00
Reg. S 7.05% 03/02/2031 usb 2,490,000 2,274,946 0.01  Arkema SA, Reg. S 3.5% 23/01/2031 EUR 100,000 96,298 0.00
Dominican Republic Government Bond, Autoroutes du Sud de Ia France SA,
Reg. S 4.875% 23/09/2032 usb 3,020,000 2,347,949 0.01 Reg.S 2.75% 02/09/2032 EUR 100,000 93,010 0.00
Dominican Republic Government Bond, Banijay Entertainment SASU, Reg. S
Reg. S 7.45% 30/04/2044 usp 3,340,000 2,986,833 0.02  3.5% 01/03/2025 EUR 2,260,000 2,213,216 0.01
Dominican Republic Government Bond, Banijay Group SAS, Reg. S 6.5%
Reg. S 6.5% 15/02/2048 usb 2,900,000 2,292,001 0.01 01/03/2026 EUR 1,590,000 1,583,470 0.01
Dominican Republic Government Bond, Banque Federative du Credit Mutuel
Reg. S 5.875% 30/01/2060 usb 2,060,000 1,453,927 0.01  SA, Reg.S 0.75% 08/06/2026 EUR 300,000 271,498 0.00
Banque Federative du Credit Mutuel
16,346,195 0.09  SA, Reg.S 1.875% 18/06/2029 EUR 100,000 84,704 0.00
BNP Paribas SA, FRN, 144A 7.75%
Ecuador Perpetual usb 8,946,000 7,949,815 0.04
Ecuador Government Bond, Reg. S BNP Paribas SA, FRN, 144A 9.25%
5.5% 31/07/2030 usp 8,382,000 3,719,523 0.02  Perpetual usb 3,770,000 3,565,805 0.02
Ecuador Government Bond, Reg. S BNP Paribas SA, Reg. S 2.875%
2.5% 31/07/2035 USD  4.475.000 1,422,449 0.01 01/10/2026 EUR 100,000 95,176 0.00
BNP Paribas SA, Reg. S, FRN 0.5%
5,141,972 0.03 19/02/2028 EUR 100,000 86,421 0.00
BNP Paribas SA, Reg. S, FRN 3.875%
Egypt lIS%/COEl/SZAO?;:IRN 3.82% 06/09/2024 o o000 2 923228 o0
. s .82% EUR 3,000,000 ) , 0.02
EgyDL Covernment Band, Reg. 5 5.75% UsD 1515000 125,108 001 BPCE SA, Reg. S 3.625% 17/04/2026 EUR 2000000 1967092 0.01
Egypt Government Bond, Reg. S BPCE SA, Reg. S 1.625% 31/01/2028 EUR 100,000 88,321 0.00
3.875% 16/02/2026 usD 2,334,000 1,509,833 0.01 BPCE SA, Reg. S 4.375% 13/07/2028 EUR 300,000 297,351 0.00
Egypt Government Bond, Reg. S 4.75% BPCE SA, Reg. S, FRN 0.5% 14/01/2028 EUR 300,000 258,531 0.00
16/04/2026 EUR 2,200,000 1,553,310 0.01 BPCE SA, Reg. S, FRN 1.75%
Egypt Government Bond, Reg. S 7.5% 02/02/2034 EUR 100,000 81,491 0.00
31/01/2027 usb 1,900,000 1,270,669 0.01 BPCE SA, Reg. S, FRN 4.75%
Egypt Government Bond, Reg. S 7.6% 14/06/2034 EUR 100,000 100,046 0.00
01/03/2029 usb 1,000,000 595,284 0.00 Casino Guichard Perrachon SA, Reg. S
Egypt Government Bond, Reg. S 4.498% 07/03/2024 EUR 1,500,000 86,250 0.00
5.875% 16/02/2031 usb 1,114,000 563,735 0.00 CGG SA, Reg. S 7.75% 01/04/2027 EUR 2,400,000 2,020,872 0.01
Egypt Government Bond, Reg. S Chrome Bidco SASU, Reg. S 3.5%
7.053% 15/01/2032 usop 1,900,000 990,097 0.00 31/05/2028 EUR 3,922,000 3,308,768 0.02
Egypt Government Bond, Reg. S Chrome Holdco SASU, Reg. S 5%
7.625% 29/05/2032 usb 1,410,000 752,684 0.00  31/05/2029 EUR 1,258,000 946,548 0.01
Egypt Government Bond, Reg. S 8.7% Cie de Saint-Gobain, Reg. S, FRN
01/03/2049 usb 2,240,000 1,109,239 0.01 3.375% 18/07/2024 EUR 3,000,000 3,001,584 0.02
Egypt Government Bond, Reg. S 8.15% Credit Agricole SA, FRN, 144A 8.125%
20/11/2059 usop 2,300,000 1,097,881 0.01 Perpetual usop 21,190,000 19,513,914 0.11
Egypt Government Bond, Reg. S 7.5% Credit Agricole SA, Reg. S 2%
16/02/2061 usb 1,650,000 761,138 0.00 25/03/2029 EUR 100,000 86,664 0.00
Egyptian Financial Co. for Sovereign Credit Agricole SA, Reg. S 1%
Taskeek (The), Reg. S 10.875% 03/07/2029 EUR 100,000 84,715 0.00
28/02/2026 usb 2,307,000 1,962,851 0.01  Credit Agricole SA, Reg. S, FRN 3.813%
07/03/2025 EUR 2,000,000 2,000,720 0.01
13,425,919 0.07 Credit Agricole SA, Reg. S, FRN 4%
Perpetual EUR 3,000,000 2,602,530 0.01
El salvador Credit Mutuel Arkea SA, Reg. S, FRN
El Salvador Government Bond, Reg. S 1.875% 25/10/2029 EUR 200,000 190,113 0.00
5.875% 30/01/2025 usp 792,000 648,292 0.00  Crown European Holdings SA, Reg. S
El Salvador Government Bond, Reg. S 3.375% 15/05/2025 EUR 3,880,000 3,808,395 0.02
6.375% 18/01/2027 usD 2,270,000 1,445,092 0.01 Electricite de France SA, Reg. S, FRN
El Salvador Government Bond, Reg. S 5% Perpetual EUR 1,500,000 1,419,528 0.01
7.125% 20/01/2050 usD 2,774,000 1,420,848 0.01 FElectricite de France SA, Reg. S, FRN
2.875% Perpetual EUR 4,800,000 4,104,336 0.02
Electricite de France SA, Reg. S, FRN
3,514,232 0.02 3% Perpetual & EUR 2,400,000 2,034,900 0.01
Electricite de France SA, Reg. S, FRN
7.5% Perpetual EUR 400,000 407,044 0.00
Elis SA, Reg. S 1.625% 03/04/2028 EUR 3,900,000 3,443,661 0.02
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EssilorLuxottica SA, Reg. S 0.375% INEOS Styrolution Group GmbH, Reg. S
27/11/2027 EUR 100,000 87,581 0.00 2.25% 16/01/2027 EUR 3,287,000 2,824,720 0.02
Forvia SE, Reg. S 2.625% 15/06/2025 EUR 580,000 554,190 0.00  Kirk Beauty SUN GmbH, Reg. S 8.25%
Forvia SE, Reg. S 3.125% 15/06/2026 EUR 4,749,000 4,476,360 0.03 01/10/2026 EUR 1,722,259 1,442,931 0.01
Forvia SE, Reg. S 2.75% 15/02/2027 EUR 842,000 763,716 0.00  Nidda Healthcare Holding GmbH,
Forvia SE, Reg. S 3.75% 15/06/2028 EUR 4,600,000 4,172,237 0.02 Reg.57.5% 21/08/2026 EUR 7,240,000 7,215,232 0.04
France Government Bond OAT, Reg. S Renk AG, Reg. S 5.75% 15/07/2025 EUR 2,254,000 2,221,881 0.01
0% 25/02/2025 EUR 6,000,000 5,680,230 0.03  Schaeffler AG, Reg. S 3.375%
iliad SA, Reg. S 1.875% 11/02/2028 EUR 4,000,000 3,414,456 0.02 #2/ 1h0/ 20\38 . lschatt 674 EUR 2,800,000 2,559,900 0.01
Iliad SA, Reg. S 5.375% 14/06/2027 EUR 3,300,000 3,262,710 0.02 echem Verwaltungsgeselischa
L'Oreal SA, Reg. 5 3.125% 19/05/2025 EUR 100,000 98,992 000 mbH, Reg. S 2% 15/07/2025 EUR 1520000 1447834 0.01
Loxam SAS, Reg. S 4.5% 15/02/2027 EUR 1,530,000 1,469,060 0.01
: . thyssenkrupp AG, Reg. S 2.875%
LVMH Moet Hennessy Louis Vuitton SE, 22/02/2024 EUR 3533.000 3.494.582 0.02
Reg. S 3.375% 21/10/2025 EUR 4,100,000 4,078,069 0.02 TK Elevator Midco GmbH, Reg. S T ’ ’ )
Orange SA, Reg. S 0.875% 03/02/2027 EUR 100,000 90,813 0.00 4.375% 15/07/2027 ' : EUR 1,779,000 1,596,044 0.01
Paprec Holding SA, Reg. S 3.5% TUI Cruises GmbH, Reg. S 6.5%
g;/r?zézucr)ige on Reg. 5 6.5% EUR 1,981,000 1,761,149 0.01 15/&5/2026 o EUR 2,690,000 2,494,975 0.01
» R 2 0 Volkswagen Bank GmbH, Reg. S 4.25%
16/07/2025 EUR 1,733,000 1,741,043 0.0l (7/01 /2526 & EUR 5500000 5,449,183 0.03
Pernod Ricard SA, Reg. S 3.25% Volkswagen Bank GmbH, Reg. S
02/11/20?8 EUR 100,000 98,430 0.00 43750 03/05/2028 EUR 100,000 99,411 0.00
Pernod Ricard SA, Reg. S 1.375% Volkswagen Leasing GmbH, Reg. S
07/04/2029 EUR 100,000 88,902 0.00 150 19/06/2026 EUR 300,000 276,435 0.00
Picard Groupe SAS, Reg. S 3.875% Volkswagen Leasing GmbH, Reg. S
01/07/2026 EUR 750,000 690,352 0.00 06250 19/07/2029 EUR 250,000 201,711 0.00
Renault SA, Reg. S 2.375% 25/05/2026 EUR 3,100,000 2,872,990 0.02  7F Finance GMbH, Reg. S 5.75%
Renault SA, Reg. S 2% 28/09/2026 EUR 2,100,000 1,913,352 0.01 03/08/2026 EUR 800,000 804,021 0.00
Renault SA, Reg. S 2.5% 02/06/2027 EUR 2,600,000 2,354,565 0.01  ZF Finance GmbH, Reg. S 2.25%
Schneider Electric SE, Reg. S 3.375% 03/05/2028 EUR 1,600,000 1,350,032 0.01
06/04/2025 EUR 3,500,000 3,465,605 0.02  7F Finance GmbH, Reg. S 3.75%
Schneider Electric SE, Reg. S 3.125% 21/09/2028 EUR 3,900,000 3,513,814 0.02
13/10/2029 EUR 100,000 98,120 0.00
Schneider Electric SE, Reg. S 3.5% 75,260,324 0.41
12/06/2033 EUR 100,000 99,331 0.00
Societe Generale SA, 144A 5% Ghana
Societe Generle 54, 1444 4.25% VS0 8200000 MABLOSL 004 giana government sond.Reg. § ot
14/04/2025 UsD 380,000 331,893 000 P usb 524,000 : 0.00
Societe Generale SA, FRN, 144A
9.375% Perpetual usb 18,235,000 16,364,743 0.09 589,146 0.00
Societe Generale SA, Reg. S 0.875% .
01/07/2026 EUR 100,000 89,976 0.00 gg ﬂé%fuisitions 0. Reg. § 7.555%
i 0/ o . . 0
Sl enerale 54, Reg. 5 0.75% FR 100000 87,540 000  15/07/2027 ELR 1700000 1605438 0.01
Societe Generale SA, Reg. S, FRN
3.558% 13/01/2025 EUR 1,500,000 1,500,939 0.01 1,605,438 0.01
Societe Generale SA, Reg. S, FRN 0.5%
12/06/2029 EUR 100,000 81,140 0.00  Guatemala
Solvay Finance SACA, Reg. S, FRN Guatemala Government Bond, Reg. S
5.425% Perpetual EUR 3,017,000 3,018,599 0.02  6.125% 01/06/2050 usb 1,700,000 1,433,039 0.01
SPIE SA, Reg. S 2.625% 18/06/2026 EUR 800,000 764,004 0.00
Vallourec SA, Reg. S 8.5% 30/06/2026 EUR 1,239,544 1,241,101 0.01 1,433,039 0.01
Vinci SA, Reg. S 1.625% 18/01/2029 EUR 100,000 90,261 0.00
Vinci SA, Reg. S 1.75% 26/09/2030 EUR 100,000 87,721 0.00  Honduras
Honduras Government Bond, Reg. S
168,289,207 0.92 6.25% 19/01/2027 uso 1,150,000 960,983 0.01
Gabon 960,983 0.01
Gabon Government Bond, Reg. S
6.95% 16/06/2025 usb 2,022,000 1,744,808 0.01 Irag
Gabon Government Bond, Reg. S 7% Iraq Government Bond, Reg. S 5.8%
24/11/2031 usb 2,000,000 1,458,059 0.01 15/01/2028 usb 3,818,750 3,218,591 0.02
3,202,867 0.02 3,218,591 0.02
Germany Ireland
Adler Pelzer Holding GmbH, Reg. S AerCap Ireland Capital DAC 1.15%
9.5% 01/04/2027 EUR 1,749,000 1,625,216 0.01  29/10/2023 usb 4,330,000 3,902,302 0.02
Bayer AG, Reg. S 1.125% 06/01/2030 EUR 100,000 83,128 0.00  AerCap Ireland Capital DAC 3.15%
Bundesobligation, Reg. S 0% 15/02/2024 uso 5,500,000 4,941,334 0.03
11/04/2025 EUR 6,500,000 6,145,454 0.03  AerCap Ireland Capital DAC 1.75%
Bundesschatzanweisungen, Reg. S 29/10/2024 usb 3,445,000 2,963,083 0.02
2.5% 13/03/2025 EUR 5,000,000 4,936,995 0.03  AIBGroup plc, Reg. S, FRN 5.75%
Cheplapharm Arzneimittel GmbH, 16/02/2029 EUR 200,000 205,919 0.00
Reg. S 3.5% 11/02/2027 EUR 4,372,000 3,976,290 0.02  AIB Group plc, Reg. S, FRN 4.625%
CT Investment GmbH, Reg. S 5.5% 23/07/2029 EUR 100,000 98,123 0.00
15/04/2026 EUR 2,154,000 2,004,523 0.01 Bankof Ireland Group plc, FRN, 144A
Deutsche Bank AG, Reg. S, FRN 1.75% 2.029% 30/09/2027 usob 500,000 396,252 0.00
19/11/2030 EUR 200,000 157,997 0.00 Bankof Ireland Group plc, Reg. S, FRN
Deutsche Lufthansa AG, Reg. S 2.875% 1.875% 05/06/2026 EUR 100,000 94,195 0.00
11/02/2025 EUR 2,300,000 2,233,875 0.01 Bankof Ireland Group plc, Reg. S, FRN
Deutsche Lufthansa AG, Reg. S 2.875% 0% 04/07/2031 EUR 100,000 99,702 0.00
16/05/2027 EUR 4,900,000 4,520,181 0.03  Cimpress plc 7% 15/06/2026 usb 5,471,000 4,533,866 0.03
Douglas GmbH, Reg. S 6% 08/04/2026 EUR 2,790,000 2,569,437 0.01  eircom Finance DAC, Reg. S 3.5%
IHO \/erwa\tungs GmbH’ Reg, S 3.75% 15/05/2026 EUR 4,132,000 3,868,411 0.02
15/09/2026 EUR 5,129,798 4,794,909 0.03  Glencore Capital Finance DAC, Reg. S
IHO Verwaltungs GmbH, Reg. S, FRN 1.125% 10/03/2028 EUR 300,000 259,041 0.00
8.75% 15/05/2028 EUR 1,517,345 1,567,580 0.01 Linde plc, Reg. S 3.625% 12/06/2025 EUR 2,500,000 2,491,200 0.02
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Shire Acquisitions Investments Ireland NTT Finance Corp., Reg. S 0.399%
DAC 3.2% 23/09/2026 usb 420,000 360,826 0.00 13/12/2028 EUR 100,000 84,385 0.00
Vodafone International Financing DAC, Sumitomo Life Insurance Co., FRN,
Reg. S 3.25% 02/03/2029 EUR 100,000 96,985 0.00  144A 3.375% 15/04/2081 usb 2,103,000 1,662,395 0.01
Zurich Finance Ireland Designated Sumitomo Mitsui Financial Group, Inc.
Activity Co., Reg. S 1.625% 17/06/2039 EUR 100,000 74,325 0.00 1.902% 17/09/2028 usb 215,000 165,496 0.00
Zurich Insurance Co. Ltd., Reg. S, FRN Takeda Pharmaceutical Co. Ltd. 2%
5.625% 24/06/2046 usb 2,300,000 2,073,970 0.01  09/07/2040 EUR 100,000 73,780 0.00
Takeda Pharmaceutical Co. Ltd., Reg. S
26,459,534 0.15 3% 21/11/2030 EUR 100,000 93,866 0.00
Israel 17,320,227 0.10
Energean Israel Finance Ltd., Reg. S,
144A 4.875% 30/03/2026 usb 384,000 327,149 0.00  Jersey
Energean Israel Finance Ltd., Reg. S, Adient Global Holdings Ltd., Reg. S
144A 5.375% 30/03/2028 usb 509,000 420,566 0.00 3.5% 15/08/2024 EUR 374,829 368,326 0.00
Leviathan Bond Ltd., Reg. S, 144A CPUK Finance Ltd., Reg. S 4.5%
6.5% 30/06/2027 usb 1,400,000 1,235,577 0.01  28/08/2027 GBP 2,582,000 2,575,660 0.01
CPUK Finance Ltd., Reg. S 4.875%
1,983,292 0.01 28/02/2047 GBP 1,000,000 1,110,125 0.01
Glencore Finance Europe Ltd., Reg. S
Italy 1.875|;% 13/09/(12023 i EUR 2,000,000 1,991,050 0.01
Autostrade per I'ltalia SpA, Reg. S Heathrow Funding Ltd., Reg. S 1.125%
1875% 26/09/2000 EUR 540,000 453,246 0.00 08/10/2032 EUR 200,000 163,026 0.00
Autostrade per I'ltalia SpA, Reg. S 2%
15/01/2030 EUR 813,000 682,414 0.00 6,208,187 0.03
CA Auto Bank SpA, Reg. S 0.5%
18/09/2023 EUR 2,000,000 1,986,364 0.01  Jordan
Eni SpA, Reg. S 3.625% 19/05/2027 EUR 100,000 98,327 0.00 Jordan Government Bond, Reg. S
Eni SpA, Reg. S 1.125% 19/09/2028 EUR 100,000 86,746 0.00 5.85% 07/07/2030 usb 2,940,000 2,472,674 0.01
Eni SpA, Reg. S 3.625% 29/01/2029 EUR 100,000 98,222 0.00 Jordan Government Bond, Reg. S
Guala Closures SpA, Reg. S 3.25% 5.75% 31/01/2027 usop 750,000 660,919 0.01
15/06/2028 EUR 3,387,000 3,026,566 0.02
Infrastrutture Wireless Italiane SpA, 3,133,593 0.02
Reg. S 1.875% 08/07/2026 EUR 3,943,000 3,665,716 0.02
Intesa Sanpaolo SpA, Reg. S 4.875% Kazakhstan
19/05/2030 EUR 100,000 99,764 0.00  KazMunayGas National Co. JSC, Reg. S
Lottomatica SpA, Reg. S 5.125% 5.75% 19/04/2047 usp 860,000 642,302 0.00
15/07/2025 EUR 3,947,000 3,995,943 0.02  KazMunayGas National Co. JSC, Reg. S
Lottomatica SpA, Reg. S 7.125% 6.375% 24/10/2048 usb 2,250,000 1,763,106 0.01
01/06/2028 EUR 1,380,000 1,411,750 0.01
Mundys SpA, Reg. S 1.625% 2,405,408 0.01
03/02/2025 EUR 380,000 363,251 0.00
Mundys SpA, Reg. S 1.875% Kenya
12/02/2028 ELR 4,229,000 3,612,357 0.02  Kenya Government Bond, Reg.
Nexi SpA, Reg. S 1.625% 30/04/2026 EUR 1,642,000 1,499,460 0.0l 6.875% 24/06/2024 usp 3,954,000 3,453,124 0.02
Pro-Gest SpA, Reg. S 3.25% 15/12/2024 EUR 2,851,000 1,791,947 0.01  Kenya Government Bond, Reg. S 7%
Shiba Bidco SpA, Reg. S 4.5% 22/05/2027 usb 700,000 578,497 0.00
31/10/2028 EUR 3,632,000 3,226,226 0.02  Kenya Government Bond, Reg. S 6.3%
Snam SpA, Reg. S 0.75% 17/06/2030 EUR 200,000 160,462 0.00  23/01/2034 usb 1,755,000 1,217,325 0.01
TeamSystem SpA, Reg. S 3.5%
15/02/2028 EUR 1,628,000 1,427,601 0.01 5,248,946 0.03
Telecom Italia SpA, Reg. S 2.75%
15/04/2025 EUR 1,000,000 945,750 0.00  {ehanon
Telecom Italia SpA, Reg. S 3.625% Lebanon Government Bond, Reg. S
$5|/ 05/ 20|f6‘ - COA Ree S 2 3750 EUR  2910,000 2,748,786 0.0l ¢ 650 22/04/2024§ ¢ UsD 1,450,000 92,338 0.00
glecom ltalla 5pA, Reg. > 2.5/5% Lebanon Government Bond, Reg. S
#i/lécc)éﬁ?lzt;ia o, Re. S 6,575 EUR 3,275,000 2,798,546 0.02 ¢ 859 23/03/2027§ ¢ UsD 6,230,000 387,036 0.00
’ n20 0 Lebanon Government Bond, Reg. S
15/02/2028 EUR 1,000,000 998,424 0.01 4,650 03/11/20285 ¢ USD 5,108,000 317,243 0.00
UniCredit SpA, Reg. S, FRN 4.8%
17/01/2029 EUR 200,000 200,041 0.00
UniCredit SpA, Reg. S, FRN 3.875% 796,617 0.00
Perpetual EUR 2,502,000 1,893,271 0.01
Luxembourg
Altice Financing SA, 144A 5.75%
37,271,180 020 15/08/2029 Usb 9,367,000 6,631,884 0.04
Altice Finco SA, Reg. S 4.75%
{\‘;g; 5 E%issft Government Bond, Reg. § 15/01/2028 EUR 3,055,000 2,039,032 0.01
’ . il i (v
6.375% 03/03/2028 USD 550,000 487301 000  jauesaaet Holding SA, 1444 6% USD 3925000  L747.586 0.01
Ivory Coast Government Bond, Reg. S ; ; 9 T
5.875% 17/10/2031 EUR 2300000 1,932,000 0.01 f\éyég/;%;; ° olding Sh. e 5 8% EUR 3,042,000 1,783,707 0.01
Ivory Coast Government Bond, Reg. S i 0 ' ' '
6.125% 15/06/2033 USD 1,200,000 965,477 001 Sommarsosy o Re8: 5. FRN 3% EUR 2073821 1690407 0.01
Ivory Coast Government Bond, Reg. S ! o T R '
6.875% 17/10/2040 EUR  2390,000 1,821,742 001 So/0a7s0a0 o L Re8:55.25% EUR 3042000 2866528 0.02
Cirsa Finance International SARL,
5,206,520 0.03  Reg. S 6.25% 20/12/2023 EUR 347,511 346,989 0.00
Cirsa Finance International SARL,
Japan Reg. S 4.75% 22/05/2025 EUR 3,510,000 3,460,916 0.02
Mitsubishi UFJ Financial Group, Inc., Cirsa Finance International SARL, Reg.
FRN 0.953% 19/07/2025 usb 3,399,000 2,941,743 0.02  S10.375% 30/11/2027 EUR 423,000 453,879 0.00
Mitsubishi UFJ Financial Group, Inc., Herens Midco SARL, Reg. S 5.25%
FRN 3.837% 17/04/2026 usb 2,398,000 2,111,471 0.01  15/05/2029 EUR 2,810,000 1,627,131 0.01
Mitsubishi UFJ Financial Group, Inc., Holcim Finance Luxembourg SA, Reg. S
FRN 1.538% 20/07/2027 usb 3,075,000 2,481,547 0.02  0.5% 29/11/2026 EUR 300,000 268,776 0.00
Mizuho Financial Group, Inc., FRN Holcim Finance Luxembourg SA, Reg. S
1.241% 10/07/2024 usb 6,583,000 6,024,745 0.03  0.625% 19/01/2033 EUR 100,000 72,655 0.00
Mizuho Financial Group, Inc., FRN John Deere Cash Management SARL,
1.234% 22/05/2027 usb 2,091,000 1,680,799 0.01  Reg.S 2.2% 02/04/2032 EUR 100,000 90,815 0.00
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Lune Holdings SARL, Reg. S 5.625% Netherlands
15/11/2028 EUR 2,058,000 1,686,531 0.01  ABB Finance BV, Reg. S 3.375%
Matterhorn Telecom SA, Reg. S 3.125% 16/01/2031 EUR 100,000 97,949 0.00
15/09/2026 EUR 4,964,000 4,634,455 0.02  Abertis Infraestructuras Finance BV,
Medtronic Global Holdings SCA 1.125% Reg. S, FRN 2.625% Perpetual EUR 1,600,000 1,331,269 0.01
07/03/2027 EUR 100,000 91,060 0.00  Abertis Infraestructuras Finance BV,
Medtronic Global Holdings SCA 1.5% Reg. S, FRN 3.248% Perpetual EUR 3,800,000 3,422,812 0.02
02/07/2039 EUR 100,000 70,013 0.00 ABN AMRO Bank NV, Reg. S, FRN
Monitchem HoldCo 3 SA, Reg. S 8.75% 3.405% 10/01/2025 EUR 1,500,000 1,501,590 0.01
01/05/2028 EUR 1,172,000 1,159,848 0.01  ABN AMRO Bank NV, Reg. S, FRN
Nestle Finance International Ltd., 5.125% 22/02/2033 EUR 100,000 97,816 0.00
Reg. S 0.625% 14/02/2034 EUR 100,000 75,926 0.00  ABN AMRO Bank NV, Reg. S, FRN 5.5%
PLT VII Finance SARL, Reg. S 4.625% 21/09/2033 EUR 100,000 99,270 0.00
05/01/2026 EUR 3,957,000 3,852,634 0.02  ABN AMRO Bank NV, Reg. S, FRN
Rossini SARL, Reg. S 6.75% 4.375% Perpetual EUR 13,400,000 12,097,882 0.07
30/10/2025 EUR 1,289,000 1,300,704 0.01  AerCap Holdings NV, FRN 5.875%
SELP Finance SARL, REIT, Reg. S 1.5% 10/10/2079 usb 13,089,000 11,345,009 0.06
20/11/2025 EUR 200,000 183,734 0.00  American Medical Systems Europe BV
SELP Finance SARL, REIT, Reg. S 1.5% 1.375% 08/03/2028 EUR 100,000 90,000 0.00
20/12/2026 EUR 100,000 88,403 0.00  American Medical Systems Europe BV
Summer BC Holdco B SARL, Reg. S 1.625% 08/03/2031 EUR 100,000 85,591 0.00
5.75% 31/10/2026 EUR 3,206,000 2,861,900 0.02  ASML Holding NV, Reg. S 3.5%
Telecom lItalia Finance SA 7.75% 06/12/2025 EUR 100,000 99,320 0.00
24/01/2033 EUR 2,980,000 3,121,669 0.02  Axalta Coating Systems Dutch Holding
Telenet Finance Luxembourg Notes B BV, Reg. S 3.75% 15/01/2025 EUR 1,845,000 1,816,705 0.01
SARL, Reg. S 3.5% 01/03/2028 EUR 700,000 648,698 0.00  BMW Finance NV, Reg. S 3.5%
19/10/2024 EUR 16,500,000 16,397,123 0.09
42,855,880 0.24  Braskem Netherlands Finance BV,
Reg. S 7.25% 13/02/2033 usb 544,000 490,690 0.00
Marshall Islands Cooperatieve Rabobank UA, Reg. S,
Danaos Corp., 144A 8.5% 01/03/2028 usD 837,000 768,400 0.00 FRNA4.375%Perpetual EULR 7,000,000 6,125,861 0.03
Daimler Truck International Finance
768.400 0.00 BV, Reg. S 3.875% 19/06/2029 EUR 100,000 98,892 0.00
! ) Dufry One BV, Reg. S 2% 15/02/2027 EUR 2,360,000 2,064,120 0.01
. EnBW International Finance BV, Reg. S
Mauritius 4% 24/01/2035 EUR 109,000 106,313 0.00
Greenko Power Il Ltd., Reg. S 4.3% Enel Finance International NV, Reg. S
13/12/2028 usp 870,923 695,193 0.00 0oy 17/06/2027 EUR 250,000 214,592 0.00
Enel Finance International NV, Reg. S
695,193 0.00  0.875% 17/01/2031 EUR 100,000 79,474 0.00
Enel Finance International NV, Reg. S
Mexico 0.875% 28/09/2034 EUR 100,000 70,079 0.00
Comision Federal de Electricidad, Reg. Haleon Netherlands Capital BV, Reg. S
S 4.677% 09/02/2051 usb 700,000 430,007 0.00  1.25% 29/03/2026 EUR 100,000 92,825 0.00
Mexican Bonos 838.356% 18/11/2038 MXN 830,000 4,339,944 0.02  ING Groep NV 3.95% 29/03/2027 usb 8,740,000 7,581,280 0.04
Petroleos Mexicanos 4.875% ING Groep NV, FRN 3.869%
18/01/2024 usb 650,000 585,578 0.00  28/03/2026 usb 4,401,000 3,871,696 0.02
Petroleos Mexicanos 6.875% ING Groep NV, FRN 5.75% Perpetual Usb 14,671,000 11,876,442 0.07
16/10/2025 ) usb 970,000 854,906 0.0l ING Groep NV, Reg. S, FRN 1.25%
Petroleos Mexicanos 5.95% 16/02/2027 EUR 100,000 91,529 0.00
28/01/2031 Usb 2,790,000 1,867,547 0.0l |NG Groep NV, Reg. S, FRN 1.625%
Petroleos Mexicanos 6.75% 26/09/2029 EUR 100,000 94,576 0.00
21/09/2047 usb 1,930,000 1,101,880 0.01 " Mercedes-Benz International Finance
Petroleos Mexicanos 6.35% BV 3.4% 13/04/2025 EUR 8,000,000 7,938,797 0.04
12/02/2048 usb 1,350,000 746,795 0.00  Mv24 Capital BV, Reg. S 6.748%
Petroleos Mexicanos 7.69% 01/06/2034 usb 1,252,479 1,031,474 0.01
23/01/2050 ) usb 5,823,000 3,591,383 0.02 Nobel Bidco BV, Reg. S 3.125%
Petroleos Mexicanos 6.95% 15/06/2028 EUR 2,065,000 1,633,702 0.01
28/01/2060 usop 3,244,000 1,841,784 0.0l 0l European Group BV, Reg. S 6.25%
15/05/2028 EUR 1,214,000 1,242,523 0.01
15,359,824 0.08  petrobras Global Finance BV 6.85%
05/06/2115 usb 600,000 477,898 0.00
Mongolia Q-Park Holding 1 BV, Reg. S 2%
Mongolia Government Bond, Reg. S 01/03/2027 EUR 1,190,000 1,020,009 0.01
8.65% 19/01/2028 usb 660,000 609,594 0.00  RELX Finance BV, Reg. S 1.5%
Mongolia Government Bond, Reg. S 13/05/2027 EUR 100,000 91,796 0.00
4.45% 07/07/2031 usb 1,900,000 1,352,443 0.01  RELX Finance BV, Reg. S 0.5%
10/03/2028 EUR 100,000 86,086 0.00
1,962,037 0.01 Repsol International Finance BV,
Reg. S, FRN 4.5% 25/03/2075 EUR 1,940,000 1,906,090 0.01
Morocco Saipem Finance International BV,
Morocco Government Bond, Reg. S Reg. S 3.75% 08/09/2023 EUR 1,480,000 1,477,044 0.01
5.95% 08/03/2028 usbp 668,000 617,839 0.00 ShellInternational Finance BV 2.75%
Morocco Government Bond, Reg. S 3% 06/04/2030 ) ) usp 110,000 89,789 0.00
15/12/2032 uso 1,097,000 796,189 0.00 Shell International Finance BV, Reg. S
Morocco Government Bond, Reg. S 0.75% 12/05/2024 ) EUR 3,000,000 2,922,138 0.02
6.5% 08/09/2033 usp 809,000 764,920 0.00 Siemens Financieringsmaatschappij
Morocco Government Bond, Reg. S 4% NV, Reg. S 0% 20/02/2026 ) EUR 100,000 91,215 0.00
15/12/2050 usb 1,499,000 925,997 0.01 Siemens Financieringsmaatschappij
OCP SA, Reg. S 6.875% 25/04/2044 usb 950,000 801,113 0.01 NA\/, Reg. 5.1.375.%A06/09/203O } EUR 110,000 96,223 0.00
Siemens Financieringsmaatschappij
NV, Reg. S 3.375% 24/08/2031 EUR 100,000 99,823 0.00
3,906,058 0.02 Sigma Holdco BV, Reg. S 5.75%
- 15/05/2026 EUR 2,460,000 2,141,811 0.01
Il:llgglig/ii Government Bond, Reg. S olka Capital BV, Reg. 5 3.75%
5.25% 29/10/2025 usb 750,000 653,850 0.00 ?:I/e?gﬁ(?;gurope BV, Reg. S, FRN EUR 200000 199.068 0.00
2.88% Perpetual EUR 2,600,000 2,193,123 0.01
653,850 0.00  Ttelefonica Europe BV, Reg. S, FRN
3.875% Perpetual EUR 8,900,000 8,239,537 0.05
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Telefonica Europe BV, Reg. S, FRN Pakistan
5.875% Perpetual EUR 2,000,000 2,008,900 0.01  Pakistan Government Bond, Reg. S
Telefonica Europe BV, Reg. S, FRN 8.25% 15/04/2024 usob 2,970,000 1,954,978 0.01
6.135% Perpetual EUR 200,000 193,384 0.00  Pakistan Government Bond, Reg. S 6%
Thermo Fisher Scientific Finance | BV 08/04/2026 usp 1,150,000 514,709 0.00
1.125% 18/10/2033 EUR 100,000 77,411 0.00  Pakistan Government Bond, Reg. S
Titan Holdings Il BV, Reg. S 5.125% 7.375% 08/04/2031 usb 1,263,000 536,128 0.00
15/07/2029 EUR 2,873,000 2,288,345 0.01  Pakistan Government Bond, Reg. S
Toyota Motor Finance Netherlands BV, 8.875% 08/04/2051 usp 1,799,000 733,827 0.01
Reg. S 3.625% 24/04/2025 EUR 100,000 99,099 0.00
Toyota Motor Finance Netherlands BV, 3,739,642 0.02
Reg. S 3.375% 13/01/2026 EUR 1,500,000 1,478,239 0.01
Trivium Packaging Finance BV, 144A Panama
5.5% 15/08/2026 usb 6,366,000 5,603,414 0.03  carnival Corp., Reg. S 10.125%
Trivium Packaging Finance BV, 144A 01/02/2026 EUR 1,840,000 1,937,377 0.01
8.5% 15/08/2027 usb 4,897,000 4,321,374 0.02
Trivium Packaging Finance BV, Reg. S 1,937,377 0.01
3.75% 15/08/2026 EUR 4,044,000 3,742,394 0.02
Unilever Finance Netherlands BV, Paraguay
Reg. S 1.25% 25/03/2025 14,383,380 .
UP% Holdingo BV/ Re/g < 3.875% EUR 15,000,000 0.08 Paraguay Government Bond, Reg. S
15/06/2029 EUR 2,000,000 1,611,260 001 &1%11/08/2044 Usp - 3050,000 2648363 0.01
Volkswagen International Finance NV, Eﬂ&gggyo%o/\g%rgénent Bond. feg. 5 usp 2,200,000 1,723,846 0.01
Reg. S 3.875% 29/03/2026 EUR 100,000 98,526 0.00 T i ’
Vonovia Finance BV, Reg. S 2.25%
07/04/2030 EUR 100,000 82353 0.00 4,372,209 0.02
VZ Secured Financing BV, 144A 5%
15/01/2032 usb 3,271,000 2,411,042 0.01 Peru
Wintershall Dea Finance BV, Reg. S Peru Government Bond 7.3%
0.452% 25/09/2023 EUR 1,200,000 1,188,948 0.01 12/08/2033 PEN 5,200,000 1,346,746 0.01
WPC Eurobond BV, REIT 1.35% Petroleos del Peru SA, 144A 4.75%
15/04/2028 EUR 200,000 169,823 0.00 19/06/2032 usp 2,570,000 1,762,232 0.01
ZF Europe Finance BV, Reg. S 2% Petroleos del Peru SA, Reg. S 5.625%
23/02/2026 EUR 1,300,000 1,185,531 0.01 19/06/2047 usb 1,290,000 767,922 0.00
ZF Europe Finance BV, Reg. S 2.5%
23/10/2027 EUR 2,400,000 2,098,632 0.01 3,876,900 0.02
Ziggo Bond Co. BV, Reg. S 3.375%
28/02/2030 EUR 3,340,000 2,468,010 0.01  Portugal
Ziggo BV, Reg. S 2.875% 15/01/2030 EUR 3,378,000 2,731,920 0.02  EDP - Energias de Portugal SA, Reg. S
1.625% 15/04/2027 EUR 200,000 184,295 0.00
162,560,836 0.89 EDP - Energias de Portugal SA, Reg. S,
FRN 1.79% 20/07/2080 EUR 3,800,000 3,478,695 0.02
New Zealand EDP - Energias de Portugal SA, Reg. S,
Chorus Ltd. 3.625% 07/09/2029 EUR 100,000 97,399 0.00 FRN1.875% 02/08/2081 EUR 2,300,000 2,027,008 0.01
97.399 0.00 5,689,998 0.03
i Senegal
Nigeria
P Senegal Government Bond, Reg. S
Nigeria Government Bond, Reg. S
7.605% 21/11/2075 ) USD 2250000 1977146 oo SZWBI0S20B usb - 2100,000 Lozl oot
ot o e B : Senegal Government Bond, Reg. S
gé%?lrl/ggg; ernment Bond, Reg. 5 6.5% USD 5,020,000 4,017,664 0.02 375% 08/06/2037 EUR 729,000 488,802 0.00
- e T ) Senegal Government Bond, Reg. S
Nigeria Government Bond, Reg. S
85750 24/03/2029 ¢ USD 1,468,000 1.212,619 001 675%13/03/2048 usb 1160000 759672 0.01
Nigeria Government Bond, Reg. S
7.875% 16/02/2032 usb  2.800,000 2,156,128 0.01 2,861,705 0.02
Nigeria Government Bond, Reg. S .
7.625% 28/11/2047 usb 2,480,000 1,620,444 0.01 Serbia
Serbia Government Bond, Reg. S 6.5%
10,984,001 0.06 26/09/2033 usop 580,000 521,989 0.00
North Macedonia 521,989 0.00
North Macedonia Government Bond, .
Reg. S 2.75% 18/01/2025 EUR 2,000,000 1,909,680 0.01 Singapore
GLP Pte. Ltd., Reg. S 3.875%
1,009,680 0.01 04/06/2025 usD 1,900,000 1,206,312 0.01
Norway 1,206,312 0.01
DNB Bank ASA, Reg. S, FRN 0.375% .
18/01/2028 EUR 150,000 131,750 0.00  South Africa
Eskom Holdings SOC Ltd., Reg. S
131,750 0.00 7-125% 11/02/2025 usb 2,200,000 1,983,947 0.01
South Africa Government Bond 4.3%
Oman 12/10/2028 usb 2,800,000 2,269,418 0.01
South Africa Government Bond 8.875%
Oman Government Bond, Reg. S
5.375% 08/03/2027 UsD 1720000 1548252 oo1 28/0%/2035 ZAR 60300000 2399854 001
Oman Government Bond, Reg. S 6% South Africa Government Bond 6.25%
01/08/2029 ' USD 2290000 2101400 oo1 08/03/2041 UsD 3620000 2693452 0.01
e o ’ South Africa Government Bond 5%
)
(Z)Q)ST/gggmmem onel Reg. s 6.25% USD  1106,000 1,029,988 001 1271072046 UsD 2,000,000 1,222,051 0.01
Oman Government Bond, Reg. S 6.5% e B . South Africa Government Bond 5.75%
08/03/2047 ST USD 760,000 650,138 .01 30/09/2049 usb 3,500,000 2,273,397 0.01
! ! ’ South Africa Government Bond 7.3%
Oman Government Bond, Reg. S 6.75%
17/01/2048 USD 2,677,000 2359601 001 20/04/2052 . usb 1,400,000 1077.532 0.01
Oman Government Bond, Reg. S 7% Transnet SOC Ltd., Reg. S 8.25%
25/01/2051 ' USD 698.000 633.925 000 06/02/2028 usp 1,700,000 1,515,911 0.01
8.323.304 0.05 15,435,562 0.08
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Spain Switzerland
Abertis Infraestructuras SA, Reg. S Credit Suisse AG 4.75% 09/08/2024 usob 5,530,000 4,951,840 0.03
4.125% 31/01/2028 EUR 100,000 99,137 0.00  Credit Suisse AG 3.625% 09/09/2024 usb 5,680,000 5,010,428 0.03
Banco Bilbao Vizcaya Argentaria SA, Credit Suisse AG, Reg. S 5.5%
FRN 5.862% 14/09/2026 usb 12,200,000 11,002,354 0.06  20/08/2026 EUR 200,000 203,174 0.00
Banco Bilbao Vizcaya Argentaria SA, UBS Group AG, FRN, 144A 2.593%
Reg. S, FRN 6% Perpetual EUR 13,600,000 13,191,402 0.07  11/09/2025 usb 5,238,000 4,563,764 0.03
Banco de Sabadell SA, Reg. S, FRN 5% UBS Group AG, FRN, 144A 4.488%
07/06/2029 EUR 200,000 199,131 0.00  12/05/2026 usb 2,065,000 1,829,434 0.01
Banco Santander SA 3.496% UBS Group AG, FRN, 144A 7%
24/03/2025 usb 14,000,000 12,277,884 0.07  Perpetual usb 2,455,000 2,176,587 0.01
Banco Santander SA, FRN 0.701% UBS Group AG, Reg. S 0.625%
30/06/2024 usb 11,000,000 10,019,388 0.06  18/01/2033 EUR 100,000 69,204 0.00
Banco Santander SA, FRN 4.75% UBS Group AG, Reg. S, FRN 1%
Perpetual usb 4,200,000 2,952,320 0.02  24/06/2027 EUR 100,000 88,657 0.00
Banco Santander SA, Reg. S 4.25% UBS Group AG, Reg. S, FRN 7.75%
12/06/2030 EUR 100,000 99,844 0.00  01/03/2029 EUR 100,000 110,790 0.00
Banco Santander SA, Reg. S, FRN UBS Group AG, Reg. S, FRN 5.125%
3.727% 16/01/2025 EUR 2,000,000 2,004,198 0.01  Perpetual usb 4,474,000 3,578,729 0.02
Banco Santander SA, Reg. S, FRN 0.5% UBS Group AG, Reg. S, FRN 6.875%
24/03/2027 EUR 100,000 89,165 0.00  Perpetual usb 13,387,000 11,243,646 0.06
Bankinter SA, Reg. S, FRN 1.25% UBS Group AG, Reg. S, FRN 7%
23/12/2032 EUR 100,000 82,218 0.00  Perpetual uso 8,604,000 7,511,229 0.04
CaixaBank SA, Reg. S 1.375%
19/06/2026 EUR 200,000 182,243 0.00 41,337,482 0.23
CaixaBank SA, Reg. S, FRN 3.75%
15/02/2029 EUR 100,000 98,613 0.00 14y
Cellnex Finance Co. SA, Reg. S 2.25% Turk vernment Bond 5.6%
EZ/”O4/Z_|(_)2|6 oA Ree S LaTool EUR 800,000 750,226 0.00 121/118/\/28348 ent usp 3,420,000 3,024,478 0.02
ellnex Telecom SA, Reg. S 1.875% 9
26/06/2029 EUR 5,500,000 4,644,871 0.03 g)gr/ii%v/ggzvg frment gond 48757 Usb 2,300,000 1,884,492 0.01
Cellnex Telecom SA, Reg. S 1.75% o
23/10/2030 EIR 2900000 2,340,538 0.01  |ejgeraowernment Bond 9.875% USD 8300000 7757688 0.04
eDreams ODIGEO SA, Reg. S 5.5% o
15/07/2027 EUR 4,356,000 3,978,117 0.02 I;J/r(l)(g\//z%ozvgernment Bond 5.125% usp 1,420,000 1,133,995 0.01
Grifols Escrow Issuer SA, 144A 4.75% 0
15/10/2028 USD 10119000  BOI0410 004 1grarseear e Bond9375% USD 2800000 2575628 0.01
Grifols Escrow Issuer SA, Reg. S o
3.875% 15/10/2028 EIR 909,000 780,172 0.01 |5jgoy sovernment Bond 5.25% USD 2000000 1508580 0.01
Grifols SA, Reg. S 1.625% 15/02/2025 EUR 3,040,000 2,937,151 0.02  Tyrkey Government Bond 9.125%
Grifols SA, Reg. S 2.25% 15/11/2027 EUR 5,507,000 4,993,549 0.03  13/07/2030 usp 1,900,000 1,728,513 0.01
Grupo Antolin-Irausa SA, Reg. S Turkey Government Bond 9.375%
3.375% 30/04/2026 EUR 600,000 510,792 0.00  19/01/2033 usp 3,112,000 2,861,159 0.01
International Consolidated Airlines Turkey Government Bond 6%
Group SA, Reg. S 2.75% 25/03/2025 EUR 4,000,000 3,855,826 0.02  14/01/2041 usp 2,310,000 1,560,676 0.01
Kaixo Bondco Telecom SA, Reg. S Turkey Government Bond 4.875%
5.125% 30/09/2029 EUR 2,606,000 2,275,150 0.0l 16/04/2043 Usb 2,160,000 1,273,312 0.01
Lorca Telecom Bondco SA, Reg. S 4% Turkiye Ihracat Kredi Bankasi A/S,
18/09/2027 EUR 6,488,000 5,932,102 0.03 Reg. S 9.375% 31/01/2026 usb 1,169,000 1,067,445 0.00
Telefonica Emisiones SA 4.665%
06/03/2038 usb 460,000 354,724 0.00 26,375,966 0.14
93,661,525 0.51 United Kingdom
Astrazeneca plc, Reg. S 1.25%
Supranational 12/05/2028 EUR 200,000 178,849 0.00
Ardagh Metal Packaging Finance USA Barclays plc, FRN 1.007% 10/12/2024 UsD 10,475,000 9,349,576 0.05
kLS’ Rﬁgp S E%‘Ol/ (F)f?/ 2028  1a0n EUR 725,000 604,469 0.0 garclays plc, FRN 3.932% 07/05/2025 USD 8,340,000 7,465,458 0.04
rdagh Packaging Finance plc, 9
5.05% 15/08/2027 USD 10,142,000 7,853,815 0.04 gg[g:;ﬁ E:E Egg imFEEr?elgjgol/o Usb 7326000 6010408 0.03
Ardagh Packaging Finance plc, Reg. S ! T .
2.125% 15/08/2026 EUR 1,560,000 1,388,857 0.01 éze/llci)?/AZ%izisition Co. plc, Reg. S 3.25% EUR 100,000 74578 0.00
Ardagh Packaging Finance plc, Reg. S e
2.125% 15/08/2026 EIR 1,560,000 1,390,074 0.01 gZ/II(I)SZ/AZC%Zu?sition Co. plc, Reg. § 4.5% GBP 938,000 916,408 0.00
Paysafe Finance plc, Reg. S 3% A 662,042 ]
15/06/2029 EUR 773,000 601,007 0.00 llai’/gﬁtoalzf/larkets plc, FRN 4.875% e centmo o0
Perpetual usb 20,925,000 17,361,768 0.10
11,838,222 0.07 BP Capital Markets plc, Reg. S 2.519%
07/04/2028 EUR 100,000 94,231 0.00
Sweden BP Capital Markets plc, Reg. S 1.104%
Svenska Handelsbanken AB, Reg. S 15/11/2034 EUR 100,000 72,610 0.00
0.05% 03/09/2026 EUR 100,000 87,720 0.00  Bp capital Markets plc, Reg. S, FRN
Svenska Handelsbanken AB, Reg. S 3.625% Perpetual EUR 5,250,000 4,579,643 0.03
0.5% 18/02/2030 EUR 100,000 78,644 0.00 Bp Capital Markets plc, Reg. S, FRN
Svenska Handelshbanken AB, Reg. S, 4.25% Perpetual GBP 4,800,000 4,923,268 0.03
FRN 4.75% Perpetual UsD 4,200,000 2,982,396 0.02  Cadent Finance plc, Reg. S 0.75%
Vattenfall AB, Reg. S 3.75% 11/03/2032 EUR 100,000 75,382 0.00
18/10/2026 EUR 100,000 99,543 0.00  constellation Automotive Financing
Verisure Holding AB, Reg. S 3.875% plc, Reg. S 4.875% 15/07/2027 GBP 676,000 606,713 0.00
15/07/2026 EUR 2,699,000 2,539,546 0.0l EC Finance plc, Reg. S 3% 15/10/2026 EUR 3,279,000 3,066,685 0.02
Verisure Holding AB, Reg. S 3.25% eG Global Finance plc, Reg. S 4.375%
15/02/2027 EUR 1,160,000 1,033,358 0.0l 07/02/2025 EUR 1,483,000 1,407,717 0.01
Verisure Midholding AB, Reg. S 5.25% HSBC Bank plc, Reg. S, FRN 3.876%
15/02/2029 EUR 4,361,000 3,791,345 0.02  08/03/2025 EUR 5,000,000 5,010,975 0.03
Volvo Car AB, Reg. S 2% 24/01/2025 EUR 3,345,000 3,202,968 0.02  HSBC Holdings plc, FRN 0.732%
Volvo Treasury AB, Reg. S 3.75% 17/08/2024 uso 11,175,000 10,158,762 0.06
25/11/2024 EUR 4,100,000 4,076,648 0.02  HSBC Holdings plc, FRN 1.162%
22/11/2024 usb 8,470,000 7,592,146 0.04
17,892,168 0.10  HSBC Holdings plc, FRN 3.803%
11/03/2025 usb 5,505,000 4,943,411 0.03
HSBC Holdings plc, FRN 0.976%
24/05/2025 usb 4,500,000 3,920,002 0.02
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HSBC Holdings plc, FRN 1.645% Santander UK Group Holdings plc, FRN
18/04/2026 usb 8,935,000 7,536,835 0.04 1.673% 14/06/2027 usb 6,350,000 5,012,795 0.03
HSBC Holdings plc, FRN 4.6% Santander UK Group Holdings plc, FRN
Perpetual usb 14,353,000 9,992,029 0.05  6.534% 10/01/2029 usb 3,180,000 2,926,860 0.02
HSBC Holdings plc, Reg. S, FRN 6.364% SSE plc, Reg. S 1.75% 16/04/2030 EUR 100,000 87,603 0.00
16/11/2032 EUR 200,000 203,554 0.00  Standard Chartered plc, FRN, 144A
HSBC Holdings plc, Reg. S, FRN 4.75% 0.991% 12/01/2025 usb 7,806,000 6,928,362 0.04
Perpetual EUR 470,000 397,735 0.00  Standard Chartered plc, FRN, 144A
Iceland Bondco plc, Reg. S 4.625% 7.776% 16/11/2025 uso 5,230,000 4,886,001 0.03
15/03/2025 GBP 673,000 747,128 0.00  Standard Chartered plc, FRN, 144A
INEOS Finance plc, 144A 6.75% 2.819% 30/01/2026 usb 4,300,000 3,714,930 0.02
15/05/2028 usb 4,418,000 3,893,692 0.02  Standard Chartered plc, FRN, 144A
INEOS Finance plc, Reg. S 6.625% 3.971% 30/03/2026 usb 2,840,000 2,487,188 0.01
15/05/2028 EUR 2,200,000 2,166,182 0.01  Standard Chartered plc, FRN, 144A
INEOS Quattro Finance 1 plc, Reg. S 6.17% 09/01/2027 uso 4,401,000 4,026,205 0.02
3.75% 15/07/2026 EUR 1,723,000 1,521,042 0.01  Standard Chartered plc, FRN, 144A
INEOS Quattro Finance 2 plc, 144A 7.75% Perpetual usb 7,770,000 6,992,118 0.04
3.375% 15/01/2026 usb 3,510,000 2,936,184 0.02  Synthomer plc, Reg. S 3.875%
INEOS Quattro Finance 2 plc, Reg. S 01/07/2025 EUR 1,045,000 969,785 0.01
2.5% 15/01/2026 EUR 914,000 820,276 0.00  Tesco Corporate Treasury Services plc,
International Game Technology plc, Reg. S 4.25% 27/02/2031 EUR 100,000 99,395 0.00
Reg. S 2.375% 15/04/2028 EUR 3,910,000 3,512,114 0.02  Thames Water Utilities Finance plc,
Ithaca Energy North Sea plc, 144A 9% Reg. S 4.375% 18/01/2031 EUR 100,000 89,281 0.00
15/07/2026 usb 1,650,000 1,418,849 0.01  Thames Water Utilities Finance plc,
Jaguar Land Rover Automotive plc, Reg. S 1.25% 31/01/2032 EUR 200,000 143,415 0.00
144A 4.5% 01/10/2027 usop 1,748,000 1,400,616 0.01  TI Automotive Finance plc, Reg. S
Jaguar Land Rover Automotive plc, 3.75% 15/04/2029 EUR 3,495,000 2,800,271 0.02
144A 5.875% 15/01/2028 usb 2,804,000 2,364,167 0.01  Virgin Media Secured Finance plc,
Jaguar Land Rover Automotive plc, 144A 5.5% 15/05/2029 usp 7,988,000 6,614,575 0.04
144A 5.5% 15/07/2029 usb 750,000 586,322 0.00  Vmed 02 UK Financing I plc, 144A
Jaguar Land Rover Automotive plc, 4.25% 31/01/2031 uso 324,000 240,208 0.00
Reg. S 4.5% 15/01/2026 EUR 1,470,000 1,396,127 0.01  Vodafone Group plc, Reg. S 1.625%
Jaguar Land Rover Automotive plc, 24/11/2030 EUR 100,000 85,631 0.00
Reg. S 6.875% 15/11/2026 EUR 3,380,000 3,361,748 0.02  Vodafone Group plc, Reg. S, FRN 4.2%
Lloyds Banking Group plc 4.65% 03/10/2078 EUR 1,921,000 1,758,954 0.01
24/03/2026 usb 5,600,000 4,882,069 0.03  Vodafone Group plc, Reg. S, FRN 3%
Lloyds Banking Group plc, FRN 3.87% 27/08/2080 EUR 2,009,000 1,623,242 0.01
09/07/2025 usb 5,475,000 4,878,514 0.03  Yorkshire Building Society, Reg. S 0.5%
Lloyds Banking Group plc, FRN 4.716% 01/07/2028 EUR 100,000 82,595 0.00
11/08/2026 usb 8,175,000 7,274,300 0.04
Lloyds Banking Group plc, FRN 6.75% 274,881,150 1.51
Perpetual usb 6,800,000 5,703,868 0.03
Marks & Spencer plc, 144A 7.125% United States of America
&1/%%2370 dons  Ree usp 354,000 309,017 0.00  Abbvie, Inc. 1.375% 17/05/2024 EUR 3,000,000 2,929,815 0.02
otability Operations Group pic, Reg. AbbVie, Inc. 0.75% 18/11/2027 EUR 100,000 88,300 0.00
3.5% 17|/ o7/ o oo EUR 100,000 7,774 0-00 Abbvie, Inc. 2.625% 15/11/2028 ELR 100,000 94,087 0.00
gf}‘oogn/"izo% plc, Reg. 5 0.25% FUR 100,000 52,567 0.00  AbbVie,Inc. 329 21/11/2029 usD 565,000 467,765 0.00
National Grid plc, Reg. S 0.553% Abe!e, Inc. 1.25% 18/11/2031 EUR 100,000 82,440 0.00
18/09/2029 EUR 200,000 161,674 0.00 AbbVie, Inc. 4.05% 21/11/2039 usb 235,000 186,058 0.00
National Grid plc, Reg. S 4.275% AECOM 5.125% 15/03/2027 usb 2,546,000 2,246,154 0.01
16/01/2035 EUR 100,000 98,526 0.00 Aetna, Inc. 4.75% 15/03/2044 usb 480,000 387,337 0.00
Nationwide Building Society, 144A 1% Air Lease Corp. 0.7% 15/02/2024 usop 2,673,000 2,371,134 0.01
28/08/2025 usb 6,085,000 5,006,728 0.03  Air Lease Corp. 2.3% 01/02/2025 uso 4,280,000 3,685,432 0.02
Nationwide Building Society, Reg. S, Air Lease Corp. 3.75% 01/06/2026 usb 90,000 77,843 0.00
FRN 1.5% 08/03/2026 EUR 100,000 94,511 0.00  Air Lease Corp. 5.3% 01/02/2028 usp 3,159,000 2,830,606 0.02
Nationwide Building Society, Reg. S, Alexandria Real Estate Equities, Inc.,
FRN 5.75% Perpetual GBP 10,000,000 9,990,046 0.05  REIT 2.75% 15/12/2029 usb 110,000 85,005 0.00
Nationwide Building Society, Reg. S, Alexandria Real Estate Equities, Inc.,
FRN 5.875% Perpetual GBP 200,000 217,550 0.00  REIT 2.95% 15/03/2034 usb 40,000 28,821 0.00
NatWest Group plc, FRN 6% Perpetual usb 10,198,000 8,579,695 0.05  Ally Financial, Inc. 1.45% 02/10/2023 usop 6,015,000 5,434,784 0.03
NatWest Group plc, Reg. S, FRN 2% Ally Financial, Inc. 5.75% 20/11/2025 usb 12,120,000 10,684,550 0.06
04/03/2025 EUR 300,000 294,499 0.00  Ameren Corp. 3.5% 15/01/2031 usb 190,000 154,897 0.00
NatWest Group plc, Reg. S, FRN 0.67% American Axle & Manufacturing, Inc.
14/09/2029 EUR 100,000 80,772 0.00  6.250% 15/03/2026 Usb 8,824,000 7,868,334 0.04
NatWest Group plc, Reg. S, FRN 5.763% American Axle & Manufacturing, Inc.
28/02/2034 EUR 100,000 98,639 0.00  6.5% 01/04/2027 Usb 10,130,000 8,808,871 0.05
NatWest Markets plc, 144A 1.6% American Axle & Manufacturing, Inc.
29/09/2026 usb 6,483,000 5.206,145 0.03  6.875% 01/07/2028 Usb 10,307,000 8,724,818 0.05
Nomad Foods Bondco plc, Reg. S 2.5% American Axle & Manufacturing, Inc.
24/06/2028 EUR 1,900,000 1,672,042 0.01 " 50 01/10/2029 usp 5,355,000 4,093,697 0.02
Pinnacle Bidco plc, Reg. S 5.5% American International Group, Inc.
15/02/2025 EUR 2,270,000 2,187,712 0.01  1.875% 21/06/2027 EUR 100,000 91,376 0.00
Punch Finance plc, Reg. S 6.125% American Tower Corp., REIT 1.45%
30/06/2026 GBP 2,128,000 2,125,847 0.01 " 15/09/2026 usD 140,000 112,792 0.00
RAC Bond Co. plc, Reg. S 5.25% American Tower Corp., REIT 1.5%
04/11/2046 GBP 3,416,000 3,161,006 0.02  31/01/2028 usp 65,000 49,873 0.00
Rolls-Royce plc, 144A 5.75% American Tower Corp., REIT 2.1%
15/10/2027 uso 2,116,000 1,892,919 0.01  15/06/2030 usb 635,000 468,884 0.00
Rolls-Royce plc, Reg. S 4.625% AmeriGas Partners LP 5.5%
16/02/2026 EUR 1,177,000 1,158,263 0.0 20/05/2025 UsD 9,554,000 8,452,575 0.05
Rolls-Royce plc, Reg. S 5.75% AmeriGas Partners LP 5.875%
15/10/2027 GBP 1,628,000 1,760,719 0.0l 20/08/2026 Usb 10,881,000 9,370,333 0.05
Santander UK Group Holdings plc, FRN AmeriGas Partners LP 5.75%
4.796% 15/11/2024 usb 10,735,000 9,756,480 0.05  20/05/2027 uso 446,000 375,181 0.00
Santander UK Group Holdings plc, FRN Anheuser-Busch InBev Worldwide, Inc.
1.089% 15/03/2025 usb 11,192,000 9,817,550 0.05 359 01/06/2030 usop 245,000 208,174 0.00
Santander UK Group Holdings plc, FRN Anheuser-Busch InBev Worldwide, Inc.
1.532% 21/08/2026 usp 400,000 326,202 0.00  4.375% 15/04/2038 uso 420,000 354,834 0.00
Santander UK Group Holdings pic, FRN Apple, Inc. 1.375% 24/05/2029 EUR 100,000 89,800 0.00
6.833% 21/11/2026 usb 4,000,000 3,670,572 0.02
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Archer-Daniels-Midland Co. 1% EnLink Midstream LLC 5.375%
12/09/2025 EUR 8,000,000 7,506,789 0.04  01/06/2029 usb 1,932,000 1,685,469 0.01
AT&T, Inc. 1.6% 19/05/2028 EUR 200,000 179,034 0.00  EnLink Midstream Partners LP 4.15%
AT&T, Inc. 2.25% 01/02/2032 usb 450,000 325,848 0.00 01/06/2025 uso 200,000 176,442 0.00
AT&T, Inc., FRN 2.875% Perpetual EUR 1,800,000 1,663,963 0.01 EnLink Midstream Partners LP 4.85%
ATI, Inc. 5.875% 01/12/2027 usb 3,877,000 3,446,092 0.02 1E5/€742§%6t bartners Lp 5,600 UsD 4,400,000 3,891,345 0.02
ATI, Inc. 4.875% 01/10/2029 USD 3,345,000 2,777,269 0.02  =NHINK Midstream Partners LP 5.6%
ATI, Inc. 5.125% 01/10/2031 USD 2510000 2,049,990 001 01/04/2044 UsD 1,263,000 945,011 0.01
Avantor Funding, Inc., Reg. S 3.875% Enterg\_/ Texas, Inc. 1.75% 15/03/2031 uso 270,000 195,042 0.00
15/07/2028 EUR 2,709,000 2,490,053 0.01 EQM Midstream Partners LP 4.125%
B&G Foods, Inc. 5.25% 01/04/2025 UsD 11,162,000 9,790,947 005 01/12/2026 USD 4,845,000 4,102,720 0.02
Ball Corp. 1.5% 15/03/2027 EUR 2,070,000 1,855,080 001 EQT Corp. 5% 15/01/2029 usb 3,870,000 3,313,929 0.02
Bank of America Corp., Reg. S, FRN EQT Corp. 7% 01/02/2030 usb 2,560,000 2,458,444 0.01
0.583% 24/08/2028 EUR 100,000 85,367 0.00  Exxon Mobil Corp. 0.142% 26/06/2024 EUR  15000,000 14,454,135 0.08
Bank of America Corp., Reg. S, FRN Fidelity National Information Services,
0.58% 08/08/2029 EUR 200,000 165,769 0.00 Inc.1%03/12/2028 EUR 100,000 85,180 0.00
Bath & Body Works, Inc. 5.25% Fidelity National Information Services,
01/02/2028 usb 1,505,000 1,311,083 0.01 Inc.2.25% 01/03/2031 usD 270,000 196,921 0.00
Bath & Body Works, Inc. 7.5% Fiserv, Inc. 3.5% 01/07/2029 usb 270,000 225,285 0.00
15/06/2029 usb 376,000 347,706 0.00  Fiserv, Inc. 4.5% 24/05/2031 EUR 100,000 100,343 0.00
Bath & Body Works, Inc. 6.95% Ford Motor Credit Co. LLC 3.37%
01/03/2033 usb 58,000 47,608 0.00 17/11/2023 usb 3,470,000 3,145,533 0.02
Bath & Body Works, Inc. 6.875% Ford Motor Credit Co. LLC 1.744%
01/11/2035 usb 623,000 522,948 0.00 19/07/2024 EUR 2,100,000 2,032,915 0.01
Bath & Body Works, Inc. 6.75% Ford Motor Credit Co. LLC 4.687%
01/07/2036 usD 5,911,000 4,852,700 0.03  09/06/2025 UsD 18,842,000 16,601,498 0.09
Becton Dickinson & Co. 2.823% Ford Motor Credit Co. LLC 5.125%
20/05/2030 usp 500,000 399,462 0.00 16/06/2025 usb 28,031,000 24,980,367 0.14
Belden, Inc., Reg. S 3.875% Ford Motor Credit Co. LLC 4.134%
15/03/2028 EUR 3,610,000 3,392,111 0.02 04/08/2025 uso 4,271,000 3,715,095 0.02
Boston Scientific Corp. 0.625% Ford Motor Credit Co. LLC 3.25%
01/12/2027 EUR 100,000 87,385 0.00 15/09/2025 EUR 4,783,000 4,598,572 0.03
BP Capital Markets America, Inc. Ford Motor Credit Co. LLC 3.375%
3.633% 06/04/2030 usb 245,000 209,095 0.00 13/11/2025 usb 18,487,000 15,737,375 0.09
Brightsphere Investment Group, Inc. Ford Motor Credit Co. LLC 2.33%
4.8% 27/07/2026 usb 729,000 625,752 0.00 25/11/2025 EUR 1,000,000 939,785 0.01
Carpenter Technology Corp. 6.375% Ford Motor Credit Co. LLC 4.389%
15/07/2028 usb 3,221,000 2,897,921 0.02 08/01/2026 usb 12,652,000 10,956,850 0.06
Carpenter Technology Corp. 7.625% Ford Motor Credit Co. LLC 2.386%
15/03/2030 usb 1,780,000 1,649,538 0.01 17/02/2026 EUR 2,000,000 1,879,028 0.01
Cedar Fair LP 5.375% 15/04/2027 Usb 5,060,000 4,412,412 0.02  Ford Motor Credit Co. LLC 6.95%
Centene Corp. 2.45% 15/07/2028 USD 4,050,000 3,169,306 0.02 06/03/2026 UsD 3,869,000 3,557,939 0.02
Chevron Corp. 2.236% 11/05/2030 usp 110,000 87,474 0.00 Ford Motor Credit Co. LLC 6.95%
Cigna Group (The) 4.375% 15/10/2028 UsD 545000 481,943 0.00 10/06/2026 usp 4,977,000 4580481 0.03
Citigroup, Inc., Reg. S 2.125% Ford Motor Credit Co. LLC 4.542%
10/09/2026 EUR 100,000 93,899 000 01/08/2026 usb 5,393,000 4,635,394 0.03
Citigroup, Inc., Reg. S, FRN 3.713% Ford Motor Credit Co. LLC 2.7%
22/69/2028 EUR 300,000 292668 000 10/08/2026 Usp 4497000 3678241 0.02
Coca-Cola Co. (The) 0.125% Ford Motor Credit Co. LLC 4.271%
09/03/2029 EUR 100,000 82,044 000 09/012027 usp 22,627,000 19,174,617 0.11
Commercial Metals Co. 4.125% Ford Motor Credit Co. LLC 4.867%
15/01/2030 usp 221,000 180,525 000 03/08/2027 EUR 1,397,000 1,372,600 0.01
Constellation Brands, Inc. 2.25% Ford Motor Credit Co. LLC 4.125%
01/08/2031 usD 475,000 354,008 0.00 17/08/2027 ) uso 12,424,000 10,360,755 0.06
Corning, Inc. 4.125% 15/05/2031 EUR 100,000 98832 000 GO MOor Credit Co. LLC 3.815% Ub ag000 2858743 o
Coty, Inc., Reg. S 3.875% 15/04/2026 EUR 1,520,000 1,477,326 0.01 Ford Motor Credit Co. LLC 2.9% T ’ ! :
Coty, Inc., Reg. S 4.75% 15/04/2026 EUR 1,810,000 1,782,796 001 16/02/2028 ’ ’ usp 3,455,000 2,710,037 0.02
Crestwood Midstream Partners LP Ford Motor Credit Co. LLC 6.8%
5.75% 01/04/2025 USD 10,324,000 9,297,315 0.05  12/05/2028 UsD 5731000 5.255.526 0.03
Crown Castle, Inc., REIT 3.65% Ford Motor Credit Co. LLC 2.9%
01/09/2027 usb 350,000 299,531 0.00  10/02/2029 usp 985,000 746,801 0.00
Crown Castle, Inc., REIT 2.1% Ford Motor Credit Co. LLC 7.2%
01/04/2031 . usp 240,000 175,443 0.00  10/06/2030 UsD 2,921,000 2701657 0.02
CVS Health Corp. 2.125% 15/09/2031 usp 240,000 175,497 0.00  Ford Motor Credit Co. LLC 4%
CVS Health Corp. 4.78% 25/03/2038 usD 415,000 348,728 0.00  13/11/2030 UsD 8,047,000 6,294,367 0.04
Dana, Inc. 5.375% 15/11/2027 usp 2,015,000 1,748,649 0.01  Freeport-McMoRan, Inc. 4.125%
Dana, Inc. 5.625% 15/06/2028 usb 7,895,000 6,807,115 0.04  01/03/2028 usb 11,375,000 9,764,893 0.05
Danaher Corp. 2.5% 30/03/2030 EUR 100,000 92,953 0.00  Freeport-McMoRan, Inc. 4.375%
Dell International LLC 5.25% 01/08/2028 usb 7,696,000 6,607,870 0.04
01/02/2028 usb 767,000 699,840 0.00  Freeport-McMoRan, Inc. 4.25%
Discover Financial Services 3.75% 01/03/2030 usb 5,275,000 4,451,178 0.02
04/03/2025 uso 2,050,000 1,788,346 0.01  Freeport-McMoRan, Inc. 5.45%
Dominion Energy, Inc. 2.25% 15/03/2043 usop 5,275,000 4,454,960 0.02
15/08/2031 usp 75,000 55,245 0.00  General Electric Co., Reg. S 4.125%
Elanco Animal Health, Inc. 6.65% 19/09/2035 EUR 25,000 24,864 0.00
28/08/2028 usb 1,910,000 1,714,103 0.01  General Motors Financial Co., Inc. 4.3%
Elevance Health, Inc. 2.875% 06/04/2029 usp 90,000 75,556 0.00
15/09/2029 usb 265,000 213,781 0.00  Genesis Energy LP 6.5% 01/10/2025 usb 55,000 49,623 0.00
Elevance Health, Inc. 6.1% 15/10/2052 usb 25,000 24,877 0.00  Genesis Energy LP 6.25% 15/05/2026 usb 3,275,000 2,851,086 0.02
Eli Lilly & Co. 1.125% 14/09/2051 EUR 100,000 57,198 0.00  Genesis Energy LP 8% 15/01/2027 usb 4,070,000 3,635,112 0.02
Embarq Corp. 7.995% 01/06/2036 usop 15,941,000 8,814,701 0.05  Genesis Energy LP 7.75% 01/02/2028 usob 8,735,000 7,622,583 0.04
Encompass Health Corp. 5.75% Genesis Energy LP 8.875% 15/04/2030 usb 5,125,000 4,593,758 0.03
15/09/2025 usb 10,671,000 9,695,868 0.05  Global Payments, Inc. 3.2%
Encompass Health Corp. 4.5% 15/08/2029 usop 275,000 218,738 0.00
01/02/2028 usp 11,950,000 10,180,239 0.06  Global Payments, Inc. 2.9% 15/11/2031 usD 70,000 52,045 0.00
Encompass Health Corp. 4.75% Goldman Sachs Capital II, FRN 6.264%
01/02/2030 usop 6,695,000 5,587,958 0.03  perpetual usp 5,302,000 3,750,728 0.02
Encompass Health Corp. 4.625% Goldman Sachs Group, Inc. (The),
01/04/2031 usb 6615000  5377,806 0.03  Reg. 1.375% 15/05/2024 EUR 5000000 4885550 0.03
Energy Transfer LP 4.2% 15/04/2027 usb 75,000 65,551 0.00
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Goldman Sachs Group, Inc. (The), Occidental Petroleum Corp. 8.875%
Reg. S 2% 22/03/2028 EUR 100,000 91,232 0.00 15/07/2030 UsD 14,828,000 15,572,251 0.09
Haleon US Capital LLC 3.625% Occidental Petroleum Corp. 6.625%
24/03/2032 usb 250,000 204,130 0.00  01/09/2030 UsD 5,461,000 5,197,102 0.03
HCA, Inc. 5.375% 01/02/2025 UsD 18,223,000 16,533,610 0.09  Occidental Petroleum Corp. 6.125%
HCA, Inc. 5.875% 15/02/2026 Usb 58,673,000 53,712,849 030 01/01/2031 usb 8,737,000 8,109,528 0.05
HCA, Inc. 5.375% 01/09/2026 Usb 19,920,000 18,095,799 0.10  OneMain Finance Corp. 3.5%
HCA, Inc. 5.625% 01/09/2028 UsD 17,934,000 16,386,909 0.09 35/ O’\;/a %ngznance Corp. 6,625 usb 2,635,000 2,072,698 0.01
HCA, Inc. 3.5% 01/09/2030 Usb 9,831,000 7,886,156 0.04 One - 6.625%
HCA. Inc. 2.375% 15/07/2031 USD 460,000 334,951 0.00 EB/ Or\;/ 2.02;? Coro. 5 3750 usb 4,050,000 3.471,429 0.02
Hecla Mining Co. 7.25% 15/02/2028 usb 112,000 100,589 0.00 15”/?1/2‘(';29'”3”& orp. >.3/5% USD 135,000 031548 0.01
Hillenbrand, Inc. 5% 15/09/2026 Usb 2,180,000 1,936,085 0.0l iemain Finance Corp. 4% e i :
Hilton Worldwide Finance LLC 4.875% 15/09/2030 ’ usD 442,000 311,019 0.00
01/04/2027 Usb 9,068,000 8,057,322 004 oracle Corp. 3.8% 15/11/2037 USD 345000 256,782 0.00
Howmet Aerospace, Inc. 5.9% Organon & Co., Reg. S 2.875%
01/02/2027 usD 18,815,000 17,386,214 010 3E0moes e EUR 3091000 2,692,616 0.0
g ospace Inc. 6.75% U 1336.000 1265837 0.0 PBF Holding Co. LLC 6% 15/02/2028 USD 4375000 3,740,003 0.02
IQVIA, Inc., Reg. S 1.75% 15/03/2026 EIR 1595000 1480678 0.01 PepsiCo, Inc 0.875%18/07/2028 EUR 100,000 87,752 0.00
IQVIA, InC., Reg. S 2.25% 15/01/2028 EUR 2,310,000 2,041,391 0.01 Eggé Eorp' 2/2052/1/817//570/22%30 USB 127 '125'000 13’3&‘5’222 %%?
IQVIA, Inc., Reg. S 2.875% 15/06/2028 EUR 2,366,000 2,135,447 001 P o e us 548,000 088, :
IQVIA, Inc., Reg. S 2.25% 15/03/2029 EUR 1,210,000 1,035,859 0.01 15/‘/01/2028 VP 727 USD 50,000 66,977 0.00
John Deere Capital Corp. 4.35% PPL Capital Funding, Inc., FRN 8.203% ' Y '
ﬁﬂ%ﬁ@fﬁy LP, REIT 3.45% usb 80,000 L4719 0.00 30/03/2067 usb 16,427,000 13,256,679 0.07
15/12/2024 ' ' usD 2.035,000 1,766,075 0.01 Prologis Euro Finance LLC, REIT
Kiroy Realty LB, REIT 4.75% 035, : 1.875% 05/01/2029 EUR 200,000 174,588 0.00
15/12/2028 ‘ USD 2,690,000 2,170,585 0.01 brologis Euro Finance LLC, REIT
> 690, 70 L 38750 31/01/2030 EUR 100,000 96,896 0.00
Kimco Realty OP LLC, REIT 2.25% Range Resources Corp. 4.875%
01/12/2031 usb 70,000 49,812 0.0 15/05/2025 UsD 7,985,000 7,173,835 0.04
Kroger Co. (The) 1.7% 15/01/2031 usb 250,000 178,983 0.00 ¢yt Miracle-Gro Co. (The) 5.25%
Lear Corp. 2.6% 15/01/2032 usp 35,000 24,858 0.00  15/12/2026 ' ' UsD 7,750,000 6,759,701 0.04
Lowe’s Cos., Inc. 1.7% 15/09/2028 usb 110,000 85,301 0.00  seryice Corp. International 7.5%
Lowe’s Cos., Inc. 2.625% 01/04/2031 usp 140,000 107,947 0.00  01/04/2027 usop 6,025,000 5,629,291 0.03
Lumen Technologies, Inc. 6.875% Service Corp. International 4.625%
15/01/2028 UsD 2,310,000 1,139,937 0.0l 15/12/2027 usp 641,000 553,256 0.00
Macy's Retail Holdings LLC 4.5% Service Corp. International 5.125%
15/12/2034 usD 2,131,000 1,386,024 0.0l 01/06/2029 USD 4,415,000 3,805,512 0.02
Macy's Retail Holdings LLC 5.125% Service Corp. International 3.375%
15/01/2042 usp 1,168,000 727,223 0.00  15/08/2030 uso 9,118,000 6,905,453 0.04
McDonald’s Corp., Reg. S 0.625% Service Corp. International 4%
29/01/2024 EUR 2,000,000 1,965,828 0.0l 15/05/2031 usp 450,000 349,384 0.00
McDonald’s Corp., Reg. S 0.25% Silgan Holdings, Inc. 3.25% 15/03/2025 EUR 100,000 98,205 0.00
04/10/2028 EUR 100,000 83,902 0.00  Sjlgan Holdings, Inc. 2.25%
McDonald’s Corp., Reg. S 1.5% 01/06/2028 EUR 2,402,000 2,073,500 0.01
28/11/2029 EUR 100,000 86,892 0.00  sm Energy Co. 5.625% 01/06/2025 usD 6,137,000 5,463,088 0.03
MDC Holdmgs, Inc. 2.5% 15/01/2031 usop 255,000 183,363 0.00 gy Energy Co. 6.75% 15/09/2026 usp 3,642,000 3,250,427 0.02
Mellon Cﬁp'ta' IV, FRN 6.075% 3750532 SM Energy Co. 6.625% 15/01/2027 Usb 1,595,000 1,418,119 0.01
Perpetua usb 5375000 /92, 002" o\ Energy Co. 6.5% 15/07/2028 usD 2,373,000 2,076,430 0.01
Meritage Homes Corp. 6% 01/06/2025 uso 1,816,000 1,664,525 0.01 Southern Co. Gas Capital Corp. 1.75%
MetLife, Inc. 5% 15/07/2052 usp 30,000 25,594 0.00  15/01/2031 o uso 80,000 57,370 0.00
MGIC Investment Corp. 5.25% i 0
15/08/2028 | Usb 5,005,000 4,322,320 0.02 1550 /“525533%0 - Gas Capital Corp. 5.15% usD 30,000 27,210 0.00
MGM Resorts International 6.75% 9 '
01/05/2025 | USD 440,000 403,631 0.00 ggmsvr;f;ﬁrncefg%g /223%%2/ 202 ER 100,000 93720 0.00
MGM Resorts International 5.75% o
15/06/2025 | USD 15,544,000 14,108,783 0.08 ls?;/u?ﬁcvzeosigm Eneray Co. 5.375% UsD  3.85,000 3,034,065 0.02
MGM Resorts International 4.625% o
01/09/2026 | USD 15,132,000 13,074,246 0.07 lsi/u(?[?](l\}ze()sigrn nerey Co. 475% usp 9,077,000 7,750,491 0.04
Morgan Stanley, FRN 1.342% t
23/10/2026 ELR 200,000 185,819 0.00 gégﬁnﬁrand& e, 5.750% usb- 1932000 1999091 0.01
gﬂg/rlgoa/gggznlev, FRN 0.495% fUR 100,000 81508 0o 15/07/2025 Usb 1,631,000 1,493,698 0.01
Morgan Stanley, FRN 0.497% : . : Sysco Corp. 3.25% 15/07/2027 usp 740,000 632,490 0.00
07/02/2031 : EUR 100,000 77,534 0.00 largaResources Partners LP 4.875%
MPT Operating Partnership LP, REIT ’ 01/02/2031 usb 8,844,000 7457110 0.04
No06 15/08 /5631 ' UsD 3578.000 2,244,962 001  Target Corp. 4.5% 15/09/2032 usD 90,000 80,209 0.00
Murphy Oil Corp. 5.875% 01/12/2042 UsD 1,523,000 1,161,793 0.01 E'e“ex'F'.”‘; 4'22.50/‘1.1{5/ 1|1/ 20578750/ usb 550,000 475,153 0.00
Netflix, Inc. 3.625% 15/05/2027 EUR 100,000 97,686 0.00  oidsos o eme ne B EUR 500000 150907 0.00
Netflix, Inc., Reg. S 3.875% 15/11/2029 EUR 100,000 97,501 0.00 1 Elevator US Newco, Inc., 144A ' ' :
N ey Capital Holdings, Inc. 24,920 5.250 15/07/2027 uso  7.130,000 6,037,332 0.03
% usb 50,000 g 0.00 " 1piobile USA, Inc. 2.55% 15/02/2031 usD 78,000 59,046 0.00
NiSource, Inc. 1.7% 15/02/2031 usp 253,000 180,651 0.00 151 pointe Group. Inc, 5.875%
Nor]EJsltkrom, |rr]1c. 4.375% 01/04/2030 usp 769,000 570,446 0.00  15/06/2024 USD 1,920,000 1,746,579 0.01
Norfolk Southern Corp. 2.3% Tri Pointe Homes, Inc. 5.7%
15/05/2031 usb 185,000 140,404 0.00  15/06/2028 usD 3,012,000 2,651,507 0.02
NRG Energy, Inc. 6.625% 15/01/2027 usbp 3,991,000 3,630,413 0.02 Triumph Group, Inc. 7.75% 15/08/2025 usp 8,729,000 7,715,846 0.04
NRG Energy, Inc. 5.75% 15/01/2028 usop 3,833,000 3,329,779 0.02  TsMmC Arizona Corp. 3.875%
NuStar Logistics LP 5.75% 01/10/2025 USD 3,636,000 3,243,934 0.02  22/04/2027 usD 200,000 176,306 0.00
NuStar Logistics LP 6% 01/06/2026 UsD 3,236,000 2,885,005 0.02  Tucson Electric Power Co. 1.5%
NuStar Logistics LP 5.625% 01/08/2030 usD 43,000 31,038 0.00
28/04/2027 usD 7,970,000 6,990,513 0.04  UDR, Inc., REIT 3.2% 15/01/2030 usp 210,000 169,504 0.00
NuStar Logistics LP 6.375% UDR, Inc., REIT 3% 15/08/2031 usp 60,000 46,372 0.00
01/10/2030 usb 4,526,000 3.959.814 0.02 " yal International LLC, Reg. S 2.5%
Occidental Petroleum Corp. 5.875% 01/12/2029 EUR 3,023,000 2,382,097 0.01
81C/C ?féﬁgﬁ atroleum Corp. 8.5 usb 6,391,000 5.816,212 0.03  under Armour, Inc. 3.25% 15/06/2026 USD 3,642,000 3,049,872 0.02
. O.. 0 . . 0
15/07/2027 USD 13,638,000 13,479,889 0.07 82')82%8;8 Htal Corp., Reg. 5 3.3% EUR 150,000 148,103 0.00
glc%f{)*‘f/gtgggetFO'eum Corp. 6.375% D 5461000 5.104.610 0o Union Pacific Corp. 3.7% 01/03/2029 usD 280,000 244,636 0.00
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United Rentals North America, Inc. France
5.5% 15/05/2027 usb 10,161,000 9,149,829 0.05  Safran SA, Reg. S 0% 01/04/2028 EUR 1,044,600 1,824,081 0.01
United Rentals North America, Inc. Selena SARL, Reg. S 0% 25/06/2025 EUR 1,400,000 1,314,990 0.01
4.875% 15/01/2028 usb 6,500,000 5,661,617 0.03  Ubisoft Entertainment SA, Reg. S 0%
United Rentals North America, Inc. 24/09/2024 EUR 3,365,100 3,611,913 0.02
3.375% 15/02/2031 usb 9,212,000 7,298,745 0.04  Wendel SE, Reg. S 2.625% 27/03/2026 EUR 3,400,000 3,326,543 0.02
United States Cellular Corp. 6.7% Worldline SA, Reg. S 0% 30/07/2026 EUR 2,550,500 2,259,871 0.01
15/12/2033 usb 5,349,000 4,231,245 0.02
United States Steel Corp. 6.875% 12,337,398 0.07
01/03/2029 usp 985,000 885,860 0.01 "
UnitedHealth Group, Inc. 5.25% .
' Germany
15/02/2028 usb 90,000 83,993 0.00 . o
UnitedHealth Group, Inc. 4.2% Delivery Hero SE, Reg. 5 1%
15/05/2032 usb 25,000 21,788 0.00 30/04/2026 EUR 1,100,000 888,544 0.00
, , . - 0
UnitedHealth Group, Inc. 5.35% 55%8?8%“9” SE, Reg. 5 0.4% EUR 1.500.000 1.119.375 0.01
15/02/2033 usb 85,000 80,567 0.00 . T " !
UnitedHealth Group, Inc. 3.05% MTU Aero Engines AG, Reg. S 0.05%
15/05/2041 A uso 240.000 167.758 0.00 18/03/2027 EUR 4,200,000 3,862,320 0.02
UnitedHealth Group, Inc. 5.875% ’ ' T ZalandoSF, Reg. 5 0.625%
15/02/2053 PR aEn usD 33,000 33,189 0.00 06/08/2027 EUR 3,400,000 279,452 0-02
US Bancorp 2.375% 22/07/2026 usb 8,600,000 7,184,316 0.04 8.599.691 0.05
US Treasury 0.875% 31/01/2024 Usb 195,613,000 174,526,417 0.96 T )
Ventas Realty LP, REIT 4% 01/03/2028 usb 135,000 114,404 0.00 J
Verizon Communications, Inc. 0.875% Ci)rrsrfvrlall Jersey Ltd., Reg. S 0.75%
19/03/2032 EUR 100,000 76,967 0.00 v T
Verizon Communications, Inc. 5.25% 16/04/2026 GBP 2,000,000 1,579,212 0.01
16/03/2037 usb 429,000 387,799 0.00
VMware, Inc. 4.7% 15/05/2030 USD 240,000 209,086 0.00 1,579,212 0.01
VMware, Inc. 2.2% 15/08/2031 usb 400,000 286,857 0.00
WEC Energy Group, Inc. 1.8% Ly{(embourg .
15/10/2030 usD 120,000 87,222 0.00 Citigroup Global Markets Flgndmg
Williams Cos., Inc. (The) 2.6% Luxembourg SCA, Reg. S 0%
15/03/2031 usb 110,000 83,033 0.00 15/03/2028 EUR 3200000 3423854 0.02
WMG Acquisition Corp., Reg. S 2.25%
15/08/2031 EUR 2,287,000 1,820,262 0.01 3,423,854 0.02
WP Carey, Inc., REIT 2.4% 01/02/2031 usb 200,000 146,995 0.00 X
WP Carey, Inc., REIT 2.45% 01/02/2032 usp 40,000 28,667 0.00 “F/’E’X’fot . ico Mexi AR d
Yum! Brands, Inc. 3.625% 15/03/2031 usb 8,289,000 6,537,077 0.04  romento tconomico Mexicano e
vum! Brands, Inc. 4.625% 31/01/2032 USD 6,886,000 5,705,807 0.03 (Y Res.52:625% 24/02/2026 EUR 1,600,000 1,651,502 0.01
Yum! Brands, Inc. 5.375% 01/04/2032 usb 238,000 206,858 0.00
Zimmer Biomet Holdings, Inc. 2.6% 1,651,502 0.01
24/11/2031 usp 52,000 39,425 0.00
Zoetis, Inc. 2% 15/05/2030 usp 255,000 194,437 0.00 Netherlands
Dufry One BV, Reg. S 0.75%
30/03/2026 CHF 2,600,000 2,369,813 0.01
1,083,845,260 5.94 Just Eat Takeaway.com NV, Reg. S
. 0.625% 09/02/2028 EUR 2,700,000 1,797,292 0.01
Uzbekistan
Uzbekneftegaz JSC, Reg. S 4.75%
16/11/2028 USD 1,650,000 1,248,530 0.01 4167,105 0.02
New Zealand
1,248, .01
8,530 00 Xero Investments Ltd., Reg. S 0%
. 02/12/2025 usb 4,968,000 4,044,461 0.02
Zambia
Zambia Government Bond, Reg. S
8.97% 30/07/2027 usD 1,600,000 850,659 0.00 4,044,461 0.02
South Korea
850,659 0.00 POSCO Holdings, Inc., Reg. S 0%
01/09/2026 EUR 2,700,000 2,770,875 0.01
Total Bonds 2,371,324,087 13.00
) 2,770,875 0.01
Convertible Bonds
Australia Spain
DEXUS Finance Pty. Ltd., REIT, Reg. Cellnex Telecom SA, Reg. S 0.75%
2.3% 19/06/2026 AUD 6,800,000 3,976,879 0.02 20/11/2031 EUR 4,900,000 3,927,284 0.02
3,976,879 0.02 3,927,284 0.02
Belgium United Arab Emirates
Groupe Bruxelles Lambert NV, Reg. S Abu Dhabi National Oil Co., Reg. S
2.125% 29/11/2025 EUR 2,300,000 2,288,960 0.01 0.7% 04/06/2024 usob 7,800,000 6,814,286 0.04
2,288,960 0.01 6,814,286 0.04
Cayman Islands United Kingdom
ESR Group Ltd., Reg. S 1.5% Ocado Group plc, Reg. S 0.75%
30/09/2025 usb 3,400,000 3,059,066 0.02 18/01/2027 GBP 1,100,000 916,554 0.01
Meituan, Reg. S 0% 27/04/2028 Usb 4,800,000 3,615,384 0.02  Shaftesbury Capital plc, REIT 2%
30/03/2026 GBP 2,300,000 2,311,089 0.01
6.674.450 0.04 Trainline plc, Reg. S 1% 14/01/2026 GBP 1,800,000 1,752,842 0.01
T WH Smith plc, Reg. S 1.625%
China 07/05/2026 GBP 2,100,000 2,191,387 0.01
Pharmaron Beijing Co. Ltd., Reg. S 0%
18/06/2026 USD 4,200,000 3,529,192 0.02 7,171,872 0.04
3,529,192 0.02 United States of America
Bank of America Corp. 7.25% uso 6,101 6,597,405 0.04
Expedia Group, Inc. 0% 15/02/2026 uso 2,850,000 2,301,959 0.01
NextEra Energy, Inc. 6.926% usb 195,518 8,021,251 0.04
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Peloton Interactive, Inc. 0% Canadian Tire Corp. Ltd. ‘A’ CAD 51,742 6,416,184 0.03
15/02/2026 usb 4,736,000 3,284,135 0.02  Canadian Utilities Ltd. ‘A’ CAD 639,342 15,256,987 0.08
Teladoc Health, Inc. 1.25% 01/06/2027 usb 3,267,000 2,375,601 0.01  Capital Power Corp. CAD 150,603 4,404,853 0.02
Wells Fargo & Co. 7.5% Perpetual uso 3,017 3,196,197 0.02  Chartwell Retirement Residences CAD 513,514 3,333,676 0.02
Emera, Inc. CAD 126,705 4,734,514 0.03
25,776,548 0.14  Enbridge, Inc. CAD 525,568 17,832,605 0.10
Fortis, Inc. CAD 490,625 19,217,461 0.10
Vietnam Gibson Energy, Inc. CAD 288,683 4,129,809 0.02
Novaland Investment Group Corp., Great-West Lifeco, Inc. CAD 605,756 16,019,282 0.09
Reg. S 5.25% 16/07/2026 usb 5,800,000 1,479,744 0.0l Hydro One Ltd., Reg. S CAD 532,008 13,803,902 0.08
IGM Financial, Inc. CAD 259,496 7,164,122 0.04
1,479,744 0.0 Keyera Corp. CAD 247,847 5,194,070 0.03
Manulife Financial Corp. CAD 831,673 14,352,589 0.08
; Northland Power, Inc. CAD 184,065 3,477,143 0.02
Total Convertible Bonds 100,213,313 0> Nutrien Ltd. CAD 173,366 9,424,936 0.05
Equities Pembina Pipeline Corp. CAD 607,226 17,316,836 0.09
Australia Power Corp. of Canada ) CAD 568,069 13,988,634 0.08
AGL Energy Ltd. AUD 3,170,095 20,866,965 0.1 R.estaurant‘Brar}dls International, Inc. CAD 252,542 17,899,639 0.10
APA Group AUD 754,319 4,455,178 0.02 S\enna Senior Living, Inc. CAD 313,636 2,466,969 0.01
Bendigo & Adelaide Bank Ltd. AUD 898,498 4,699,154 0.03  Superior Plus Corp. CAD 497,428 3,265,396 0.02
BHP Group Ltd. GBP 339,919 9,281,871 0.05 TC Energy Corp. CAD 753,261 27,656,623 0.15
CSR Ltd. AUD 1,658,235 5,248,001 0.03 TELUS Corp. o CAD 911,493 16,159,056 0.09
Goodman Group, REIT AUD 828,338 10,125,325 0.06 Toronto-_Doml_nlon Bank (The) CAD 336,286 19,086,109 0.10
Insignia Financial Ltd. AUD 1,679,305 2879,852 0.02 Tourmaline Qil Corp. CAD 343,259 14,633,077 0.08
Mirvac Group, REIT AUD 8,468,141 11.684.726 0.06 TransAlta Renewables, Inc. CAD 413,172 3,208,426 0.02
Origin Energy Ltd. AUD 826,708 4,238,074 0.02
Rio Tinto Ltd. AUD 261,999 18,306,544 0.10 362,980,388 199
Sonic Healthcare Ltd. AUD 292,172 6,330,291 0.04 Cayman Islands
?;‘l)sct‘;':g?()ﬁ;'[t N ﬁﬂg 21'?;)891'%2 56 '1195; ’22; 8:83 Chailease Holding Co. Ltd. WD 910,035 5,451,948 0.03
Woodside Energy Group Ltd. AUD 583552 12,245,260 0.07 China Resourges Land Ltd. HKD 4,516,000 17,534,282 0.10
Woolworths Group Ltd. AUD 364.064 8.809.459 0.05 CK Asset Holdings Ltd. HKD 1,281,000 6,500,669 0.03
! HKBN Ltd. HKD 3,508,000 1,727,930 0.01
JD.com, Inc. ‘A HKD 967,300 14,972,083 0.08
130,519,645 0.72 NetEase, Inc. HKD 2,254,700 40,194,817 0.22
Austria Epéanzhou International Group Holdings O 510100 10584787 0.06
ANDRITZ AG EUR 143,195 7,285,046 0.04 Tingyi Cayman Islands Holding Corp. HKD 11,392,000 16,201,664 0.09
Erste Group Bank AG EUR 139,598 4,435,028 0.03 Topsports International Holdings Ltd
OMV AG EUR 148,189 5,751,956 0.03  peg s : HKD 8,427,000 6,691,624 0.04
WH Group Ltd., Reg. S HKD 8,015,435 3,882,583 0.02
17,472,030 010 yinyi Glass Holdings Ltd. HKD 6,448,000 9,200,465 0.05
Belgium 132,942,852 0.73
Ageas SA/NV EUR 156,496 5,832,606 0.03
Euronav NV EUR 225,969 3,163,566 0.02 Chile
KBC Group NV EUR 73813 4,726,984 002 ganco Santander Chile, ADR usb 700,834 11,866,686 0.07
Proximus SADP EUR 511,450 3,515,196 0.02
Warehouses De Pauw CVA, REIT EUR 218,449 5,504,915 0.03 11,866,686 0.07
22,743,267 0.12 China
China Construction Bank Corp. ‘H’ HKD 37,682,000 22,348,021 0.12
Bermuda China Merchants Bank Co. Ltd. ‘H’ HKD 5,464,000 22,747,551 0.12
BWLPG Ltd., Reg. S NOK 580,363 5,358,882 0.03 " China Petroleum & Chemical Corp. ‘H’ HKD 35,440,000 18,989,001 0.10
China Resources Gas Glroup Ltd. HKD 3,207,000 10,053,280 0.05 Fuyao Glass Industry Group Co. Ltd. CNH 1,058,196 4,777,939 0.03
CK Infrastructure Holdings Ltd. HKD 909,500 4,410,825 0.02 Fuyao Glass Industry Group Co. Ltd.,
Nordic American Tankers Ltd. usb 929,785 3,077,997 0.02  Reg.S‘H HKD 3,634,400 13,729,045 0.08
Orient Overseas International Ltd. HKD 241,500 2,964,710 0.01  Haier Smart Home Co. Ltd. ‘H’ HKD 9,177,200 26,409,216 0.15
SFL Corp. Ltd. usb 560,051 4,810,694 0.03  widea Group Co. Ltd. ‘A’ CNH 2,574,402 19,105,050 0.10
VTech Holdings Ltd. HKD 576,200 3,469,448 0.02  ping An Insurance Group Co. of China
Yue Yuen Industrial Holdings Ltd. HKD 2,620,500 3,132,773 0.02  Ltd.'W HKD 3,987,000 23,214,676 0.13
Zhejiang Supor Co. Ltd. ‘A’ CNH 1,169,103 7,367,654 0.04
37,278,609 0.20
158,688,153 0.87
Brazil
B3 SA - Brasil Bolsa Balcao BRL 5,685,114 15,925,121 0.09  Dpenmark
Banco do Brasil SA BRL 1,105,127 10,566,664 0.06 AP Moller - Maersk A/S ‘B’ DKK 3,715 6,029,190 0.03
BB Seguridade Participacoes SA BRL 996,375 5,836,676 0.03  D/S Norden A/S DKK 129,421 5,916,267 0.03
Itau Unibanco Holding SA Preference BRL 4,037,783 21,884,848 0.12  Danske Bank A/S DKK 244,074 5,441,874 0.03
TIM SA BRL 3,223,889 8,932,752 0.05  Novo Nordisk A/S ‘B’ DKK 281,647 41,545,036 0.23
63,146,061 0.35 58,932,367 0.32
Canada Finland
Agnico Eagle Mines Ltd. CAD 183,868 8,287,474 0.05  Elisa QvJ EUR 228,941 11,278,778 0.06
Algonquin Power & Utilities Corp. CAD 426,126 3,257,407 0.02  Fortum OYJ EUR 1,198,049 14,822,861 0.08
Allied Properties Real Estate Kone OYJ ‘B’ EUR 190,515 9,143,767 0.05
Investment Trust, REIT CAD 367,047 5,499,812 0.03 Konecranes OVJ EUR 145,295 5,349,762 0.03
AltaGas Ltd. CAD 214,391 3,521,053 0.02  Metso OV EUR 629,300 6,963,205 0.04
Atco Ltd. T CAD 156,368 4,242,849 0.02  Nordea Bank Abp SEK 3,473,921 34,798,109 0.19
Bank of Nova Scotia (The) CAD 280,856 12,822,289 0.07  Orion OYJ ‘B’ EUR 228,542 8,755,444 0.05
Barrick Gold Corp. CAD 699,837 10,677,640 0.06  outokumpu 0OVJ EUR 1,354,467 6,677,522 0.04
BCE, Inc. CAD 424,181 17,652,682 010 sampo OYJ ‘A’ EUR 204,097 8,411,858 0.05
Canadian Imperial Bank of Commerce CAD 278,676 10,888,555 0.06  TietoEVRY OVJ EUR 200,619 5,097,729 0.03
Canadian Natural Resources Ltd. CAD 111,409 5,687,729 0.03
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UPM-Kymmene OYJ EUR 337,147 9,234,456 0.05  Mallinckrodt plc usb 152,808 174,218 0.00
Wartsila OYJ Abp EUR 622,257 6,410,803 0.03  Seagate Technology Holdings plc uso 220,137 12,573,209 0.07
126,944,294 0.70 42,372,459 0.23
France Israel
Amundi SA, Reg. S EUR 102,624 5,567,352 0.03  Bezeq The Israeli Telecommunication
AXA SA EUR 495,057 13,445,748 0.07 Corp. Ltd. ILS 1,310,980 1,464,114 0.01
BNP Paribas SA EUR 239,840 13,925,110 0.08
Cie Generale des Etablissements 1,464,114 0.01
Michelin SCA EUR 487,469 13,232,346 0.07
Coface SA EUR 442,209 5,620,476 0.03  Italy
Danone SA EUR 173,747 9,767,188 0.05 A2A SpA EUR 3,823,316 6,411,701 0.03
Eiffage SA EUR 64,737 6,203,099 0.03  ACEA SpA EUR 111,885 1,351,571 0.01
Engie SA EUR 1,175,536 17,979,823 0.10  Assicurazioni Generali SpA EUR 851,881 15,919,526 0.09
Gaztransport Et Technigaz SA EUR 47,758 4,448,658 0.02  Azimut Holding SpA EUR 306,438 6,036,063 0.03
Klepierre SA, REIT EUR 569,626 13,055,828 0.07  Banca Generali SpA EUR 207,488 6,528,610 0.04
Legrand SA EUR 164,462 14,962,753 0.08 Banca Mediolanum SpA EUR 1,674,230 13,879,367 0.08
LVMH Moet Hennessy Louis Vuitton SE EUR 67,380 58,000,704 0.32  BFF Bank SpA, Reg. S EUR 658,345 6,652,576 0.04
Orange SA EUR 1,287,423 13,877,133 0.08  Enel SpA EUR 2,088,702 12,894,602 0.07
Publicis Groupe SA EUR 149,969 11,088,708 0.06  EniSpA EUR 764,873 10,050,431 0.05
Rexel SA EUR 303,981 6,906,448 0.04  Hera SpA EUR 1,744,981 4,765,543 0.03
Rubis SCA EUR 192,205 4,274,639 0.02  Intesa Sanpaolo SpA EUR 10,232,764 24,722,358 0.13
Sanofi EUR 104,477 10,251,283 0.06  Iren SpA EUR 1,890,640 3,229,213 0.02
Schneider Electric SE EUR 105,590 17,606,077 0.10 Italgas SpA EUR 891,179 4,859,154 0.03
Societe Generale SA EUR 214,743 5,163,495 0.03  Mediobanca Banca di Credito
TotalEnergies SE EUR 664,950 35,002,968 0.19 Finanziario SpA EUR 541,011 5,941,653 0.03
Vallourec SA EUR 196,260 2,131,384 0.01 Poste Italiane SpA, Reg. S EUR 677,561 6,718,017 0.04
Verallia SA, Reg. S EUR 87,614 2,989,390 0.02 Snam SpA EUR 1,102,793 5,298,369 0.03
Vinci SA EUR 423,246 45,113,791 0.25 Terna - Rete Elettrica Nazionale EUR 727,860 5,711,517 0.03
Vivendi SE EUR 1,079,577 9,138,619 0.05 UniCredit SpA EUR 588,271 12,597,824 0.07
Unipol Gruppo SpA EUR 871,401 4,269,429 0.02
339,753,020 1.86
157,837,524 0.87
Germany
Allianz SE EUR 233,123 49,795,073 0.27  Japan
BASF SE EUR 138,781 6,168,468 0.04 Aozora Bank Ltd. JPY 499,300 8,474,017 0.05
Bayerische Motoren Werke AG EUR 102,920 11,604,230 0.07  ARTERIA Networks Corp. JPY 322,700 4,028,697 0.02
Covestro AG, Reg. S EUR 173,655 8,188,702 0.05  Bridgestone Corp. Py 503,100 18,780,415 0.10
Daimler Truck Holding AG EUR 220,921 7,283,765 0.04  Canon, Inc. PY 238,200 5,720,241 0.03
Deutsche Post AG EUR 371,255 16,623,871 0.09  Chubu Electric Power Co., Inc. JPY 524,600 5,840,805 0.03
Deutsche Telekom AG EUR 1,461,472 29,230,171 0.16 Comforia Residential REIT, Inc., REIT JPY 3,442 7,523,763 0.04
E.ON SE EUR 496,941 5,809,240 0.03  Dai Nippon Printing Co. Ltd. JPY 278,800 7,212,285 0.04
Freenet AG EUR 503,667 11,599,451 0.06 Daiwa House Industry Co. Ltd. JPY 290,300 6,976,916 0.04
LEG Immobilien SE EUR 148,245 7,861,432 0.04  Electric Power Development Co. Ltd. JPY 576,300 7,747,394 0.04
Mercedes-Benz Group AG EUR 186,735 13,767,972 0.08  ENEOS Holdings, Inc. JPY 1,073,700 3,369,490 0.02
Muenchener FANUC Corp. JPY 485,000 15,473,990 0.08
Rueckversicherungs-Gesellschaft AG EUR 73,525 25,325,686 0.14  Frontier Real Estate Investment Corp.,
Siemens AG EUR 144,505 22,071,694 012 REIT JPY 2,761 8,175,291 0.04
Telefonica Deutschland Holding AG EUR 6,501,232 16,893,451 0.09  Hokkaido Electric Power Co., Inc. PY 654,900 2,456,536 0.01
Vonovia SE EUR 1,139,949 20,473,484 0.11 !demitsu Kosan Co. Ltd. JPY 535,600 9,806,637 0.05
Japan Metropolitan Fund Investment,
252,696,690 1.39  REIT JPY 11,226 6,843,752 0.04
Japan Post Holdings Co. Ltd. JPY 1,141,200 7,507,059 0.04
Hong Kong Kansai Electric Power Co., Inc. (The) JPY 1,362,100 15,577,770 0.09
China Overseas Land & Investment Ltd. HKD 3,440,000 6,862,163 0.04  KDDICorp. JpY 181,800 5132,944 0.03
CLP Holdings Ltd. HKD 634,000 4,510,216 0.02 Kenedix Office Investment Corp., REIT JPY 3,728 8,208,014 0.05
Guangdong Investment Ltd. HKD 5,926,000 4,684,881 0.03  Kyushu Railway Co. JPY 339,700 6,670,474 0.04
Hang Seng Bank Ltd. HKD 731,600 9,537,012 0.05  Mitsubishi Chemical Group Corp. JPY 1,868,200 10,216,506 0.06
Hong Kong & China Gas Co. Ltd. HKD 3,059,000 2,421,909 0.01 Nippon Prologis REIT, Inc., REIT JPY 5,009 9,187,967 0.05
Hong Kong Exchanges & Clearing Ltd. HKD 421,200 14,540,118 0.0  Nippon Steel Corp. JPY 337,800 6,429,694 0.04
New World Development Co. Ltd. HKD 2,832,000 6,384,025 0.03 Nippon Telegraph & Telephone Corp. JPY 13,720,000 14,814,558 0.08
PCCW Ltd. HKD 7,550,000 3,586,547 0.02 Okinawa Electric Power Co., Inc. (The) JPY 217,600 1,582,495 0.01
Power Assets Holdings Ltd. HKD 964,500 4,624,022 0.03 0sakaGas Co. Ltd. JpY 83,500 1,168,314 0.01
Swire Properties Ltd. HKD 2,251,200 5,069,497 0.03  Sharp Corp. JPY 753,200 3,841,035 0.02
Shin-Etsu Chemical Co. Ltd. JPY 492,700 14,905,874 0.08
62,220,390 0.34 SoftBank Corp. JPY 1,770,500 17,293,288 0.09
Sumitomo Forestry Co. Ltd. JPY 314,400 6,946,131 0.04
India Takeda Pharmaceutical Co. Ltd. JPY 385,700 11,057,377 0.06
Embassy Office Parks REIT, REIT INR 1,634,865 5,327,059 0.03  Tokio Marine Holdings, Inc. JPY 734,500 15,433,494 0.08
HCL Technologies Ltd. INR 1650750 21,825,310 012  Tokyo Electron Ltd. Py 184,300 24,001,905 013
Infosys Ltd., ADR USD 2444962  36327,388 020 TokyoGasCo.Ltd. Jpy 76,000 1,515,976 0.01
Tata Consultancy Services Ltd. INR 204,453 7,525,295 0.04  Tokyu Fudosan Holdings Corp. JPY 1,247,300 6,507,856 0.04
United Urban Investment Corp., REIT JPY 4,680 4,311,530 0.02
71,005,052 0.39
310,740,490 1.70
Indonesia
Bank Rakyat Indonesia Persero Thk. PT IDR 115,138,681 38,240,772 021 Jersey
Telkom Indonesia Persero Thk. PT IDR 118,789,300 29,059,356 0.6 Fergusonplc GBP 66,636 9,656,963 0.05
Glencore plc GBP 2,776,430 14,420,643 0.08
67,300,128 0.37 ManGroup plc GBP 2,566,724 6,537,698 0.04
WPP plc GBP 1,311,175 12,574,751 0.07
Ireland
CRH plc EUR 229,183 11,649,372 0.06 43,190,055 0.24
Eaton Corp. plc usb 97,917 17,975,660 0.10
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Luxembourg Singapore Exchange Ltd. SGD 2,275,700 14,807,976 0.08
ArcelorMittal SA EUR 297,547 7,449,089 0.04  Singapore Telecommunications Ltd. SGD 2,903,500 4,922,220 0.03
B&M European Value Retail SA GBP 1,368,730 8,744,784 0.05
76,510,572 0.42
16,193,873 0.09
South Africa
Marshall Islands AVI Ltd. ZAR 415,724 1,371,175 0.01
DHT Holdings, Inc. usb 427,750 3,304,095 0.02  Bid Corp. Ltd. ZAR 669,467 13,409,430 0.07
Bidvest Group Ltd. (The) ZAR 909,429 11,586,313 0.06
3,304,095 0.02  FirstRand Ltd. ZAR 2,645,930 8,795,818 0.05
Sanlam Ltd. ZAR 5,693,654 16,121,626 0.09
Mexico Standard Bank Group Ltd. ZAR 1,355,017 11,689,994 0.06
Bolsa Mexicana de Valores SAB de CV MXN 771,983 1,480,938 0.01  Vodacom Group Ltd. ZAR 3,090,768 17,660,780 0.10
Grupo Financiero Banorte SAB de CV
‘0 MXN 3,838,269 28,910,259 0.16 80,635,136 0.44
Kimberly-Clark de Mexico SAB de CV
‘N MXN 3,749,349 7,739,521 0.04 South Korea
Wal-Mart de Mexico SAB de CV MXN 6,653,643 24,168,565 013 EsR Kendall Square REIT Co. Ltd., REIT KRW 570,876 1,598,910 0.01
Hana Financial Group, Inc. KRW 151,888 4,140,604 0.02
62,299,283 034 kg Financial Group, Inc. KRW 450,701 15,263,476 0.09
Kia Corp. KRW 303,968 18,685,426 0.10
Netherlands Korea Gas Corp. KRW 73144 1,307,710 0.01
ABN AMRO Bank NV, Reg. S, CVA EUR 350,457 5,022,049 0.03 | Uplus Corp. KRW 549,465 4,099,391 0.02
ASML Holding NV EUR 67,914 45,101,687 025 NCSoft Corp. KRW 20.964 4294.428 0.02
ASR Nederland NV EUR 152044 6268774 0.03  amgyng Electronics Co. Ltd. KRW 1910217 95917503 053
BE Semiconductor Industries NV EUR 10,253 10,974,584 0.06 shinhan Financial Group Co. Ltd. KRW 643494  15216,681 0.08
ING Groep NV . EUR 772133 9,567,500 0.05 5 Telecom Co. Ltd., ADR UsD 190,979 3403344 0.02
Koninklijke Ahold Delhaize NV EUR 336,122 10,557,592 0.06 SK Telecom Co. Ltd. KRW 720,762 23,355,439 0.13
Koninklijke KPN NV EUR 3,843,155 12,626,686 0.07 '
LyondellBasell Industries NV ‘A’ usb 174,409 14,541,270 0.08 187,282,912 1.03
NN Group NV EUR 176,049 5,995,349 0.03
NXP Semiconductors NV usb 127,117 23,718,612 0.13 Spain
OCINV. EUR 24585 5453064 003 acerinox sA EUR 568,055 5,593,638 0.03
Stellantis NV EUR 1,115,842 17,934,928 010 acs Actividades de Construccion y
Wolters Kluwer NV EUR 66,385 7,765,385 0.04  servicios SA EUR 298,497 9,607,126 0.05
Aena SME SA, Reg. S EUR 51,054 7,585,348 0.04
175,527,480 0.96  Banco Bilbao Vizcaya Argentaria SA EUR 1,537,271 10,850,059 0.06
Banco Santander SA EUR 3,582,190 12,221,537 0.07
New zealand CaixaBank SA EUR 1,809,914 6,881,293 0.04
Contact Energy Ltd. NZD 1,223,386 5,542,444 0.03  Cellnex Telecom SA, Reg. 5 EUR 306,419 11,354,356 0.06
Spark New Zealand Ltd. NZD 3,646,595 10,441,581 0.06  (ia de Distribucion Integral Logista
Holdings SA EUR 291,205 7,216,060 0.04
15,984,025 0.09  Enagas SA EUR 268,897 4,883,842 0.03
Endesa SA EUR 1,123,881 22,162,933 0.12
Norway Iberdrola SA EUR 3,829,003 46,015,043 0.25
Aker BP ASA NOK 106,586 2,299,005 0.01  Industria de Diseno Textil SA EUR 389,302 13,754,040 0.08
DNB Bank ASA NOK 364,634 6,273,562 0.04  Mapfre SA EUR 3,024,198 5,516,137 0.03
Equinor ASA NOK 777,995 20,818,895 0.11  Merlin Properties Socimi SA, REIT EUR 718,670 5,652,339 0.03
Norsk Hydro ASA NOK 1,720,587 9,393,995 0.05  Naturgy Energy Group SA EUR 794,760 21,673,105 0.12
Telenor ASA NOK 1,806,952 16,858,763 0.09  Redeia Corp. SA EUR 299,944 4,632,635 0.02
Yara International ASA NOK 97,963 3,181,882 0.02  Repsol SA EUR 606,106 8,096,061 0.04
Telefonica SA EUR 3,206,896 12,008,222 0.07
58,826,102 0.32
215,703,774 1.18
Poland
Powszechny Zaklad Ubezpieczen SA PLN 1,903,721 16,893,703 0.09  Supranational
HK Electric Investments & HK Electric
16,893,703 0.09 Investments Ltd., Reg. S HKD 2,405,000 1,316,721 0.01
HKT Trust & HKT Ltd. HKD 3,814,000 4,069,308 0.02
Portugal
EDP - Energias de Portugal SA EUR 1,050,476 4,727,142 0.03 5,386,029 0.03
Galp Energia SGPS SA ‘B’ EUR 609,792 6,527,823 0.04
Jeronimo Martins SGPS SA EUR 190,460 4,820,543 0.03  Sweden
Navigator Co. SA (The) EUR 1,476,518 4,591,971 0.02  H &M Hennes & Mauritz AB ‘B’ SEK 325,793 5,136,862 0.03
NOS SGPS SA EUR 687,958 2,241,367 0.01  Orron Energy ab SEK 3,530,378 3,403,694 0.02
REN - Redes Energeticas Nacionais Skandinaviska Enskilda Banken AB ‘A’ SEK 612,964 6,222,021 0.03
SGPS SA EUR 806,209 2,017,538 0.01  SSABAB ‘B’ SEK 1,192,424 7,576,806 0.04
Svenska Handelshanken AB ‘A’ SEK 593,481 4,569,412 0.03
24,926,384 0.14  Tele2 AB'B’ SEK 2,485,840 18,928,215 0.10
Telia Co. AB SEK 1,779,899 3,602,867 0.02
Saudi Arabia Volvo AB ‘B’ SEK 2,594,809 49,356,311 0.27
Al Rajhi Bank SAR 666,330 11,868,059 0.07
98,796,188 0.54
11,868,059 0.07
Switzerland
Singapore ABB Ltd. CHF 438,783 15,776,739 0.09
CapitaLand Ascendas REIT, REIT SGD 7,297,900 13,409,086 0.07  Cie Financiere Richemont SA CHF 111,296 17,273,706 0.09
CapitaLand Integrated Commercial Holcim AG CHF 183,863 11,363,866 0.06
Trust, REIT SGD 12,119,300 15,624,421 0.09  Julius Baer Group Ltd. CHF 163,807 9,441,408 0.05
DBS Group Holdings Ltd. SGD 890,900 19,007,083 0.10  Nestle SA CHF 619,131 68,251,458 0.37
Digital Core REIT Management Pte. Novartis AG CHF 492,593 45,262,759 0.25
Ltd., REIT usp 7,488,681 3,274,583 0.02 " Roche Holding AG CHF 172773 48,480,170 0.27
Keppel Infrastructure Trust SGD 5,258,700 1,806,117 0.01 Swisscom AG CHF 17.271 0,883,966 0.05
NETLINK NBN TRUST, Reg. S SGD 6,342,300 3,659,086 0.02 ’
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UBS Group AG CHF 675,020 12,506,118 0.07  United Utilities Group plc GBP 436,915 4,891,627 0.03
Zurich Insurance Group AG CHF 53,152 23,211,452 0.13  Vodafone Group plc GBP 11,655,160 10,065,323 0.06
261,451,642 1.43 662,331,495 3.63
Taiwan United States of America
Accton Technology Corp. TWD 301,000 3,093,212 0.02 3MCo. usb 130,449 11,942,893 0.07
ASE Technology Holding Co. Ltd. TWD 5,986,000 19,492,900 0.11  AbbVie, Inc. usb 516,662 62,964,632 0.35
Delta Electronics, Inc. TWD 564,189 5,719,063 0.03  AGNC Investment Corp., REIT usb 1,433,105 13,300,842 0.07
MediaTek, Inc. TWD 238,000 4,821,611 0.03  Alexandria Real Estate Equities, Inc.,
Mega Financial Holding Co. Ltd. TWD 5,595,025 6,288,478 0.03 REIT uso 184,576 19,261,317 0.11
Novatek Microelectronics Corp. TWD 1,790,000 22,434,346 0.2 Allstate Corp. (The) usb 150,800 3,689,905 0.02
President Chain Store Corp. TWD 1,896,000 15,762,930 0.09  American Electric Power Co., Inc. usp 81,716 6,280,234 0.03
Quanta Computer, Inc. TWD 1,587,765 7,084,528 0.04 American Tower Corp., REIT uso 78,435 13,945,556 0.08
Realtek Semiconductor Corp. TWD 1,450,000 16,510,318 0.09  Americold Realty Trust, Inc., REIT usD 562,451 16,652,052 0.09
Taiwan Semiconductor Manufacturing Amgen, Inc. usb 58,815 11,955,818 0.07
Co. Ltd., ADR usp 335,507 31,126,569 0.17  Analog Devices, Inc. usD 64,329 11,399,546 0.06
Taiwan Semiconductor Manufacturing Annaly Capital Management, Inc., REIT usop 730,403 13,374,000 0.07
Co. Ltd. TWD 5,292,490 89,557,379 0.49  AT&T, Inc. usp 1,102,426 16,127,523 0.09
Vanguard International Semiconductor Avangrid, Inc. usp 303,350 10,436,684 0.06
Corp. TWD 5,743,000 14,851,512 0.08  Avista Corp. usb 134,739 4,855,910 0.03
Wiwynn Corp. TWD 156,000 6,513,418 0.03  Baker Hughes Co. usp 359,069 10,385,709 0.06
Bank of America Corp. Preference usob 74,675 1,474,353 0.01
243,256,264 133 Bank of America Corp. Preference uso 226,625 4,749,371 0.03
Bank of America Corp. uso 1,084,951 28,648,866 0.16
Thailand Best Buy Co., Inc. usD 113,204 8,601,742 0.05
SCB X PCL THB 6,016,800 16,589,501 0.09  Boston Properties, Inc., REIT usp 419,341 22,165,167 0.12
Siam Cement PCL (The) THB 1,161,500 9,644,952 0.05  Bristol-Myers Squibb Co. usp 451,541 26,515,629 0.15
Campbell Soup Co. usop 293,747 12,317,468 0.07
26,234,453 014 cardinal Health, Inc. usp 173,068 14,945,341 0.08
CF Industries Holdings, Inc. usb 151,419 9,813,116 0.05
United Kingdom Chesapeake Energy Corp. usD 108,201 8,258,748 0.05
3iGroup plc GBP 565,646 12,792,097 0.07  Chevron Corp. usop 345131 49,648,927 0.27
Anglo American plc GBP 587,234 15,273,381 0.08  Chord Energy Corp. usb 66,649 9,342,151 0.05
AstraZeneca plc GBP 382,220 50,196,060 0.28  (isco Systems, Inc. usop 312,419 14,837,041 0.08
Atlantica Sustainable Infrastructure plc usop 167,769 3,585,832 0.02  (lear Channel Outdoor Holdings, Inc. uso 731,260 900,682 0.00
Aviva plc GBP 1,610,842 7,426,390 0.04  clearway Energy, Inc. ‘C’ usp 148,195 3,852,120 0.02
Balfour Beatty plc GBP 1,695,186 6,785,827 0.04  Clorox Co. (The) uso 101,832 14,802,009 0.08
Barclays D|C GBP 4,954,429 8,888,635 0.05 CME GFOUD, Inc. usb 285,553 48,235,445 0.26
Barratt Developments plc GBP 3,443,289 16,713,622 0.09  Coca-Cola Co. (The) usb 1,339,380 73,506,450 0.40
Berkeley Group Holdings plc GBP 148,601 6,807,665 0.04  cogent Communications Holdings, Inc. usp 85,636 5,314,216 0.03
Big Yellow Group plc, REIT GBP 473,870 5,964,681 0.03  Comcast corp. ‘N’ usb 903,630 34,469,512 0.19
BP pllc GBP 6,181,633 33,095,899 0.18  Comerica, Inc. usp 187,954 7,392,513 0.04
Britvic plc GBP 581,991 5,768,417 0.03  conagra Brands, Inc. uso 378,350 11,560,117 0.06
BT Group plc GBP 3,126,686 4,493,036 0.02  consolidated Edison, Inc. usp 160,220 13,209,347 0.07
Burberry Group plc GBP 320,781 7,868,338 0.04  Coterra Energy, Inc. usp 131,157 3,003,880 0.02
Centrica plc GBP 6,461,124 9,346,621 0.05  Crown Castle, Inc., REIT uso 31,946 3,347,455 0.02
Coca-Cola Europacific Partners plc usb 379,666 22,414,896 0.12 cummins, Inc. usb 59,672 13,385,216 0.07
Compass Group plc GBP 393,853 10,102,841 0.06  peere & Co. usp 41,680 15,508,433 0.08
Diageo plc GBP 454,425 17,877,404 0.10  pigital Realty Trust, Inc., REIT usb 348,833 36,277,673 0.20
Direct Line Insurance Group plc GBP 4,123,837 6,511,216 0.04  pominion Energy, Inc. usp 237,513 11,281,867 0.06
Dunelm Group plc GBP 466,496 6,094,365 0.03  pow, Inc. usp 742,750 36,226,067 0.20
Energean plc GBP 426,341 5,093,641 0.03 DT Midstream, Inc. usp 96,434 4,366,464 0.02
GSK plc GBP 1,849,360 29,874,412 0.16  Duke Energy Corp. usb 203,091 16,595,994 0.09
Harbour Energy plc GBP 915,966 2,430,555 0.0 Eastman Chemical Co. usb 155,047 11,797,486 0.06
Hays plc GBP 3,548,971 4,238,012 0.02 Edison International usb 231,414 14,668,935 0.08
HSBC Holdings plc GBP 3,829,960 27,797,771 015 Emerson Electric Co. usb 163,586 13,456,147 0.07
|G Group Holdings plc GBP 794,999 6,288,923 0.03 Entergy Corp. usp 136,059 12,045,956 0.07
InterContinental Hotels Group plc GBP 318,932 20,242,922 011 EQG Resources, Inc. usp 130,803 13,584,586 0.07
Investec plc GBP 1,190,666 6,165,909 0.03  Equiniy, Inc., REIT uso 62,325 44,685,370 0.24
J Sainsbury ple GBP 2344752 7,349,806 0.04  Equitrans Midstream Corp. usp 846,029 7,441,491 0.04
Legal & General Group plc GBP 3,004,180 7,975,214 0.04  Equity LifeStyle Properties, Inc., REIT usp 302,836 18,540,385 0.10
Lloyds Banking Group plc GBP 18,043,131 9,225,634 0.05 Evergy, Inc. usb 331,560 17,570,858 0.10
LondonMetric Property plc, REIT GBP 3,896,733 7,513,719 0.04 " Exxon Mobil Corp. usb 589,321 57,874,344 0.32
Miti(e Group plc GBP 2,603,199 2,934,485 0.02  Fastenal Co. usp 281,320 15,220,133 0.08
National Grid plc GBP 434,981 5,277,829 0.03  Federal Realty Investment Trust, REIT usop 320,449 28,733,300 0.16
NatWest Group plc GBP 2,268,959 6,378,436 0.04 FirstEnergy Corp. usp 138,776 4,927,692 0.03
Next plc GBP 70,419 5,665,596 0.03 " Ford Motor Co. usp 576,924 8,011,953 0.04
0SB Group plc GBP 696,206 3,918,360 0.02  Frontier Communications Parent, Inc. usb 313,837 5,262,230 0.03
Pagegroup plc GBP 1,029,906 4,867,939 0.03  general Mills, Inc. usp 148,296 10,431,646 0.06
Persimmon plc GBP 546,226 6,579,959 0.04  Genuine Parts Co. usp 89,408 13,684,664 0.07
RELX plc GBP L112,962 34,064,494 0.19  gilead Sciences, Inc. usp 188,448 13,203,440 0.07
Rio Tinto plc GBP 516,988 30,119,346 0.17 Gulfport Energy Corp. usb 164,982 15,622,677 0.09
Safestore Holdings plc, REIT GBP 741,506 7,431,401 0.04 Hasbro, Inc. usp 166,766 9,879,206 0.05
Sage Group plc (The) GBP 1,436,016 15,457,619 0.08  Hawaiian Electric Industries, Inc. usb 139,435 4,631,872 0.03
Segro plc, REIT GBP 637,056 5,334,457 0.03  Healthpeak Properties, Inc., REIT usb 563,355 10,392,662 0.06
Severn Trent plc GBP 163,825 4,919,864 0.03  Hewlett Packard Enterprise Co. usp 1,003,218 15,498,432 0.08
Shell plc GBP 1,301,017 35,416,006 0.19 " Host Hotels & Resorts, Inc., REIT uso 1,200,343 18,538,264 0.10
SSE plc GBP 974,324 20,903,738 011 {p, Inc. usb 141,963 3,987,184 0.02
Taylor Wimpey plc GBP 8,389,883 10,104,199 0.06  iHeartMedia, Inc. ‘A usp 276,705 932,486 0.01
Telecom Plus plc GBP 246,023 4,833,994 0.03  |ntel Corp. usb 450,829 13,747,807 0.08
Tesco plc GBP 4,685,455 13,602,229 0.07  |nternational Business Machines Corp. usb 112,912 13,922,711 0.08
TORM plc “A’ DKK 101,944 2,255,488 0.01 " |nternational Flavors & Fragrances,
Unilever plc GBP 594,320 28,365,873 016 Inc. usD 38,264 2,748,035 0.01
UNITE Group plc (The), REIT GBP 663,229 6,739,492 0.04  International Paper Co. usb 394,547 11,307,096 0.06
Interpublic Group of Cos., Inc. (The) usop 464,924 16,314,915 0.09
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Invitation Homes, Inc., REIT usob 915,667 28,941,618 0.16  Xcel Energy, Inc. usb 317,625 17,907,127 0.10
Iron Mountain, Inc., REIT usb 304,065 15,858,995 0.09  Yum China Holdings, Inc. HKD 35,400 1,826,430 0.01
J M Smucker Co. (The) usb 76,057 10,221,030 0.06  Yum! Brands, Inc. usb 89,594 11,279,245 0.06
Johnson & Johnson usp 288,541 43,471,397 0.24
Juniper Networks, Inc. usb 500,480 14,473,588 0.08 2,682,890,025 14.71
Kellogg Co. usb 211,125 12,967,174 0.07
E‘é%'frg r Pepper, Inc. e 532131’232 142’2‘;71:222 09 Total Equities 7,398395,768  40.57
Kilroy Realty Corp., REIT usb 213,686 5,951,703 0.03 Total Transferable securities and money market instruments ¢ g¢g 933 145 54.12
Kimberly-Clark Corp. usop 121,472 15,292,457 0.08  admitted to an official exchange listing o i
Kimco Realty Corp., REIT usop 1,259,431 22,922,336 0.13
Kinder Morgan, Inc. uso 1,846,276 29,072,084 0.16  Transferable securities and money market instruments dealt in on another regulated
Kraft Heinz Co. (The) usb 416,712 13,506,888 0.07  market
Laureate Education, Inc. ‘A’ usb 429,486 4,646,865 0.03
Lincoln National Corp. usop 200,633 4,715,427 0.03  Bonds
Lowe’s Cos., Inc. usb 59,135 12,185,763 0.07 Australia
Marathon petroleum Corp o erse a0y MG Resources August 2006 Pty Lid,
X . ’ ! ! : 144A 4.5% 15/09/2027 usb 864,000 738,566 0.00
McDonald’s Corp. usb 53,817 14,597,368 0.08 FMG Resources August 2006 Pty. Ltd.,
Merck & Co., Inc. usb 482,576 50,445,101 0.28  144A 5.875% 15/04/2030 usp 256,000 222,124 0.00
Morgan Stanley usop 163,928 3,903,048 0.02  FMG Resources August 2006 Pty. Ltd.,
Morgan Stanley Preference, FRN usb 756,062 16,329,416 0.09  144A 4.375% 01/04/2031 usb 3,747,000 2,924,189 0.02
Morgan Stanley Preference, FRN usb 156,725 3,542,817 0.02  FMG Resources August 2006 Pty. Ltd.,
Motorola Solutions, Inc. usb 50,113 13,379,758 0.07  144A 6.125% 15/04/2032 usb 3,314,000 2,875,472 0.02
NetApp, Inc. usb 185,932 13,051,847 0.07  Macquarie Group Ltd., 144A 6.207%
New Fortress Energy, Inc. usop 163,638 4,012,278 0.02 22/11/2024 usb 8,000,000 7,318,342 0.04
Newell Brands, Inc. usop 1,102,581 8,950,898 0.05 Macquarie Group Ltd., FRN, 144A
Newmont Corp. usp 278,968 10,721,874 0.06 bl?Ol%l 1;‘/ 10/2025“(1 L4ah 5125 usb 3,622,000 3,110,315 0.02
NextEra Energy, Inc. usp 261,644 17,597,476 0.10 Ineral Resources Lid., -1eo%
NNN REIT, Inc., REIT UsD 144,196 5,689,932 0.03 ﬁ)llli{](;?gIZ(éZources L 1440 8.5 Usb 3,449,000 3,160,835 0.02
NorthWestern Corp. usb 99,083 5,160,573 0.03 ” =7
NRG Energy, Inc. usb 134,937 4,506,137 0.03 0V05/2030 usb 1,127,000 1035712 0-00
OGE Energy Corp. usb 137,319 4,488,646 0.02
Omnicom Group, Inc. usb 181,981 15,859,177 0.09 21,385,555 0.12
ONE Gas, Inc. usb 57,078 4,021,595 0.02 Bahrain
ONEOK, Inc. usb 334,940 18,947,727 0.10 0il and Gas Holding Co. BSCC (The),
Oracle Corp. , uso 131276 14,476,425 0.08  Reg. S 7.5% 25/10/2027 USD 2150000 2002493 0.01
Packaging Corp. of America usb 20,224 2,419,379 0.01
PepsiCo, Inc. usp 51,252 8,657,692 0.05 2,002,493 0.01
Pfizer, Inc. usb 109,978 3,653,344 0.02
Phillips 66 usD 157,099 13,629,633 0.07  gergium
Pinnacle West Capital Corp. usb 274,020 20,409,722 0.11 kg Group NV, FRN, 144A 5.796%
Pioneer Natural Resources Co. usb 73,828 13,965,459 0.08  19/01/2029 usb 370,000 336,227 0.00
PPL Corp. usb 346,055 8,326,552 0.05
Procter & Gamble Co. (The) usb 271,343 37,504,721 0.21 336,227 0.00
Progressive Corp. (The) usop 178,385 21,560,572 0.12
Prologs, Inc., REIT usD 799170 89,471,179 049 Bormuda
Prudential Financial, Inc. usb 149,359 12,086,863 0.07  Tengizchevroil Finance Co.
Public Service Enterprise Group, Inc. usb 482,942 27,512,657 0.15 International Ltd., Reg. S 4%
Public Storage, REIT usb 169,691 45,315,422 0.25 15/08/2026 usb 1,000,000 831,044 0.00
Realty Income Corp., REIT usb 228,696 12,621,213 0.07  Valaris Ltd., 144A 8.375% 30/04/2030 usb 4,174,000 3,833,506 0.02
Regency Centers Corp., REIT usb 225,483 12,805,246 0.07
Rexford Industrial Realty, Inc., REIT usp 374,343 17,837,855 0.10 4,664,550 0.02
SCE Trust VI Preference usb 774,636 13,893,082 0.08
Shenandoah Telecommunications Co. usb 128,186 2,304,296 0.01 Canada
Simon Property Group, Inc., REIT usb 140,357 14,896,865 0.08 1011778 BC ULC, 144A 3.875%
Sirius XM Holdings, Inc. USD 2,402,452 9,647,209 0.05 lg/Ol/éOZCSULC han 3 usb 8,739,000 7,304,055 0.04
Southern Co. (The) Preference usp 235,000 4,972,230 0.03 1011778 BCULC, -375%
Southern Co. (The) UsD 288150 18,308,872 010 15/01/2028 usb 5,077,000 4,285,254 0.02
Southern Copper Corp. usp 241,991 15,693,958 0.09 1011778 BC ULC, 144A 3.5%
State Street Corp. Preference, FRN usD 107,225 2,275,095 0.01 13/02/2029 usb - 2,141,000 1.722,897 0.01
P ! ! " aa y 1011778 BC ULC, 144A 4% 15/10/2030 usb 8,856,000 6,933,956 0.04
Steel Dynamics, Inc. usb 105,315 10,438,915 0.06 )
o Athabasca Oil Corp., 144A 9.75%
Sun Communities, Inc., REIT usb 224,383 26,760,549 0.15 01/11/2026 usD 750,000 710,772 0.00
T Rowe Price Group, Inc. usp 127,741 13,064,793 0-07 " ATS Corp., 144A 4.125% 15/12/2028 USD 2478000 2,039,380 0.01
Telephone and Data Systems, Inc. usp 250452 1891004 001 gank of Montreal 5.2% 12/12/2024 USD 8335000 7570842  0.04
Texas Instruments, Inc. usb 179,772 29,639,332 016 Bank of Montreal 4.7% 14/09/2027 usp 140,000 124,999 0.00
TIX Cos., Inc. (The) usp 212237 16.360.907 0.09  gank of Nova Scotia (The) 1.3%
Truist Financial Corp. Preference usb 236,000 4,333,150 0.02  15/09/2026 uso 160,000 129,105 0.00
UDR, Inc., REIT uso 730,868 29,033,932 0.16  Bank of Nova Scotia (The), FRN 3.625%
UGl Corp. usb 134,693 3,316,753 0.02  27/10/2081 usb 6,015,000 3,903,087 0.02
United Parcel Service, Inc. ‘B’ usb 272,989 44,070,724 0.24  Bank of Nova Scotia (The), FRN 8.625%
UnitedHealth Group, Inc. usb 47,292 20,634,816 0.11  27/10/2082 usb 11,131,000 10,601,019 0.06
Valero Energy Corp. usop 124,075 13,144,905 0.07  Bank of Nova Scotia (The), FRN 4.9%
ventas, Inc., REIT usD 679,503 29,594,471 0.6  Perpetual usb 5,883,000 5,099,516 0.03
Verizon Communications, Inc. usD 498,998 16,886,878 0.09  Bausch Health Cos., Inc., 144A 5.5%
VF Corp. usb 138,617 2,420,085 0.01 CB)l/ 11/5?_'25 i o e 1444 0% usb 37,231,000  30.049.713 0.16
i ausch Health Cos., Inc., b
Whare e & Db Uoaces  7ozazs  ona 151202075 U sieeo00 409077 02
Walgreens Boots Alliance, Inc. USD 408340 10,627,310 0.06  palsch Health Cos. INC. 1444 5.75% Ub 2393000 1300180 001
Wells Fargo & Co. Preference usb 301,755 6,386,042 0.03 o e o '
Wells Fargo & Co. Preference UsD 1,707,567 29,937,152 0.16  Bausch Health Cos., Inc., 1444 5%
- 707, oh 16 30/01/2028 UsD 3,651,000 1,395,723 0.01
Welltower, Inc., REIT uso 539,753 39,913,054 0.2 Bausch Health Cos., Inc., 144A 4.875%
Western Union Co. (The) usb 1,249,099 13,400,361 0.07  01/06/2028 usp 11,397,000 6,183,812 0.03
Weyerhaeuser Co., REIT usb 460,085 14,131,182 0.08  Bausch Health Cos., Inc., 144A 5%
Williams Cos., Inc. (The) usb 644,012 19,175,870 0.11  15/02/2029 usb 9,840,000 3,752,813 0.02
WP Carey, Inc., REIT usb 385,325 23,975,190 0.13
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Bausch Health Cos., Inc., 144A 6.25% Bioceanico Sovereign Certificate Ltd.,
15/02/2029 usb 7,258,000 2,769,593 0.02 Reg.S0% 05/06/2034 usD 2,383,096 1,527,144 0.01
Bausch Health Cos., Inc., 144A 5.25% BlueMountain CLO Ltd., FRN, Series
30/01/2030 usb 13,829,000 4,994,954 0.03  2018-3A°D’, 144A 8.505% 25/10/2030 usb 1,000,000 826,089 0.00
Bausch Health Cos., Inc., 144A 5.25% Carlyle US CLO Ltd., FRN ‘Al’, 144A
15/02/2031 usb 6,832,000 2,565,128 0.0l  5.828% 20/04/2031 UsD 1,960,000 1,778,822 0.01
Baytex Energy Corp., 144A 8.75% Dryden 41 Senior Loan Fund, FRN,
01/04/2027 usb 10,883,000 10,113,538 0.06  Series 2015-41A ‘AR’, 144A 6.23%
Baytex Energy Corp., 144A 8.5% 15/04/2031 usop 1,600,000 1,447,480 0.01
30/04/2030 usb 11,765,000 10,515,711 0.06  Dryden 58 CLO Ltd., FRN ‘Al’, 144A
Bombardier, Inc., 144A 7.875% 6.26% 17/07/2031 usb 1,400,000 1,270,876 0.01
15/04/2027 usb 15,430,000 14,119,788 0.08  Energuate Trust, Reg. S 5.875%
Clarios Global LP, 144A 6.75% 03/05/2027 usD 1,972,000 1,663,270 0.01
15/05/2025 usb 2,618,000 2,400,881 0.0  LCM 26 Ltd., FRN, Series 26A ‘Al’, 144A
Emera, Inc., FRN 6.75% 15/06/2076 Usb 31,228,000 27,560,426 0.15 6.32% 20/01/2031 usp 2,769,838 2,516,860 0.01
Enbridge, Inc., FRN 6% 15/01/2077 usp 5,775,000 4,904,433 0.03  LCM XXV Ltd., FRN ‘B2’, 144A 6.9%
Enbridge, Inc., FRN 5.75% 15/07/2080 usD 21,477,000 17,739,721 0.10 30/3?7/205% e il L FR usD 700,000 624,526 0.00
i 0 adison Park runding .
Eggg‘rdagt%r:ndcé‘sFCF;’?sZéf;ZE?e/(s)j;%?nls/ G B et Tozeer 0.00 Aﬁ;gnelti‘éi 3-{?(;30/%&/9;1;?(1)2% usD 877,153 799,852 0.00
0/ . »
(F)él;g’react'iéﬁt@; é?s/soe?égsgjézrgiznl du Wb 10.987.000 71002429 005 g-cﬁ‘;z:ffo/g/éﬁlmg L o AR usb 1,400,000 1,272,219 0.01
0 . ,
Quebec, FRN, 144A 5.278% Palmer Square CLO Ltd., FRN ‘A1A’,
23/01/2026 Usb 2,795,000 2,507,337 0.01 144A6.36%16/07/2031 Usb 4,500,000 4,094,946 0.02
Garda World Security Corp., 144A Seagate HDD Cayman, 144A 8.25%
4.625% 15/02/2027 usb 5,237,000 4,383,897 0.02 15/12/2029 Usb 5,350,000 5,100,987 0.03
GFL Environmental, Inc., 144A 4.25% Seagate HDD Cayman, 144A 8.5%
01/06/2025 Usb 555,000 4,538,087 0.03 15/07/2031 usp 1,336,000 1,272,924 0.01
GFL Environmental, Inc., 144A 3.75% Symphony CLO XIX Ltd., FRN ‘A", 144A
01/08/2025 usD 7,969,000 6,930,191 0.04 6.22% 16/04/2031 usb 1,000,000 905,693 0.01
GFL Environmental, Inc., 144A 4% Transocean Poseidon Ltd., 144A
01/08/2028 USD 9134000 7,486,935 0.04 6:875% 01/02/2027 usb 2214875 2,015,597 0.01
GFL Environmental, Inc., 144A 4.75% Transocean Titan Financing Ltd., 144A
15/06/2029 usb 5,973,000 5,008,514 0.03 8:375% 01/02/2028 usp 1,905,000 1,778,872 0.01
GFL Environmental, Inc., 144A 4.375% Transocean, Inc., 144A 7.25%
15/08/2029 USD 4,515,000 3,721,154 0.02 O1/11/2025 uso 2,794,000 2,459,219 0.01
Masonite International Corp., 144A Transocean, Inc., 144A 8.75%
5.375% 01/02/2028 usp 3,457,000 2,994,938 0.02 15/02/2030 ) usb 2,920,000 2,712,832 0.02
MEG Energy Corp., 144A 5.875% Voya CLO Ltd., FRN, Series 2016-3A
01/02/2029 USD 3,053,000 2,635,030 0.01 CR’,144A8.512%18/10/2031 usD 865,000 682,335 0.00
National Bank of Canada 5.25%
17/01/2025 usb  5750,000 5,207,047 0.03 41,763,996 0.23
New Gold, Inc., 144A 7.5% 15/07/2027 Usb 3,338,000 2,863,435 0.02
NOVA Chemicals Corp., 144A 4.875% Denmark
01/06/2024 UsD 12,657,000 11,340,301 0.06  Danske Bank A/S, FRN, 144A 3.773%
NOVA Chemicals Corp., 144A 5% 28/03/2025 usb 359,000 321,267 0.00
01/05/2025 Usb 8,538,000 7,453,877 0.04  Danske Bank A/S, FRN, 144A 6.466%
NOVA Chemicals Corp., 144A 5.25% 09/01/2026 usb 2,829,000 2,585,350 0.02
01/06/2027 Usb 9,365,000 7,618,270 0.04  Danske Bank A/S, FRN, 144A 1.621%
NOVA Chemicals Corp., 144A 4.25% 11/09/2026 usb 200,000 164,142 0.00
15/05/2029 usb 7,108,000 5,288,690 0.03
Open Text Corp., 144A 3.875% 3,070,759 0.02
15/02/2028 usb 1,041,000 835,194 0.00
Open Text Corp., 144A 3.875% France
01/12/2029 usb 2,700,000 2,065,524 0.0l Altice France SA, 144A 8.125%
Precision Drilling Corp., 144A 7.125% 01/02/2027 usb 12,614,000 9,929,839 0.05
15/01/2026 usb 7,453,000 6,744,859 0.04  Banque Federative du Credit Mutuel
Precision Drilling Corp., 144A 6.875% SA, 144A 0.65% 27/02/2024 Usb 4,240,000 3,751,293 0.02
15/01/2029 usb 4,575,000 3,784,719 0.02  Banque Federative du Credit Mutuel
Rogers Communications, Inc., 144A SA, 144A 0.998% 04/02/2025 usb 2,851,000 2,407,916 0.01
3.8% 15/03/2032 usb 180,000 144,024 0.00 Banque Federative du Credit Mutuel
Rogers Communications, Inc., FRN, SA, 144A 4.935% 26/01/2026 usD 2,810,000 2,524,276 0.01
1444 5.25% 15/03/2082 usb 14,638,000 12,420,718 0.07  BNP Paribas SA, 144A 3.5% 16/11/2027 usb 5,708,000 4,803,192 0.03
Superior Plus LP, 144A 4.5% BNP Paribas SA, FRN, 144A 4.705%
#5/ 03{2059 ion Bank (The) 4.603% usD 3,404,000 2,739,254 0.02  10/01/2025 USD 4,120,000 3,737,777 0.02
oronto-bominion Ban e) 4. (] ()
%/rgg{goégm.n.on o uso 125000 861 0.00 EEEE gﬁ: éﬁfﬁiif 12.2/512%/{32027 usb 6,030,000 4,996,350 0.03
- ni N
?rﬁé i;ﬁfﬁ)sgtz o 5 750 usD 31,091,000 29,141,286 0.16 gﬁ&oéif’igw 1444 5.975% Usp 15395000 12691529 007
) -875% 18/01/2027 UsD 1,966,000 1,785,608 0.01
ﬁg 235535& st ERN 5.5 usb 5,547,000 4,758,909 0.03  (redit Agricole SA, 144A 4.125%
, .5%
i/?r%?ﬁ?&erg Inc., 144A 6.875% Up 2630,000 200z ot é?ég%t/iggiime SA, 1444 5.301% P B -
li y, Inc., -875% 12/07/2028 UsD 3,080,000 2,807,946 0.02
%22{50(3”3&1 e usb 3,493,000 2,946,015 0.02 gredittAg‘ricole SA, FRN, 144A 4.75% o seiro0 7080 .
B E erpetua ,647, ,273, .
bsic/iﬁe)gt/fo?wzftd 1444 5.125% Usb 10,448,000 9,475,114 0.05 societe Generale SA, 144A 2.625%
- -125% 22/01/202 4,928,212 .
b?éggt/ FZO%ZL o Lan 525 usD 11,851,000 10,414,663 0.06 Soé?et/e 2er51erale SA, 144A 7.367% D B0 ° 000
- -625% 10/01/2053 UsD 6,406,000 5,608,759 0.03
15/06/2029 usb 8,047,000 6,337,381 0.03 societe Generale SA, FRN, 144A
6.447% 12/01/2027 usD 5,515,000 5,040,708 0.03
446,315,233 2.45  societe Generale SA, FRN, 144A
2.797% 19/01/2028 usp 5,561,000 4,510,816 0.02
Cayman Islands Societe Generale SA, FRN, 144A
Apidos CLO XXX, FRN ‘A1A", 144A 5.375% Perpetual UsD 18,530,000 12,548,321 0.07
6.402% 18/10/2031 usb 1,610,000 1,465,892 0.01
Avolon Holdings Funding Ltd., 144A 93,179,810 0.51
3.95% 01/07/2024 UsD 4,252,000 3,777,150 0.02
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Germany Telecom Italia Capital SA 6%
Deutsche Bank AG, FRN 2.222% 30/09/2034 usb 9,477,000 6,942,022 0.04
18/09/2024 usop 13,855,000 12,534,478 0.07  Telecom lItalia Capital SA 7.721%
Deutsche Bank AG, FRN 2.129% 04/06/2038 usb 3,674,000 2,969,133 0.02
24/11/2026 usb 10,090,000 8,198,320 0.04  Trinseo Materials Operating SCA, 144A
5.375% 01/09/2025 usb 16,955,000 12,899,796 0.07
20,732,798 0.11  Trinseo Materials Operating SCA, 144A
5.125% 01/04/2029 usb 8,718,000 3,839,273 0.02
Ireland
AIB Group plc, FRN, 144A 7.583% 104,039,277 0.57
14/10/2026 usb 7,875,000 7,324,918 0.04
Bank of Ireland Group plc, FRN, 144A Mexico
6.253% 16/09/2026 usb 5,395,000 4,907,384 0.03  Petroleos Mexicanos 4.625%
James Hardie International Finance 21/09/2023 usp 650,000 590,128 0.00
DAC, 144A 5% 15/01/2028 usop 4,921,000 4,229,135 0.02  Petroleos Mexicanos 4.25%
Jazz Securities DAC, 144A 4.375% 15/01/2025 usb 1,940,000 1,684,275 0.01
15/01/2029 usb 4,625,000 3,786,973 0.02  Petroleos Mexicanos 6.875%
Virgin Media Vendor Financing Notes 04/08/2026 uso 3,208,000 2,738,815 0.02
11l DAC, Reg. S 4.875% 15/07/2028 GBP 3,100,000 2,869,623 0.02  Petroleos Mexicanos 6.49%
23/01/2027 usb 900,000 732,732 0.00
23,118,033 0.13  Petroleos Mexicanos 5.35%
12/02/2028 usb 4,550,000 3,419,975 0.02
Italy Petroleos Mexicanos 6.7% 16/02/2032 usb 3,380,000 2,360,119 0.01
Intesa Sanpaolo SpA, 144A 7% Petroleos Mexicanos 5.625%
21/11/2025 usb 3,761,000 3,474,586 0.02 23/01/2046 usb 4,339,000 2,279,782 0.01
Petroleos Mexicanos, Reg. S 10%
3,474,586 0.02 07/02/2033 usb 1,400,000 1,173,968 0.01
Japan 14,979,794 0.08
Mitsubishi UFJ Financial Group, Inc.,
FRN 1.64% 13/10/2027 usb 200,000 160,742 0.00  Netherlands
Mizuho Financial Group, Inc., FRN Alcoa Nederland Holding BV, 144A
2.226% 25/05/2026 usb 2,260,000 1,919,437 0.01 5.5% 15/12/2027 usb 14,473,000 12,833,702 0.07
Nippon Life Insurance Co., FRN, 144A Cooperatieve Rabobank UA, FRN, 144A
2.75% 21/01/2051 usop 8,270,000 6,254,585 0.04 1.98% 15/12/2027 usb 4,600,000 3,677,616 0.02
Takeda Pharmaceutical Co. Ltd. 2.05% Cooperatieve Rabobank UA 4.375%
31/03/2030 usb 265,000 200,859 0.00 04/08/2025 usb 4,110,000 3,634,357 0.02
Universal Entertainment Corp., STEP, Cooperatieve Rabobank UA 3.75%
144A 8.75% 11/12/2024 usb 2,182,000 1,978,187 0.01 21/07/2026 usb 1,944,000 1,657,933 0.01
Deutsche Telekom International
10,513,810 0.06 Finance BV 8.75% 15/06/2030 usp 400,000 437,142 0.00
Greenko Dutch BV, Reg. S 3.85%
Jersey 29/03/2026 usb 2,068,000 1,704,670 0.01
Adient Global Holdings Ltd., 144A ING Groep NV, FRN 3.875% Perpetual Usp 11,280,000 7,395,181 0.04
4.875% 15/08/2026 usbp 11,670,000 10,143,157 0.06 INGGroep NV, Reg. S, FRN 7.5%
Adient Global Holdings Ltd., 144A 7% Es; Egig?echnologies By 1aan usD 7,913,000 6,671,159 0.04
, o
IABd/Igﬁt/ Zc?gt?a Holdings Ltd., 144A ep 00 s 0.0 SI/IO{ZOTZ% s BY. 1441 290 usp 400,000 358,818 0.00
9 ensata Technologies BV, o
8.25% 15/04/2031 usb 8,496,000 7,906,935 0.04 15/04/2029 usD 9,394,000 7,651,424 0.04
Sensata Technologies BV, 144A 5.875%
26,870,063 015 AR g USD  3.765,000 3,355,918 0.02
Liberia upC Boroadband Finco BV, 144A
ey %?;E)gfzagzgrUises Ho 1 6,789,323 Gﬁgigé?f{g?\’m&l‘“\ 5:5% ” o o o
5% usb 6,996,000 ,789, 0.04 ’ ’
Royal Carib/bea/n Cruises Ltd., 144A 15/01/2028 usb 1,585,000 1,265,262 0.01
11.625% 15/08/2027 usb 15,651,000 15,607,273 0.08
Royal Caribbean Cruises Ltd., 144A 51,088,938 0.28
8.25% 15/01/2029 usb 6,992,000 6,716,437 0.03
Royal Caribbean Cruises Ltd., 144A II\JI?\JerWSgnk ASA FRN. 144A 2.963%
9 y ) . 0
zf\?afcla?r/igé/ezaazgruises Ltd., 144A b o0 o0 0:04 ZDfil/éJ?éfniZiSA L L4 Lo USD 8,280,000 7,399,669 0.04
(o) " ) .. 0
7.25% 15/01/2030 usb 5,361,000 4,979,900 0.03 16/09/2026 USD 797,000 6378341 0.04
DNB Bank ASA, FRN, 144A 5.896%
40,939,676 022 09/10/2026 USD 2929000 2,657,045 0.01
Luxembourg
Altice Financing SA, 144A 5% 16,435,055 0.09
15/01/2028 usb 314,000 227,544 0.00
Altice France Holding SA, 144A 10.5% ifégag;f]ama Generation Holdings SRL
IB?A/\/OaSrl/;? 25T<y SA, Reg. S, FRN ‘A’ S0 17,465,000 2719624 005 g;gmi al}gg?;/o ?2/404\5{%0;3 USD 1,843,348 1,446,193 0.01
0 - 0%
g;ﬁ i{fssaﬁ?;/ éi??zl LA 4.625% EUR 1829,814 1832010 oor 01/02/2|026 usb 1,629,000 1,568,907 0.01
Carnival Corp., 144A 5.75%
é%%éﬁfsrlnbourg Finance Co. | SARL, usb 850000 299693 000 01/03/2027 usb 9,098,000 7,667,015 0.04
1444 6.125% 01/04/2029§ UsD 4,240,000 2,877,123 0.02 Carnival Corp., 144A 4% 01/08/2028 Usb 14,587,000 11,860,065 0.06
Guara Norte SARL, Reg. § 5.198% Carnival Corp., 144A 6% 01/05/2029 usb 2,188,000 1,783,260 0.01
15/06/2034 usp 704,755 565,853 0.00
Intelsat Jackson Holdings SA, 144A 24,325,440 0.13
6.5% 15/03/2030 usb 48,270,000 40,176,154 0.22
Mallinckrodt International Finance SA, South Africa
144A 11.5% 15/12/2028 usb 17,870,000 13,595,897 0.08  Eskom Holdings SOC Ltd., Reg. S 6.75%
Mallinckrodt International Finance SA, 06/08/2023 usb 1,770,000 1,616,000 0.01
144A'10% 15/06/2029 usb 4,349,000 627,260 0.00
Nexa Resources SA, Reg. S 5.375% 1,616,000 0.01
04/05/2027 usb 1,450,000 1,234,785 0.01
Telecom lItalia Capital SA 6.375%
15/11/2033 usb 7,641,000 5,937,110 0.03
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Supranational Accredited Mortgage Loan Trust, FRN,
Allied Universal Holdco LLC, 144A Series 2004-4 ‘M1" 4.8% 25/01/2035 usb 93,041 77,456 0.00
4.625% 01/06/2028 usop 3,255,000 2,482,504 0.01  ACE Securities Corp. Home Equity Loan
Allied Universal Holdco LLC, 144A Trust, FRN, Series 2003-FM1 ‘M1’
4.625% 01/06/2028 usb 4,683,000 3,604,672 0.02  6.428% 25/11/2032 usb 258,741 238,658 0.00
American Airlines, Inc., 144A 5.5% ACE Securities Corp. Home Equity Loan
20/04/2026 usb 26,174,486 23,645,105 0.13  Trust, FRN, Series 2004-0P1 ‘M2’ 6.2%
American Airlines, Inc., 144A 5.75% 25/04/2034 uso 862,748 763,495 0.00
20/04/2029 usop 13,114,381 11,658,802 0.07  ACI Worldwide, Inc., 144A 5.75%
Ardagh Metal Packaging Finance USA 15/98/_2026_ usb 8,158,000 7,311,757 0.04
LLC, 144A 6% 15/06/2027 usb 1,953,000 1,759,290 0.01 Activision Blizzard, Inc. 1.35%
ﬁrldza%%/h ?ngg/g%%gmance ple. a4 00 2,324,259 0.01 IAZ/'Ogt/ Zt?laore te Mortgage Trust, FRN v H0.000 2eeee 000
125% usp 2,725,0 ,324, X justable Rate Mortgage Trust, FRN,
Ardagh Packaging Finance plc, 144A Series 2006-2 ‘1A4’ 4.19% 25/05/2036 usp 3,327,967 2,677,591 0.02
5.25% 15/08/2027 usb 16,344,000 12,656,553 0.07  Adjustable Ratfe Mgrtgage Trust, FRN,
Axalta Coating Systems LLC, 144A Series 2005-2 ‘3Al" 4.578%
4.75% 15/06/2027 usb 8,097,000 7,009,948 0.04 25/_06/2035 usb 402,187 348,619 0.00
Clarios Global LP, 144A 6.25% Adjustable Ratg Mo‘rtgage Trust, FRN,
15/05/2026 usb 15,687,000 14,287,225 0.08 325'0635/22%%-4 4A1" 4.706% uso SlL658 133,899 0.00
Clarios Global LP, 144A 8.5% / , § .
15/05/2027 usp 11,487,000 10,542,646 0.06 é\dJustg%lgf%t‘eéhﬁi)‘rag%gﬁ;rust. FRN,
Clarios Global LP, 144A 6.75% eries - -felh
15/05/2028 UsbD 6,489,000 5,926,488 0.03 25/02/2035 . usp 315,803 285,454 0.00
Endo DAC, 144A 5.875% 15/10/2024§ uso 1,573,000 1,071,220 0.01 élD/Tog%grzlgv Corp. (The), 144A 4.125% 8,346,705 0.05
Endo DAC, 144A 9.5% 31/07/2027§ Usb 6,570,000 368,510 0.00 S orp. (The), 144A 4.875% UsbD 10,539,000 1346, .
Endo DAC, 144A 6% 30/06/20285 usp 5,181,000 249,087 0.00 |5 /O7fzcg§'zy orp. tihe), 0127
. o usb 13,320,000 10,446,564 0.06
Herbalife Nutrition Ltd., 144A 7.875% Adtalem Global Education. Inc.. 144A
01/09/2025 usb 2,958,000 2,468,870 0.01 5.5% 01/03/2028 Usp 1,954,000 1,630,803 0.01
Venator Finance SARL, 144A 5.75% Advanced Drainage Systems, Inc., 144A
15/07/2025§ ) usb 7,007,000 152,396 0.00 50 30/09/2027 UusD 3,405,000 2,951,648 0.02
VistaJet Malta Finance plc, 144A 9.5% Advanced Micro Devices. Inc. 3.9249%
01/06/2028 usb 4,380,000 3,666,345 0.02 01/06/2032 T 0 uso 80.000 69.273 0.00
Albertsons Cos., Inc., 144A 3.25%
103,873,920 0-57 15/03/2026 Usp 10,191,000 8,634,808 0.05
Albertsons Cos., Inc., 144A 7.5%
Sweden . 15/03/2026 usb 1,901,000 1,771,917 0.01
Skandinaviska Enskilda Banken AB, Albertsons Cos., Inc., 144A 4.625%
144A 1.2% 09/09/2026 usb 6,130,000 4,872,036 0.03  15/01/2027 usb 20,765,000 18,043,619 0.10
Albertsons Cos., Inc., 144A 5.875%
4,872,036 0.03  15/02/2028 usb 1,684,000 1,498,544 0.01
Albertsons Cos., Inc., 144A 3.5%
Switzerland 15/03/2029 usb 18,805,000 14,946,200 0.08
UBS Group AG, 144A 4.125% Albertsons Cos., Inc., 144A 4.875%
15/04/2026 usb 5,585,000 4,878,459 0.03  15/02/2030 uso 1,975,000 1,661,152 0.01
UBS Group AG, FRN, 144A 4.875% Alliance Resource Operating Partners
Perpetual usb 3,390,000 2,472,508 0.01 LP,144A7.5% 01/05/2025 usb 842,000 771,590 0.00
Allied Universal Holdco LLC, 144A
7,350,967 0.04 6.625% 15/07/2026 usb 4,448,000 3,866,533 0.02
Allied Universal Holdco LLC, 144A
United Kingdom 9.75% 15/07/2027 usp 479,000 387,743 0.00
Barclays Bank plc, FRN 1.8% Allison Transmission, Inc., 144A 4.75%
11/12/2023 EUR 3,000,000 3,002,576 0.02 01(10/2027 N usp 7,969,000 6,881,131 0.04
HSBC Holdings plc, FRN 8% Perpetual USD 19,370,000 17,644,660 0.10 é'g;g%&%g;g;gv Inc., 144A LD 12.096.000 10713.097 006
International Game Technology plc, -© oV 070, N .
1447 6.5% 15/02/2025 UsD 3,886,000 3,561,811 0.02  Allison Transmission, Inc., 144A 3.75%
International Game Technology plc, iﬁ/?lt/zgﬂ (The), FRN 6.50¢ usb 12,464,000 9,652,588 0.05
144A 6.25% 15/01/2027 usb 7,855,000 7,163,731 0.04 15/502 /‘“é Og;ﬂ ), 270 UsD 6328.000 & 636,090 0.03
International Game Technology plc, / ! 120, D90y .
144A 5.25% 15/01/2029 usb 2,053,000 1,776,635 0.01 ﬁ:![y Flnﬁnuil, Inc_i_, FRtNS4.7% Perpetual usb 13,364,000 7,928,270 0.04
Odeon Finco plc, 144A 12.75% ernative Loan Irust, Series
01/11/2027 UsD 4,689,000 4,289,490 0.02 /2.\(|105-5?CS fg;ﬁ-”}/r Hs/tzgif_es usp 916 838 0.00
Royalty Pharma plc 2.15% 02/09/2031 usp 135,000 96,656 0.00 ernative Loan 1rust, Serl
Y‘:L;%I;]/gﬂgg(‘)a Finance pic, 144A 5% 1,933,184 iﬁg?ﬂi?l\clg Llc?aln ?’IFSU/Sthg/R?\Z/SZe‘OF?SS vep 18,726 184 0:00
vmed 02 UK Financing | plc, 144A usb 2,638,000 T 001 2005-59 ‘1A1" 4.045% 20/11/2035 usb 3,697,579 3,147,714 0.02
75% 15/07/2031 ' 304,820 ) Alternative Loan Trust, Series
Cgfa/f‘)one/méup plc, FRN 7% Usp 400,000 000" 5005-64CB 1AL 5.5% 25/12/2035 uso 110,753 90,009 0.00
04/2079 ' 7,814,338 ) Alternative Loan Trust, Series
%éafo/ne Group plc, FRN 4.125% usp 8,379,000 0.04 2005-3CB ‘1A13’ 5.5% 25/03/2035 usb 3,024,245 2,410,334 0.01
1 ' 151,879 Alternative Loan Trust, Series 2006-J1
04/06/208 usb 11,325,000 81518 0.05 ‘1A13’ 5.5% 25/02/2036 usb 90,817 59,824 0.00
Alternative Loan Trust, Series
55,739,780 031 5005-64CB TALS' 5,50 25/12/2035 UsD 195,682 159,031 0.00
. . Alternative Loan Trust, Series
fé]étifefﬁiﬁs l‘;fc Afﬁg ’2\33 a750 2006-39CB ‘1A16’ 6% 25/01/2037 usb 2,290,127 1,700,601 0.01
P . ° Alternative Loan Trust, Series
15/10/2029 \ usb  5178,000 4,127,128 0.02 5005-6(8 “1A2' 5% 25/04/2035 Uso 2,707,302 2,081,685 0.01
7-Eleven, IQC., 144A 1.8% 10/02/2031 usb 245,000 177,123 0.00 Alternative Loan Trust, FRN, Series
Abercrombie & Fitch Management Co., 2006-0A7 1A2’ 4.683% 25/06/2046 UsD 3,652,936 2,851,913 0.02
X;ﬁ ?Zusst/o Fllzf/\loé/ezr?ezf 2004-HEL ‘M1’ v L0000 P 001 Alternative Loan Trust, Series
, , - 2006-43CB ‘1A3’ 5.5% 25/02/2037 usb 5,785,134 2,853,072 0.02
5.75% 25/03/2034 usp 571,757 512,113 0.00  afternative Loan Trust, Series
ABFCTrust, FRN, series 2004-OPT3 2005-6CB ‘1A4’ 5.5% 25/04/2035 usD 1,750,722 1,376,653 0.01
M1 5.65/0 25/09/2033 . usb 66,483 60,751 0.00 Alternative Loan Trust, Series
Acadia Healthcare Co., Inc., 144A 5.5% 2005-10CB ‘1A5’ 5.5% 25/05/2035 usp 1,403,880 1,053,339 0.01
01/07/2028 N usb 7,268,000 6,371,214 0.04  alternative Loan Trust, FRN, Series
Acadia Healthcare Co., Inc., 144A 5% 2005-12 ‘1A5' 5.5% 25/04/2035 usb 1,815,035 1,294,889 0.01
15/04/2029 N usb 5,838,000 4,936,628 0.03  Ajternative Loan Trust, Series 2005-18
ACCO Brands Corp., 144A 4.25% ‘1A5’ 5.5% 25/07/2035 usp 284,036 197,151 0.00
15/03/2029 UsD 10,545,000 8,121,224 0.05  Alternative Loan Trust, Series
2005-6CB ‘1A6' 5.5% 25/04/2035 usp 134,142 105,568 0.00
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Alternative Loan Trust, Series 2007-19 AMN Healthcare, Inc., 144A 4%
‘1A8’ 6% 25/08/2037 usb 246,633 116,955 0.00 15/04/2029 usb 800,000 639,579 0.00
Alternative Loan Trust, Series Angel Oak Mortgage Trust | LLC, FRN,
2004-12CB 2A1" 6% 25/06/2034 usb 73,019 65,781 0.00  Series 2018-3 ‘Bl’, 144A 5.039%
Alternative Loan Trust, FRN, Series 25/09/2048 usop 1,539,000 1,254,739 0.01
2005-31 ‘2A1’ 5.45% 25/08/2035 uso 702,452 574,096 0.00  Antero Midstream Partners LP, 144A
Alternative Loan Trust, Series 2005-J6 7.875% 15/05/2026 usb 8,711,000 8,082,691 0.04
‘2A1" 5.5% 25/07/2025 usb 7,380 5,813 0.00  Antero Midstream Partners LP, 144A
Alternative Loan Trust, Series 5.75% 15/01/2028 usb 7,000,000 6,117,849 0.03
2006-41CB 2A13’ 5.75% 25/01/2037 usop 2,178,376 1,090,597 0.01  Antero Midstream Partners LP, 144A
Alternative Loan Trust, Series 5.375% 15/06/2029 usop 9,701,000 8,260,476 0.05
2004-28CB ‘2A4’ 5.75% 25/01/2035 usb 85,005 71,154 0.00 Antero Resources Corp., 144A 8.375%
Alternative Loan Trust, Series 15/07/2026 usp 5,059,000 4,816,140 0.03
2004-32CB ‘2A5’ 5.5% 25/02/2035 usb 271,480 233,555 0.00  Antero Resources Corp., 144A 7.625%
Alternative Loan Trust, Series 01/02/2029 usp 1,594,000 1,482,296 0.01
2006-4CB ‘2A5’ 5.5% 25/04/2036 uso 101,107 72,068 0.00  Antero Resources Corp., 144A 5.375%
Alternative Loan Trust, Series 01/03/2030 usp 2,991,000 2,512,125 0.01
2004-28CB ‘3A1' 6% 25/01/2035 usb 1,427,006 1,160,953 0.01  APi Group DE, Inc., 144A 4.125%
Alternative Loan Trust, Series 2005-)1 15/07/2029 usb 5,182,000 4,091,858 0.02
‘3A1" 6.5% 25/08/2032 usb 10,800 9,799 0.00  APiGroup DE, Inc., 144A 4.75%
Alternative Loan Trust, Series 15/10/2029 usp 4,117,000 3,378,918 0.02
2007-9T1 ‘3Al" 5.5% 25/05/2022 usop 99 88 0.00  Aramark Services, Inc., 144A 5%
Alternative Loan Trust, Series 01/02/2028 usb 16,458,000 14,162,646 0.08
2005-85CB ‘3A2’" 5.25% 25/02/2021 usb 19,832 15,836 0.00  Arches Buyer, Inc., 144A 4.25%
Alternative Loan Trust, Series 01/06/2028 usb 5,806,000 4,604,932 0.03
2005-80CB ‘5A1" 6% 25/02/2036 usp 2,497,169 2,142,311 0.01  Arches Buyer, Inc., 144A 6.125%
Alternative Loan Trust, Series 01/12/2028 usob 1,366,000 1,073,827 0.01
2007-16CB ‘5A1" 6.25% 25/08/2037 usb 306,798 148,175 0.00  Archrock Partners LP, 144A 6.875%
Alternative Loan Trust, Series 01/04/2027 usb 2,858,000 2,515,773 0.01
2004-28CB ‘6A1" 6% 25/01/2035 usb 3,553 2,967 0.00  Archrock Partners LP, 144A 6.25%
Alternative Loan Trust, Series 01/04/2028 usp 7,884,000 6,735,044 0.04
2004-25CB ‘Al 6% 25/12/2034 usb 1,301,195 1,058,104 0.01  Arconic Corp., 144A 6% 15/05/2025 usb 5,093,000 4,715,167 0.03
Alternative Loan Trust, FRN, Series Arconic Corp., 144A 6.125%
2005-81 ‘Al’ 5.71% 25/02/2037 usb 2,714,336 2,058,660 0.01 15/02/2028 usb 18,875,000 17,499,099 0.10
Alternative Loan Trust, Series Arcosa, Inc., 144A 4.375% 15/04/2029 usp 1,093,000 896,791 0.01
2005-86CB ‘A10’ 5.5% 25/02/2036 usb 2,593,381 1,437,323 0.01  Asbury Automotive Group, Inc., 144A
Alternative Loan Trust, Series 4.625% 15/11/2029 usp 5,133,000 4,178,673 0.02
2005-23CB ‘Al5' 5.5% 25/07/2035 usb 550,217 424,046 0.00  Ashury Automotive Group, Inc. 4.5%
Alternative Loan Trust, Series 01/03/2028 usb 903,000 758,862 0.00
2006-19CB ‘Al5’ 6% 25/08/2036 usp 138,040 78,081 0.00  Asbury Automotive Group, Inc. 4.75%
Alternative Loan Trust, Series 01/03/2030 usp 8,206,000 6,679,236 0.04
2005-21CB ‘Al7" 6% 25/06/2035 usb 1,116,910 816,838 0.00  ASGN, Inc., 144A 4.625% 15/05/2028 usb 2,400,000 1,991,475 0.01
Alternative Loan Trust, FRN, Series Asset-Backed Securities Corp. Home
2007-0A6 ‘A1A’ 5.29% 25/06/2037 usb 4,538,317 3,740,524 0.02  Equity Loan Trust, FRN, Series
Alternative Loan Trust, Series 2004-HE2 ‘M2’ 6.4% 25/04/2034 usb 470,418 429,295 0.00
2006-25CB ‘A2’ 6% 25/10/2036 usob 144,440 75,588 0.00  Asset-Backed Securities Corp. Home
Alternative Loan Trust, Series 2005-J14 Equity Loan Trust, FRN, Series
‘A3’ 5.5% 25/12/2035 usb 290,656 174,018 0.00 2004-HE7 ‘M2" 6.2% 25/10/2034 usb 739,914 655,430 0.00
Alternative Loan Trust, Series Asset-Backed Securities Corp. Home
2005-13CB ‘A4’ 5.5% 25/05/2035 usb 1,145,152 892,457 0.01 Equity Loan Trust, FRN, Series
Alternative Loan Trust, Series 2005-HE6 ‘M4’ 5.79% 25/07/2035 usb 8,072 7,381 0.00
2005-21CB ‘A4’ 5.25% 25/06/2035 usb 109,842 77,651 0.00 At Home Group, Inc., 144A 4.875%
Alternative Loan Trust, Series 15/07/2028 usb 802,000 371,432 0.00
2005-23CB ‘A4’ 5.5% 25/07/2035 usb 1,943,980 1,498,205 0.01  Athene Global Funding, 144A 0.95%
Alternative Loan Trust, Series 2005-J14 08/01/2024 usob 9,546,000 8,483,559 0.05
‘A8’ 5.5% 25/12/2035 usb 2,003,971 1,199,792 0.01  Audacy Capital Corp., 144A 6.5%
Alternative Loan Trust, Series 01/05/2027 uso 8,030,000 147,474 0.00
2007-8CB ‘A9’ 6% 25/05/2037 usb 236,400 127,282 0.00  Audacy Capital Corp., 144A 6.75%
AMC Entertainment Holdings, Inc., 31/03/2029 uso 3,874,000 98,375 0.00
144A 10% 15/06/2026 usp 2,449,813 1,607,270 0.01  Avantor Funding, Inc., 144A 4.625%
AMC Networks, Inc. 4.75% 01/08/2025 uso 50,000 39,954 0.00 15/07/2028 usb 18,379,000 15,572,466 0.09
AMC Networks, Inc. 4.25% 15/02/2029 uso 4,161,000 1,987,049 0.01 Avient Corp., 144A 7.125% 01/08/2030 usb 2,643,000 2,437,100 0.01
American Builders & Contractors Avis Budget Car Rental LLC, 144A
Supply Co., Inc., 144A 4% 15/01/2028 usb 9,655,000 8,046,938 0.04 5.75% 15/07/2027 usb 6,585,000 5,704,957 0.03
American Electric Power Co., Inc. Avis Budget Car Rental LLC, 144A
5.75% 01/11/2027 usb 40,000 37,377 0.00 5.75% 15/07/2027 usop 6,560,000 5,766,981 0.03
American Electric Power Co., Inc. Avis Budget Car Rental LLC, 144A
5.95% 01/11/2032 usop 50,000 47,475 0.00 4.75% 01/04/2028 usb 13,285,000 11,143,839 0.06
American Electric Power Co., Inc., FRN Avis Budget Car Rental LLC, 144A
3.875% 15/02/2062 usb 11,006,000 8,148,673 0.05 5.375% 01/03/2029 usb 4,391,000 3,717,695 0.02
American Express Co., FRN 3.55% Axalta Coating Systems LLC, 144A
Perpetual usp 9,176,000 6,899,405 0.04 3.375% 15/02/2029 usb 10,938,000 8,523,226 0.05
American Home Mortgage Assets Baker Hughes Holdings LLC 3.138%
Trust, FRN, Series 2006-2 ‘2A1’ 5.34% 07/11/2029 usb 220,000 179,058 0.00
25/09/2046 usb 3,544,567 2,772,382 0.02  Banc of America Alternative Loan
American Home Mortgage Investment Trust, Series 2006-4 ‘2A1" 6%
Trust, FRN, Series 2007-2 ‘12A1 25/05/2046 usb 3,358 2,787 0.00
5.678% 25/03/2037 usb 4,241,534 1,503,340 0.01  Banc of America Alternative Loan
American International Group, Inc., Trust, Series 2006-4 ‘3CB4’ 6%
FRN 5.75% 01/04/2048 usb 4,815,000 4,277,060 0.02 25/05/2046 usp 52,130 41,175 0.00
American Transmission Systems, Inc., Banc of America Alternative Loan
144A 2.65% 15/01/2032 usp 30,000 22,680 0.00  Trust, Series 2006-4 “4CBI" 6.5%
AmeriGas Partners LP, 144A 9.375% 25/05/2046 usb 956,845 776,541 0.00
01/06/2028 USD 4,645,000 4,313,469 0.02  Banc of America Alternative Loan
Ameriquest Mortgage Securities, Inc., Trust, Series 2006-5 ‘CB7 6%
FRN, Series 2002-AR1 ‘M1’ 3.407% 25/06/2046 usb 101,532 81,663 0.00
25/09/2032 usp 133,136 124,816 0.00 ganc Ogéoméegc‘?/flqldigg;wst FRN,
Amgen, Inc. 2% 15/01/2032 usb 415,000 299,184 0.00 eries - X b
Amfoﬂechnologvy NG, 1447 6.625% 20/02/2036 _ _ usb 426,771 367,583 0.00
15/09/2027 UsD 8,609,000 7,916,543 0.04  Banc of America Funding Trust, Series
AMN Healthcare, Inc., 144A 4.625% 2005-6 ‘1A2' 5.5% 25/10/2035 usp 866,073 616,330 0.00
01/10/2027 usD 1,128,000 958,488 0.01
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Banc of America Funding Trust, Series BBCMS Mortgage Trust, FRN, Series
2006-1 1A23' 5.75% 25/01/2036 usb 123,443 107,404 0.00 2018-TALL ‘E’, 144A 7.695%
Banc of America Funding Trust, FRN, 15/03/2037 usp 8,000,000 4,311,004 0.02
Series 2007-C ‘1A3' 3.97% 20/05/2036 usop 1,501,002 1,225,758 0.01  Bear Stearns ALT-A Trust, FRN, Series
Banc of America Funding Trust, FRN, 2005-4 ‘23A1" 4.196% 25/05/2035 uso 465,709 402,726 0.00
Series 2007-C ‘1A4" 3.97% 20/05/2036 uso 682,548 557,387 0.00  Bear Stearns ALT-A Trust, FRN, Series
Banc of America Funding Trust, FRN 2006-8 ‘3Al" 5.47% 25/02/2034 uso 186,087 151,971 0.00
‘2A1" 3.831% 20/01/2047 usb 5,740,026 4,485,552 0.03  Bear Stearns Asset-Backed Securities
Banc of America Funding Trust, Series Trust, FRN, Series 2004-5D4 ‘A1’
2006-2 2A20’ 5.75% 25/03/2036 usb 49,765 38,665 0.00 6.038% 25/08/2044 usb 110,518 95,609 0.00
Banc of America Funding Trust, FRN, Bear Stearns Asset-Backed Securities
Series 2007-5 ‘4A1’ 5.52% 25/07/2037 usb 2,103,945 1,267,963 0.01  Trust, FRN, Series 2003-1 ‘M1’ 6.788%
Banc of America Funding Trust, Series 25/11/2042 - usD 4,871 5,989 0.00
2005-7 ‘4A7" 6% 25/11/2035 usb 6,726 5,885 0.00 Bear Stearns Asset-Backed Sgcu‘r|t|es
Banc of America Funding Trust, Series Trust, FRN, Series 2003-5D1 ‘M1’ 6%
2007-4 ‘8AT’ 5.5% 25/11/2034 usb 14,872 8,975 0.00 25/12/2033 _ usp 388,762 355,537 0.00
Banc of America Mortgage Trust, Bear Stearns Mortgage Funding Trust,
Series 2007-3 ‘1A1" 6% 25/09/2037 usp 62,197 49,411 0.00 FRN, Series 2007-AR4 "1AL" 5.35%
Banc of America Mortgage Trust, FRN, 25/09/2047 usb 1,997,896 1,662,984 0.01
Series 2004-A 2A2’ 4.174% BellRing Brands, Inc., 144A 7%
25/02/2034 usb 42,433 37,875 0.00 15/03/2030 usb 4,789,000 4,404,357 0.02
BANK 2017-BNK5, FRN, Series Benchmark Mortgage Trust, Series
2017-BNK5 ‘D', 144A 3.078% 2018-B1 ‘D', 144A 2.75% 15/01/2051 usb 2,670,000 1,475,084 0.01
15/06/2060 usb 8,500,000 5,101,867 0.03  Berry Global, Inc., 144A 4.875%
BANK 2017-BNK7, Series 2017-BNK7 ‘B’ 15/07/2026 usb 16,620,000 14,643,711 0.08
3.949% 15/09/2060 usb 2,385,000 1,892,098 0.01  Berry Petroleum Co. LLC, 144A 7%
BANK 2017-BNK7, Series 2017-BNK7 15/02/2026 usb 5,054,000 4,297,205 0.02
‘D', 144A 2.708% 15/09/2060 usD 1,715,000 954,326 0.01  BigRiver Steel LLC, 144A 6.625%
BANK 2017-BNK9, Series 2017-BNK9 31/01/2029 usb 7,297,000 6,605,828 0.04
‘D', 144A 2.8% 15/11/2054 usb 2,000,000 1,091,936 0.01 Black Knight InfoServ LLC, 144A
BANK 2018-BNK14 ‘F’, 144A 3.94% 3.625% 01/09/2028 UsD 4,297,000 3,516,890 0.02
15/09/2060 usb 1,676,000 566,256 0.00 Block, Inc. 2.75% 01/06/2026 usb 6,657,000 5,554,635 0.03
BANK 2018-BNK15, Series 2018-BN15 Block, Inc. 3.5% 01/06/2031 usb 3,231,000 2,446,457 0.01
‘E’, 144A 3% 15/11/2061 usb 1,000,000 501,571 0.00  Bloomin’ Brands, Inc., 144A 5.125%
Bank of America Corp., FRN 0.81% 15/04/2029 usb 700,000 571,503 0.00
24/10/2024 usb 8,360,000 7,529,443 0.04  Blue Racer Midstream LLC, 144A
Bank of America Corp., FRN 3.458% 7.625% 15/12/2025 usb 3,278,000 3,031,841 0.02
15/03/2025 usb 8,190,000 7,352,036 0.04  Blue Racer Midstream LLC, 144A
Bank of America Corp., FRN 0.981% 6.625% 15/07/2026 usop 3,645,000 3,306,846 0.02
25/09/2025 usop 8,755,000 7,521,859 0.04  BlueLinx Holdings, Inc., 144A 6%
Bank of America Corp., FRN 2.456% 15/11/2029 usb 5,430,000 4,381,418 0.02
22/10/2025 usb 8,700,000 7,597,654 0.04  Boise Cascade Co., 144A 4.875%
Bank of America Corp., FRN 1.53% 01/07/2030 usp 1,116,000 919,780 0.01
06/12/2025 usb 13,705,000 11,736,350 0.06  Booz Allen Hamilton, Inc., 144A
Bank of America Corp., FRN 4.827% 3.875% 01/09/2028 usop 3,803,000 3,144,252 0.02
22/07/2026 usop 2,670,000 2,401,750 0.01  Booz Allen Hamilton, Inc., 144A 4%
Bank of America Corp., FRN 5.08% 01/07/2029 usp 6,252,000 5,102,836 0.03
20/01/2027 usb 4,700,000 4,237,961 0.02  Boyd Gaming Corp. 4.75% 01/12/2027 usb 4,861,000 4,217,629 0.02
Bank of America Corp., FRN 1.658% Boyne USA, Inc., 144A 4.75%
11/03/2027 usb 3,015,000 2,483,069 0.01 15/05/2029 usb 7,323,000 6,042,190 0.03
Bank of America Corp., FRN 1.734% Braemar Hotels & Resorts Trust, FRN,
22/07/2027 usb 1,105,000 901,878 0.01  Series 2018-PRME ‘C’, 144A 6.357%
Bank of America Corp., FRN 2.572% 15/06/2035 usb 1,500,000 1,301,787 0.01
20/10/2032 usb 430,000 319,100 0.00  Brink’s Co. (The), 144A 5.5%
Bank of America Corp., FRN 2.482% 15/07/2025 uso 4,155,000 3,765,832 0.02
21/09/2036 usb 8,640,000 6,015,879 0.03  Brink’s Co. (The), 144A 4.625%
Bank of America Corp., FRN 4.375% 15/10/2027 usp 12,252,000 10,425,461 0.06
Perpetual usob 2,780,000 2,192,240 0.01  Brundage-Bone Concrete Pumping
Bank of America Corp., FRN 5.875% Holdings, Inc., 144A 6% 01/02/2026 usp 1,187,000 1,029,780 0.01
Perpetual usb 16,869,000 14,154,049 0.08  Buckeye Partners LP, 144A 4.125%
Bank of America Corp., FRN 6.1% 01/03/2025 usp 7,870,000 6,862,431 0.04
Perpetual usb 3,419,000 3,089,794 0.02  Buckeye Partners LP, 144A 4.5%
Bank of America Corp., FRN 6.125% 01/03/2028 usp 7,870,000 6,487,092 0.04
Perpetual usb 335,000 301,408 0.00  Buckeye Partners LP 3.95%
Bank of America Corp., FRN 6.25% 01/12/2026 usb 4,765,000 3,944,848 0.02
Perpetual usop 13,454,000 12,105,101 0.07  Buckeye Partners LP 4.125%
Bank of America Corp., FRN 6.3% 01/12/2027 usp 2,225,000 1,818,265 0.01
Perpetual usb 21,804,000 20,043,465 0.11  Builders FirstSource, Inc., 144A 5%
Bank of America Corp., FRN 6.5% 01/03/2030 usp 8,492,000 7,278,453 0.04
Perpetual usop 12,278,000 11,233,470 0.06  Builders FirstSource, Inc., 144A 4.25%
Bank of New York Mellon Corp. (The), 01/02/2032 usob 8,563,000 6,826,409 0.04
FRN 5.834% 25/10/2033 usb 137,000 130,444 0.00  Builders FirstSource, Inc., 144A 6.375%
Bank of New York Mellon Corp. (The), 15/06/2032 usp 7,380,000 6,699,708 0.04
FRN 4.625% Perpetual usb 16,187,000 13,100,056 0.07  Burford Capital Global Finance LLC,
Bath & Body Works, Inc., 144A 6.625% 144A 6.25% 15/04/2028 usp 914,000 770,953 0.00
01/10/2030 usb 1,393,000 1,228,522 0.01  Burford Capital Global Finance LLC,
Bausch Health Americas, Inc., 144A 144A 6.875% 15/04/2030 usb 1,795,000 1,498,386 0.01
9.25% 01/04/2026 usb 9,420,000 7,166,699 0.04  Cable One, Inc., 144A 4% 15/11/2030 usb 1,711,000 1,225,582 0.01
Bausch Health Americas, Inc., 144A Caesars Entertainment, Inc., 144A
8.5% 31/01/2027 usb 19,243,000 9,556,600 0.05 6.25% 01/07/2025 usb 5,295,000 4,837,327 0.03
Bayer US Finance Il LLC, 144A 4.625% Caesars Entertainment, Inc., 144A
25/06/2038 usb 280,000 222,422 0.00  8.125% 01/07/2027 usb 6,468,000 6,044,020 0.03
Bayview Financial Mortgage Caesars Entertainment, Inc., 144A
Pass-Through Trust, FRN ‘Bl 7.185% 4.625% 15/10/2029 usob 5,222,000 4,179,690 0.02
28/02/2041 usb 3,140,000 2,828,148 0.02  Caesars Resort Collection LLC, 144A
Bayview Financial Revolving Asset 5.75% 01/07/2025 usb 1,770,000 1,641,224 0.01
Trust, FRN, Series 2005-A ‘Al’, 144A California Resources Corp., 144A
6.16% 28/02/2040 usb 1,499,492 1,207,459 0.01  7.125% 01/02/2026 usb 12,942,000 11,921,573 0.07
BBCMS Mortgage Trust, FRN ‘C’, 144A Calpine Corp., 144A 5.25% 01/06/2026 usp 4,778,000 4,230,168 0.02
6.379% 15/03/2037 usb 5,000,000 3,435,393 0.02  calpine Corp., 144A 4.625%
BBCMS Mortgage Trust, FRN ‘D', 144A 01/02/2029 usD 2,550,000 1,973,023 0.01
3.541% 15/02/2050 usb 2,000,000 1,238,046 0.0l calpine Corp., 144A 5% 01/02/2031 uso 3,190,000 2,420,315 0.01
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Capital One Financial Corp., FRN Chase Funding Trust, Series 2003-4
1.343% 06/12/2024 usb 13,635,000 12,160,795 0.07  ‘1A5’ 4.872% 25/05/2033 usb 158,581 137,233 0.00
Capital One Financial Corp., FRN 3.95% Chase Funding Trust, Series 2004-1
Perpetual usb 16,633,000 11,297,656 0.06  ‘IMI" 4.725% 25/05/2033 usb 955,089 815,378 0.00
Carnival Holdings Bermuda Ltd., 144A Chase Funding Trust, FRN, Series
10.375% 01/05/2028 usb 6,999,000 7,014,908 0.04  2004-2 ‘IMI’ 5.7% 26/02/2035 usb 1,082,889 937,764 0.01
Cars.com, Inc., 144A 6.375% Chase Funding Trust, FRN, Series
01/11/2028 usb 5,092,000 4,309,411 0.02 2003-5 ‘1IM2’ 5.641% 25/09/2032 usb 63,137 48,132 0.00
Catalent Pharma Solutions, Inc., 144A Chase Funding Trust, FRN, Series
5% 15/07/2027 usb 4,717,000 3,962,326 0.02 2004-12M1’ 5.65% 25/09/2033 usb 434 395 0.00
Catalent Pharma Solutions, Inc., 144A Chase Mortgage Finance Trust, Series
3.125% 15/02/2029 usb 2,412,000 1,785,881 0.01  2006-S3 ‘1A2" 6% 25/11/2036 usb 1,151,094 461,825 0.00
CCO Holdings LLC, 144A 5.125% Chase Mortgage Finance Trust, Series
01/05/2027 usb 61,880,000 52,805,418 0.29  2007-S2 ‘1A8 6% 25/03/2037 usb 38,723 19,214 0.00
CCO Holdings LLC, 144A 5% Chase Mortgage Finance Trust, FRN,
01/02/2028 usb 52,645,000 43,899,894 0.24  Series 2007-A2 ‘3A1" 4.515%
CCO Holdings LLC, 144A 5.375% 25/06/2035 usb 3,440,362 3,029,695 0.02
01/06/2029 usb 13,334,000 11,040,949 0.06  Chase Mortgage Finance Trust, Series
CCO Holdings LLC, 144A 6.375% 2006-54 ‘A5’ 6% 25/12/2036 usb 677,455 284,714 0.00
01/09/2029 usop 1,765,000 1,524,953 0.01  CHEC Loan Trust, FRN, Series 2004-1
CCO Holdings LLC, 144A 4.75% ‘M3, 144A 5.85% 25/07/2034 usb 160,771 146,368 0.00
01/03/2030 usb 35,473,000 27,643,859 0.15  Chemours Co. (The), 144A 5.75%
CCO Holdings LLC, 144A 4.5% 15/11/2028 usb 21,084,000 17,731,962 0.10
15/08/2030 usb 11,764,000 8,970,925 0.05  Chemours Co. (The), 144A 4.625%
CCO Holdings LLC, 144A 4.25% 15/11/2029 usb 3,838,000 2,960,871 0.02
01/02/2031 USD 45,485,000 33,730,547 0.19  Cheniere Energy Partners LP 4.5%
CCO Holdings LLC, 144A 4.75% 01/10/2029 usb 9,710,000 8,142,997 0.05
01/02/2032 usb 3,606,000 2,683,916 0.02  Cheniere Energy Partners LP 4%
CCO Holdings LLC, 144A 4.25% 01/03/2031 usb 5,384,000 4,344,333 0.02
15/01/2034 usop 9,000,000 6,213,480 0.03  Cheniere Energy Partners LP 3.25%
CD Mortgage Trust, FRN, Series 31/01/2032 usb 4,445,000 3,344,487 0.02
2016-CD2 ‘C’ 3.979% 10/11/2049 usb 750,000 533,070 0.00  Cheniere Energy, Inc. 4.625%
CD Mortgage Trust, FRN, Series 15/10/2028 usb 13,425,000 11,485,718 0.06
2017-CD6 ‘C’ 4.231% 13/11/2050 usop 1,370,690 1,026,774 0.01  Chesapeake Energy Corp., 144A 5.5%
CD Mortgage Trust, Series 2017-CD3 01/02/2026 usop 6,733,000 6,007,443 0.03
‘D', 144A 3.25% 10/02/2050 usb 3,100,000 1,122,710 0.01  Chesapeake Energy Corp., 144A
CD Mortgage Trust, Series 2017-CD4 5.875% 01/02/2029 usb 1,000,000 869,970 0.01
‘D’, 144A 3.3% 10/05/2050 usb 1,000,000 614,834 0.00  Chesapeake Energy Corp., 144A 6.75%
CD Mortgage Trust, Series 2017-CD5 15/04/2029 usb 16,239,000 14,768,338 0.08
‘D’, 144A 3.35% 15/08/2050 usb 2,026,000 1,211,769 0.01  CHL Mortgage Pass-Through Trust,
CD Mortgage Trust, FRN, Series Series 2006-J2 1A1" 6% 25/04/2036 uso 53,831 30,405 0.00
2018-CD7 ‘D’, 144A 3.093% CHL Mortgage Pass-Through Trust,
15/08/2051 usb 2,000,000 1,077,558 0.01  Series 2006-10 ‘1A16" 6% 25/05/2036 usb 1,134,102 503,473 0.00
CD&R Smokey Buyer, Inc., 144A 6.75% CHL Mortgage Pass-Through Trust,
15/07/2025 usb 12,559,000 10,718,087 0.06  FRN, Series 2003-58 2A1" 4.277%
CDW LLC 5.5% 01/12/2024 usb 1,455,000 1,326,721 0.01 19/02/2034 usb 185,233 164,219 0.00
CDW LLC 4.25% 01/04/2028 usb 16,731,000 14,066,161 0.08 (F:Ekl Néor@gagz% 8355’572?1“'%“425“'
CDW LLC 3.25% 15/02/2029 usb 3,055,000 2,399,612 0.01 , SETIES § -45%
Cedar Fair LP, 144A 5.5% 01/05/2025 USD 3,265,000 2,967,508 0.02 ESH/LOEA/sggjge s Through Trust Usp  1,228,69 959,282 0.01
Cedar Fair LP 5.25% 15/07/2029 usb 5,548,000 4,619,044 0.03 FRN ‘2A1 5.35% 25/04/2046 USD 7,052,904 5,436,094 0.03
Centene Corp. 4.25% 15/12/2027 usb 12,819,000 10,948,958 0.06 CHL Mortgage Pass-Through Trust
Centene Corp. 4.625% 15/12/2029 USD 40,444,000 33,891,245 019 Series 2007-18 2A1' 6.5% 25/11/2037 USD 89.424 31516 0.00
Centene Corp. 3.375% 15/02/2030 UsD 10,955,000 8,575,411 0.05  CHL Mortgage Pass-Through Trust ' ' '
CenterPoint Energy, Inc., FRN 6.125% FRN, Series 2006-HYB2 ‘2A1B’ 3.781%
Perpetual usp 8,487,000 7,505,296 0.04  20/04/2036 usp 685,886 547,708 0.00
Centex Home Equity Loan Trust, FRN, CHL Mortgage Pass-Through Trust,
series 2004-A "M2' 6.188% FRN, Series 2006-HYB1 ‘2A2C’ 3.531%
25/01/2034 usb 131,588 120,404 0.00  20/03/2036 usD 1,612,359 1,342,439 0.01
Centex Home Equity Loan Trust, FRN, CHL Mortgage Pass-Through Trust,
Series 2004-C ‘M2’ 5.933% Series 2006-18 ‘2A4’ 6% 25/12/2036 usb 2,556,022 1,347,597 0.01
25/06/2034 usop 317,104 274,575 0.00  CHL Mortgage Pass-Through Trust,
Centex Home EqutV Loan Trust, FRN, Series 2005-J2 ‘3A8’ 5.5% 25/08/2035 usb 3,993,347 2,344,222 0.01
Series 2005-D ‘M4’ 5.76% 25/10/2035 usb 1,228,237 1,123,272 0.0l cyp Mortgage Pass-Through Trust,
Centex Home Equity Loan Trust, Series Series 2007-16 ‘Al’ 6.5% 25/10/2037 uso 1,840,995 817,765 0.00
2004-D ‘MF2’ 6.06% 25/09/2034 usb 206,407 181,179 0.00  CHL Mortgage Pass-Through Trust,
Centex Home E‘QUHV‘LOG\HOTFUSL FRN, Series 2007-3 ‘A18’ 6% 25/04/2037 usb 1,209,553 562,454 0.00
series 2004-D "MV2' 5.84% CHL Mortgage Pass-Through Trust,
25/09/2034 usb 54,658 51,603 0.00  FRN, Series 2004-22 A2’ 3.784%
Central Garden & Pet Co., 144A 4.125% 25/11/2034 590,396
30/04/2031 usb 500,000 377,184 0.00 CH/L r\;ortgage Pass-Through Trust v et 000
Central Garden & Pet Co. 5.125% FRN, Series 2004-HYB6 ‘A2’ 3.991%
01/02/2028 usb 13,571,000 11,659,440 0.06  20/11/2034 usp 208,014 177,881 0.00
Central Garden & Pet Co. 4.125% CHL Mortgage Pass-Through Trust,
15/10/2030 » usb 10,873,000 8,315,295 0.05  Series 2006-17 ‘A2’ 6% 25/12/2036 usp 436,116 172,514 0.00
Century Communities, Inc. 6.75% CHL Mortgage Pass-Through Trust,
01/06/2027 usb 63,000 57,852 0.00  Series 2007-2 ‘A2’ 6% 25/03/2037 usp 179,111 79,171 0.00
CFCRE Commercial Mortgage Trust, CHL Mortgage Pass-Through Trust,
FRN, Series 2016-C6 ‘D’, 144A 4.182% FRN, Series 2004-22 ‘A3’ 3.784%
10/11/2049 usp 1,900,000 1,187,911 0.01  25/11/2034 usp 435,757 362,967 0.00
CGMS Commercial Mortgage Trust, CHL Mortgage Pass-Through Trust,
FRN E’, 144A 3.3% 15/08/2050 usb 1,500,000 540,522 0.00  series 2005-24 ‘A36’ 5.5% 25/11/2035 USD 4,374,849 2,334,039 0.01
Charles Schwab Corp. (The), FRN 4% CHL Mortgage Pass-Through Trust,
Perpetual usb 21,564,000 14,316,053 0.08  Series 2007-10 ‘A4’ 5.5% 25/07/2037 usp 155,768 66,671 0.00
Charles schwab Corp. (The), FRN CHL Mortgage Pass-Through Trust,
5.375% Perpetual usb 8,033,000 7,024,829 0.04  Series 2007-13 ‘A4’ 6% 25/08/2037 usp 92,420 44371 0.00
Chart Industries, Inc., 144A 7.5% CHL Mortgage Pass-Through Trust,
01/01/2030 usb 5,826,000 5,455,030 0.03  series 2005-30 ‘A5’ 5.5% 25/01/2036 usb 115,384 67,457 0.00
Chart Industries, Inc., 144A 9.5% CHL Mortgage Pass-Through Trust,
01/01/2031 o ) usb 1,352,000 1,321,363 0.01  Series 2005-20 ‘A7’ 5.25% 25/12/2027 uso 35,685 20,761 0.00
Charter Communications Operating Chord Energy Corp., 144A 6.375%
LLC 2.25% 15/01/2029 usp 90,000 68,245 0.00  01/06/2026 uso 9,102,000 8,252,798 0.05
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Ciena Corp., 144A 4% 31/01/2030 usb 7,407,000 5,907,286 0.03  Cleveland-Cliffs, Inc., 144A 6.75%
Cinemark USA, Inc., 144A 8.75% 15/04/2030 usb 4,860,000 4,284,677 0.02
01/05/2025 usb 1,317,000 1,221,508 0.01  Cleveland-Cliffs, Inc., 144A 4.875%
Cinemark USA, Inc., 144A 5.25% 01/03/2031 usb 3,593,000 2,895,933 0.02
15/07/2028 usop 4,470,000 3,599,967 0.02  Clydesdale Acquisition Holdings, Inc.,
Citigroup Commercial Mortgage Trust, 144A 6.625% 15/04/2029 usb 3,882,000 3,392,102 0.02
FRN, Series 2017-P7 ‘B’ 4.137% Clydesdale Acquisition Holdings, Inc.,
14/04/2050 usob 1,445,000 1,142,996 0.01 144A8.75% 15/04/2030 usb 1,208,000 975,750 0.01
Citigroup Commercial Mortgage Trust, CMS Energy Corp., FRN 4.75%
FRN, Series 2015-GC29 ‘C’ 4.139% 01/06/2050 usb 9,631,000 7,626,306 0.04
10/04/2048 usb 2,558,000 2,119,089 0.01  CNX Midstream Partners LP, 144A
Citigroup Commercial Mortgage Trust, 4.75% 15/04/2030 usb 1,662,000 1,293,472 0.01
FRN ‘C’ 4.405% 14/04/2050 usb 2,945,000 2,213,352 0.01  CNX Resources Corp., 144A 6%
Citigroup Commercial Mortgage Trust, 15/01/2029 usp 3,514,000 2,983,509 0.02
FRN, Series 2012-GC8 ‘D', 144A CNX Resources Corp., 144A 7.375%
4.908% 10/09/2045 usb 2,317,000 1,506,474 0.01  15/01/2031 usb 4,384,000 3,916,864 0.02
Citigroup Commercial Mortgage Trust, Coeur Mining, Inc., 144A 5.125%
FRN ‘D', 144A 4.419% 10/02/2048 usb 3,000,000 2,215,499 0.01  15/02/2029 usb 2,298,000 1,729,702 0.01
Citigroup Commercial Mortgage Trust, Cogent Communications Group, Inc.,
Series 2015-GC29 ‘D', 144A 3.11% 144A 3.5% 01/05/2026 UsD 4,535,000 3,837,341 0.02
10/04/2048 ) usb 2,000,000 1,475,619 0.0l Cogent Communications Group, Inc.,
Eg;\‘grcs)up COSZ‘)TéerCC{%:JM?ﬁzngHOS/L 144A 7% 15/06/2027 usb 366,000 323,203 0.00
, deries - , . ] Coherent Corp., 144A 5% 15/12/2029 usb 20,348,000 16,841,231 0.09
é(i)t/ig?o/j[?izmmercia\ Mortgage Trust we 27150:000 1980788 %01 Coinbase Global,Inc. 144A 3.375%
! d 01/10/2028 903, 2,400,846 .
FRN, Series 2016-C2 D', 1444 3.25% Co{nbgse Global, Inc., 144A 3.625% v 03000 oot
10/08/2049 usb 2,863,000 1,795,069 0.0l 61/10/2031 USD 4,992,000 2,702,719 0.02
Cligroup Commercial Mortgage Trust, Comcast Corp. 4.15% 15/10/2028 UsD 290,000 256,340 0.00
10/12/2049 ' usp 1,335,000 823,167 0.00 Comcast Corp. 2.65% 01/02/2030 usop 215,000 171,866 0.00
Citigroup Commercial Mortgage Trust, Comcast Corp. 5.5% 15/11/2032 ) usob 100,000 94,862 0.00
Series 2017-P7 ‘D', 144A 3.25% COMM Mortgage Trust, FRN, Series
14/04/2050 usb  5897,000 2,940,796 0.02 2014-UBS5 ‘B’ 4.514% 10/09/2047 usb 6,000,000 5,131,379 0.03
Citigroup Mortgage Loan Trust, FRN, COMM Mortgage Trust, FRN, Series
Series 2007-6 “IA2A’ 3.663% 2014-UBS5 ‘C 4.609% 10/09/2047 usb 3,000,000 2,392,976 0.01
25/03/2037 usb 5,703,430 4,025,806 0.02  COMM Mortgage Trust, FRN, Series
Citigroup Mortgage Loan Trust, Series 2016-CR28 ‘C’ 4.605% 10/02/2049 usb 7,178,000 5,716,439 0.03
2005-9 2A2' 5.5% 25/11/2035 usb 11,544 7,990 0.00 COMM Mortgage Trust, FRN, Series
Citigroup Mortgage Loan Trust, Inc., 2013-CR8 ‘D", 144A 3.839%
FRN, Series 2005-6 ‘Al’ 6.08% 10/06/2046 usb 1,500,000 1,217,506 0.01
25/09/2035 usb 223,710 206,010 0.00 COMM Mor'{gz}ge Trust, FRN, Series
Citigroup Mortgage Loan Trust, Inc., 2014-CR19 D', 144A 4.697%
FRN, Series 2006-8 ‘A3’, 144A 5.5% 10/08/2047 usb 7,160,000 5,613,399 0.03
25/10/2035 uso 870,595 421,175 0.00 COMM Mortgage Trust, FRN, Series
Citigroup Mortgage Loan Trust, Inc., 2014-CR21 °D’, 144A 3.921%
Series 2005-WF2 ‘AF7’ 5.749% 10/12/2047 usb 1,335,000 985,698 0.01
25/08/2035 usp 11,735 9,657 0.00  COMM Mortgage Trust, FRN, Series
Citigroup Mortgage Loan Trust, Inc., 2014-LC15 D', 144A 5.003%
FRN, Series 2005-OPT1 ‘M4’ 5.85% 10/04/2047 usb  4,615700 3,481,443 0.02
25/02/2035 usb 42,814 36,683 0.00 COMM Mortgage Trust, Series
Citigroup, Inc., FRN 0.776% 2014-LC17 'D, 144A 3.687%
30/10/2024 USD 12935000 11,629,438 0.06 10/10/2047 uso 14,874,167 11,324,274 0.06
Citigroup, Inc., FRN 3.352% ggmMU'\élggtg%%g&T&s; jg;;s
- y o 0
Eﬁ{géﬁ?ﬁc,, FRN 0.981% v 827000 1404670 004 é%/ﬁﬁ/fﬂo“f e FR S usb  5389,000 3,701,478 0.02
01/05/2025 7,539,682 . ortgage [rust, FRN, series
cit/igro/up, Inc., FRN 2.014% U0 Be0000 004 2015-CR22 ‘D', 1444 4.069%
25/01/2026 usp 4.410,000 3794233 0.02 é%/hifﬂ/iﬂooifgage Trust, FRN, Series v 1000000 e 000
C!t!group, Inc., FRN 5.61% 29/09/2026 usb 7,900,000 7,219,305 0.04 2015-CR23 ‘D’ 4.3% 10/05/2048 uso 2,258,000 1,603,469 0.01
Citigroup, Inc., FRN 1.462% COMM Mortgage Trust, FRN, Series
09/06/2027 usp 475,000 385,970 000 3015 cRos b 3 463% 10/08/2048 USD  5580,000 4,062,843 0.02
Citigroup, Inc., FRN 2.52% 03/11/2032 usb 115,000 84,574 0.00 . . I e .
i Inc. FRN 3.875% Perpetual 19.676.424 COMM Mortgage Trust, FRN, Series
itigroup, Inc., -875% Perpetua usb 25,795,000 679, 01 2015-CR25 ‘D’ 3.767% 10/08/2048 usb 2,000,000 1,393,024 0.01
Citigroup, Inc., FRN 4% Perpetual usD 7,844,000 6,172,033 0.03 (oMM Mortgage Trust, FRN, Series
Citigroup, Inc., FRN 4.7% Perpetual usb - 9,983,000 7,858,309 0.04  2015-CR26 ‘D’ 3.466% 10/10/2048 UsD 2,862,625 1,701,574 0.01
Citigroup, Inc., FRN 5% Perpetual usb 20,114,000 17,150,682 0.09  COMM Mortgage Trust, FRN, Series
Citigroup, Inc., FRN 5.95% Perpetual usb 15,932,000 13,918,907 0.08  2015-CR27 ‘D', 144A 3.449%
Citigroup, Inc., FRN 6.25% Perpetual usb 10,382,000 9,323,744 0.05 10/10/2048 usb 500,000 372,147 0.00
Citigroup, Inc., FRN 9.341% Perpetual usb 1,499,000 1,371,338 0.01 COMM Mortgage Trust, FRN, Series
Citigroup, Inc., FRN 6.3% Perpetual usb 7,662,000 6,774,644 0.04  2015-LC21°D’ 4.33% 10/07/2048 usb 6,466,000 4,794,342 0.03
Citizens Financial Group, Inc., FRN 4% COMM Mortgage Trust, FRN, Series
Perpetual usb 9,278,000 6,382,677 0.04 2015-LC23°D’, 144A 3.564%
Citizens Financial Group, Inc., FRN 6% 10/10/2048 i usb 2,750,000 2,050,331 0.01
Perpetual usb 3,789,000 3,035,574 0.02  COMM Mortgage Trust, FRN, Series
Civitas Resources, Inc., 144A 5% 2018-COR3 ‘D', 144A 2.81% 10/05/2051 usb 2,000,000 1,015,842 0.01
15/10/2026 usb 1,930,000 1,652,439 0.01  COMM Mortgage Trust, Series
Civitas Resources, Inc., 144A 8.375% 2015-CR22 ‘E’, 144A 3% 10/03/2048 uso 2,500,000 1,683,675 0.01
01/07/2028 usp 7,515,000 6,976,494 0.04  COMM Mortgage Trust, FRN, Series
Civitas Resources, Inc., 144A 8.75% 2015-LC23 'E’, 144A 3.564%
01/07/2031 UD 6,676,000 6,197,614 0.03 10/10/2048 , usb 4,000,000 2,792,622 0.02
Clarivate S/cier}ce Holdings Corp., 144A ggll\gmcg/lgsrt‘g;gle&lusflggg/é eres
3.875% 01/07/2028 usb 5,456,000 4,424,855 0.02 - ' .
Clarivate Science Holdings Corp., 144A 10/02/2049 . usb 5,000,000 3,518,973 0.02
4.875% 01/07/2029 usp 6,147,000 4,994,085 0.03 CommScope Technologies LLC, 144A
Clear Channel Outdoor Holdings, Inc., E’% 15/506/2055 hnologies LLC. 144A usb 11,041,000 9,416,007 0.05
o ommsScope Technologies LLC,
%izl‘:aAr gﬁsirﬁllg/u(iiéi??oldings, Inc., vep #9212000 2008028 o g?r;;/&z/glezc 1244 6% usb 2,614,000 1,671,685 0.01
0 y . 0
é?:aAr ZﬁSHﬁéfé%?ééggsHoldings, Inc., usp 10,140,000 7,314,636 0.04 01/03/2026 usb 19,921,000 17,009,383 0.09
144A 7.5% 01/06/2029 USD 15,484,000 10,507,332 0.06 Commscope, Inc., 144A 8.25%
Cleveland-Cliffs, Inc., 144A 4.625% 01/03/2027 USD 25465000 18,674,225 0.10
01/03/2029 usb 7,994,000 6,596,315 0.04
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CommsScope, Inc., 144A 4.75% CSFB Mortgage-Backed Pass-Through
01/09/2029 usbD 14,267,000 10,318,128 0.06  Certificates Trust, FRN, Series
Community Health Systems, Inc., 144A 2004-AR4 ‘2A1" 4.46% 25/05/2034 usD 153,491 140,592 0.00
8% 15/03/2026 usop 17,437,000 15,459,962 0.09  CSFB Mortgage-Backed Pass-Through
Community Health Systems, Inc., 144A Fertl’flcates Trust, FRN, Series 2005-4
5.625% 15/03/2027 usp 5,130,000 4,120,249 0.02  ‘2A5'5.5% 25/06/2035 usp 2,168,097 1,381,630 0.01
Community Health Systems, Inc., 144A CSFB Mortgage-Backed Pass-Through
6% 15/01/2029 usbp 4,940,000 3,828,956 0.02 Cerotlflcates Trust, Series 2003-29 ‘3A1
Community Health Systems, Inc., 144A 5.5% 25/12/2033 usp 160,029 141,423 0.00
5.25% 15/05/2030 usb 17,130,000 12,356,578 0.07  CSFB Mortgage-Backed Pass-Through
Community Health Systems, Inc., 144A Cer0t|f|cates Trust, Series 2004-4 ‘4A1
4.75% 15/02/2031 usD 7,166,000 4,967,500 0.03 5.5% 25/08/2034 usp 657,171 589,720 0.00
Comstock Resources, Inc., 144A 6.75% ngt?ﬂ"c";tgsgﬁﬁ;?a}féﬁd SP;rsiZ;Through
01/03/2029 usb 19,391,000 16,227,518 0.09 ARl !
Comstock Resources, Inc., 144A 2004-AR4 ‘4A1" 4.597% 25/05/2034 usb 802,565 739,424 0.00
5.875% 15/01/2030 UsD  5179,000 4,091,317 0.02  CSFB Mortgage-Backed Pass-Through
Conduent Business Services LLC, 144A Cer0t|f|cates Trust, Series 2004-8 "4A3
6% 01/11/2029 usp 11,110,000 8,293,667 0.05 5.5% 25/12/2034 o . . usb 119,410 101,368 0.00
Connecticut Avenue Securities Trust, CSFB Mortgage-Backed Pass-Through
FRN. Series 2018-R07 “IBI’. 144A 9 5% Certificates Trust, Series 2004-8 ‘5A1
! ! 070 6% 25/12/2034 usb 397,229 352,340 0.00
25/04/2031 usb 6,500,000 6,334,033 0.04 CSFB Mort Backed Pass-Th h ! ” .
Connecticut Avenue Securities Trust, 5 MOrtgage-tacked Pass: 1hrougn |
FRN, Series 2018-R07 ‘IM2’, 144A Cerotlflcates Trust, Series 2005-10 ‘5A3
7.550 25/04/2031 UsD 1,050,022 964,692 0.01 5:5%25/11/2035 usb 56,441 38,846 0.00
; CSFB Mortgage-Backed Pass-Through
Consensus Cloud Solutions, Inc., 144A Certificates Trust. FRN. Series
0/ 3 ,
6.5%15/10/2028 UsD 4,242,000 3,326,821 002 5004-ARS ‘6A1" 4.925% 25/06/2034 usp 123,776 110,349 0.00
Consumer Loan Underlying Bond Club
Certificate Issuer Trust I, FRN, Series CSFB Mortgage-Backed Trust, FRN,
s ¢ ) Series 2004-AR6 ‘6A1" 4.301%
2020-9 ‘PT’, 144A 8.745% 15/04/2045 usb 904,005 782,284 0.00 25/10/2034 uso 110,214 100,027 0.00
Cooper-Standard Automotive, Inc., CSFB Mort _Backed Trust. FRN ’ ! ’
1444 13.5% 31/03/2027 UsD 26,936,678 25,015,653 014 e G S e A s o
Cooper-Standard Automotive, Inc., ’
1444 5.625% 15/05/2027 USD 16074062 BATZSE0 005 condhont o ed Trust eries usbo 426,575 90378 000
%’}S}E‘%%S Financial, Inc., FRN 6.875% U 10.007.000 8760.663 005 20066 A4 6% 25/07/2036 usD 659,723 317,408 0.00
= i A . CSMC Mortgage-Backed Trust, Series
COFGCI\/I(‘I, Inc. 8.25% 15/(034/2026 uso 9,261,000 8,511,355 0.05 2007-2 ‘3A13' 5.5% 25/03/2037 usp 69,537 35,157 0.00
CoreLogic, Inc., 144A 4.5% 01/05/2028 usb 2,784,000 2,060,071 0.0l CSMC Mortgage-Backed Trust, FRN,
Cornerstone Building Brands, Inc., Series 2006-8 ‘5A1’ 5.523%
144A 6.125% 15/01/2029 usb 4,557,000 3,303,595 0.02  25/10/2026 usp 22,278 18,956 0.00
Coty, Inc., 144A 5% 15/04/2026 usb 8,913,000 7,829,026 0.04  (SX Corp. 2.4% 15/02/2030 usb 105,000 82,927 0.00
Coty, Inc., 144A 6.5% 15/04/2026 usp 2,112,000 1,906,961 0.0 CSX Corp. 4.1% 15/11/2032 usD 92,000 79,475 0.00
Coty, Inc., 144A 4.75% 15/01/2029 usop 4,725,000 3,974,625 0.02 TR Partnership LP, REIT, 144A 3.875%
gou.ntrg\giodlle é‘calrt‘r’:/lezr,sgi%gust, FRN, 30/06/2028 usop 1,472,000 1,159,785 0.01
eries - /070 CVR Partners LP, 144A 6.125%
25/01/2035 usb 372,257 345,127 0.00  15/06/2028 usp 6,712,000 5,348,555 0.03
Cox Communications, Inc., 144A 4.8% CWABS Asset-Backed Certificates Trust,
01/0_2/20_35 ) usop 270,000 221,917 0.00  FRN, Series 2005-AB4 ‘2A1" 5.42%
Cred|t Suisse First Boston Mortgage 25/03/2036 uso 1,049,899 834,108 0.01
securities Corp., FRN, Series 2004-AR7 CWABS Asset-Backed Certificates Trust,
3A1' 4.434% 25/11/2034 usb 39,559 36,393 0.00  FRN, Series 2005-11 ‘AF6’ 5.05%
Credit Suisse First Boston Mortgage 25/02/2036 usp 1,406 1,238 0.00
Securities Corp., FRN, Series 2004-AR3 CWABS Asset-Backed Certificates Trust,
4A1" 4.458% 25/04/2034 usb 105,955 93,342 0.00  FRN, Series 2004-BC4 ‘M1’ 5.85%
Credit-Based Asset Servicing and 25/11/2034 uso 78,935 71,337 0.00
securitization LLG, FRN, Series CWABS, Inc. Asset-Backed Certificates
2004-CB6 ‘M2 4.335/0 25/07/2035 usb 220,468 191,388 0.00  Trust, FRN ‘Al’, 144A 5.6% 25/03/2047 usb 2,471,131 1,862,167 0.01
Crescent Energy Finance LLC, 144A CWABS, Inc. Asset-Backed Certificates
9.25% 15/02/2028 usb 8,378,000 7,397,854 0.04  Trust, FRN, Series 2004-3 ‘M1’ 5.65%
Crestwood Midstream Partners LP, 25/06/2034 usop 487,924 436,522 0.00
144A 5‘625%'01/05/2027 usb 5,585,000 4,827,777 0.03  CWABS, Inc. Asset-Backed Certificates
Crestwood Midstream Partners LP, Trust, FRN, Series 2004-4 ‘M1’ 5.63%
144A 8% 01/04/2029 usb 10,410,000 9,649,462 0.05  25/07/2034 usb 1,023,446 923,918 0.01
Crestwood Midstream Partners LP, CWABS, Inc. Asset-Backed Certificates
144A 7.375% 01/02/2031 usb 3,191,000 2,880,796 0.02  Trust, FRN, Series 2004-1 ‘M2’ 5.7%
CSAIL Commercial Mortgage Trust, 25/03/2034 usb 173,488 157,342 0.00
FRN, Series 2015-C2 ‘B’ 4.208% CWABS, Inc. Asset-Backed Certificates
15/06/2057 usb 4,000,000 3,305,544 0.02  Trust, FRN, Series 2004-3 ‘M2’ 5.7%
CSAIL Commercial Mortgage Trust, 25/06/2034 usb 663,149 572,996 0.00
FRN ‘C’ 4.557% 15/11/2048 usb 2,500,000 2,030,227 0.01  CWABS, Inc. Asset-Backed Certificates
RN sere 15 A E S 0y a0ga T o0 M S8 USD 330,443 303559  0.00
, Series - .557% , , .
15/11/2048 usp 5,000,000 3,422,503 0.02  CWABS, Inc. Asset-Backed Certificates
CSC Holdings LLC, 144A 5.375% Trust, FRN, Series 2004-ECC2 ‘M2’
01/02/2028 usb 13,104,000 9,683,746 0.05 5.8% 25/12/2034 usb 18,613 16,949 0.00
CSC Holdings LLC, 144A 11.25% CWABS, Inc. Asget-Backed‘Cerytificates
15/05/2028 usb 4,187,000 3,722,730 0.02 Trl;st,/FRN, Series 2004-1 ‘M3’ 5.8%
CSC Holdings LLC, 144A 6.5% 25/02/2034 usb 3,828 3,577 0.00
01/02/2029 usop 17,180,000 12,646,288 0.07  Daimler Truck Finance North America
CSC Holdings LLC, 144A 4.5% LLC, 144A 5.2% 17/01/2025 usp 2,355,000 2,139,971 0.01
15/11/2031 usb 10,223,000 6,542,792 0.04  DaVita, Inc., 144A 4.625% 01/06/2030 usb 20,380,000 16,001,040 0.09
CSC Holdings LLC 5.25% 01/06/2024 usb 4,491,000 3,827,612 0.02  DaVita, Inc., 144A 3.75% 15/02/2031 uso 23,917,000 17,539,708 0.10
CSFB Mortgage-Backed Pass-Through DBJPM Mortgage Trust, FRN, Series
Certificates Trust, Series 2005-10 5.5% 2016-C3 ‘D', 144A 3.473% 10/08/2049 usob 2,000,000 1,238,800 0.01
25/11/2042 usop 134,332 17,230 0.00  DBJPM Mortgage Trust, FRN, Series
CSFB Mortgage-Backed Pass-Through 2017-C6 ‘D', 144A 3.183% 10/06/2050 usb 4,857,000 2,928,913 0.02
Certificates Trust, Series 2005-9 ‘1A2’ DBJPM Mortgage Trust, FRN, Series
5.25% 25/10/2035 usb 1,445,977 1,183,865 0.01  2016-C3 ‘E’, 144A 4.223% 10/08/2049 usb 1,250,000 707,978 0.00
CSFB Mortgage-Backed Pass-Through DCP Midstream Operating LP, 144A
Certificates Trust, Series 2003-27 ‘1A4’ 6.75% 15/09/2037 usb 5,675,000 5,510,461 0.03
5.5% 25/11/2033 usb 594,672 536,342 0.00  pCP Midstream Operating LP 5.375%
15/07/2025 usb 4,675,000 4,236,348 0.02
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Delek Logistics Partners LP, 144A Enova International, Inc., 144A 8.5%
7.125% 01/06/2028 UsD 2,472,000 2,108,840 0.01 15/09/2025 usD 715,000 637,661 0.00
Dell International LLC 4.9% EnPro Industries, Inc. 5.75%
01/10/2026 usD 90,000 81,786 0.00 15/10/2026 USD 4,903,000 4,359,270 0.02
Deluxe Corp., 144A 8% 01/06/2029 usb 3,407,000 2,421,860 0.01  Entegris Escrow Corp., 144A 4.75%
Deutsche Alt-A Securities Mortgage 15/04/2029 usb 9,115,000 7,686,093 0.04
Loan Trust, FRN ‘1A1A’ 5.34% Entegris Escrow Corp., 144A 5.95%
25/08/2047 usp 8,071,499 6,614,597 0.04 15/06/2030 usbD 10,575,000 9,246,723 0.05
Deutsche Alt-A Securities Mortgage Entegris, Inc., 144A 4.375%
Loan Trust, FRN ‘1A1B’ 5.28% 15/04/2028 USD 5,466,000 4,530,527 0.03
25/08/2047 usD 1,469,919 1,206,298 0.01  Entegris, Inc., 144A 3.625%
Deutsche Alt-A Securities Mortgage 01/05/2029 usb 8,787,000 6,902,341 0.04
Loan Trust, FRN, Series 2006-AR2 ‘1A2’ Enterprise Products Operating LLC,
5.33% 25/05/2036 usp 1,729,560 1,430,152 0.0l  FRN 5.25% 16/08/2077 usb 11,275,000 9,036,957 0.05
Eeuts%he {kl"[:-F/?NSeScur|t|ezsol\é(;rgg%gAer Enviri Corp., 144A 5.75% 31/07/2027 usob 1,053,000 837,733 0.01
0an Irust, kRN, >eries - Envision Healthcare Corp., 144A 8.75%
5.888% 25/10/2047 - usop 7,096,379 5,291,226 0.03 15/10/2026§ usb 16,965,000 281,751 0.00
a%llrégé% ﬁ'éa/; STPES;thI%SN 'g%-ries EQM Midstream Partners LP, 144A 6%

, FRN, 01/07/2025 1,642,318 .
2006-AR1 ‘1A3' 5.48% 25/02/2036 uso 3,768,147 3,290,269 0.02 EQ/M l\;idstream Partners LP. 144A usp 1815.000 oot
aiuréghg% /E'g;; STerEl;thI%SN 'g%ries 7.5% 01/06/2027 Usb 5,060,000 4,679,769 0.03

Ao ' ’ EQM Midstream Partners LP, 144A
20051 2n 3:573% £5/02/2020 uso 29,587 27.094 000 650 01/07/2027 USD 4270000 3851538 002
Mortgage Loan Trust, FRN 2A1’ 5.32% 505“0”/ “f's%t{/ef‘onggamers LP, 1444 0D 8117.000 6636535 0.04
25/03/2024 usb 5,538 4,866 0.00 E. MDM'd : bart L. 1440 117, ,036, .
Diamond Sports Group LLC, 144A 7%% 0'1/3528130ar ners LP. USD 4.050.000 3751175 0.02
5.375% 15/08/2026§ Usb 10,906,000 354,395 0.00 ¢ Midstream Partners LP, 144A T o ’
%;%gyzggim'”g LLC, 144A 5.875% VD 27.442.000 22787.411 o3 475%15/01/2031 Usb 12,467,000 9,991,631 0.06
Discovery Communications LLC 3.625% o T V EQT Corp., 144A 3.125% 15/05/2026 usb 3,655,000 3,078,672 0.02
15/05/2030 : uSD 255 000 204,586 0.00 EQT Corp., 1444 3.625% 15/05/2031 Usb 2,991,000 2,351,715 0.01
DISH DBS Corp., 144A 5.25% ’ ’ : EquipmentShare.com, Inc., 144A 9%
0112/2026 USD 29,435,000 21,680.791 01p 15/05/2008 usb 8,730,000 7,768,977 0.04
DISH DBS Corp., 144A 5.75% Equitable Financial Life Global
01/12/2028 USD  5.885.000 4.018.141 002 Funding, 1444 5.5% 02/12/2025 UsbD 3,385,000 3,060,197 0.02
DISH DBS Corp. 7.75% 01/07/2026 USD 24,373,000 13,531,431 0.07 Egﬁg&%’; Holdings, Inc., FRN 4.95% Ub 1861000 | 586,964 001

9 £3 ) ’ ’ B

B:g: BZEW%?L%;?% ;:/11114253024 usb 77232000 61,800,763 034 Fair Isaac Corp., 144A 4% 15/06/2028 USD  5130,000 4,296,290 0.02
v ’ Fertitta Entertainment LLC, 144A
1[)50/% ?2§7Energy e FRN 4350 Usb 2677000 23,951,974 013 4 6250 15/01/2029 USD 3,056,000 2,450,746 0.01
T . Fertitta Entertainment LLC, 144A
E?J;[w)ﬁﬂ:)anl Energy, InC., FRN 4.65% o Ehom resel 0% 6.75% 15/01/2030 usb 2412,000 1,882,040 0.01
Perpetual USD 9,094,000 7,453,416 0.04 FHLMG 10, FRN, Series 4068 ‘DS
Domino’s Pizza Master Issuer LLC Eﬁ()’jg" llg/gslfgﬂ 2097 5 usb 3,758,991 359,542 0.00
e o , 10, , Series
0 T FHLMC, 10, FRN, Series 4820 ‘ES’
_AR4 OAIA 0% 19/08/- FHLMC, 10, FRN, Series 4616 ‘HS’
E?Onii é\s'?e :rﬁlfnf"‘lfﬁ\ 1;9{258;02045 Usb 2,980,000 2330,815 001 .893% 15/09/2046 UsD 7,608,886 674,744 0.00
i : FHLMC, 10, FRN, Series 264 ‘SI’
E?fﬁéifrzeim InC., 144A 4.375% oD et 17 0% 0.843% 15/07/2042 usb 3810439 311,861 0.00
15/06/2031 USD  3.462.000 2730588 0.02 FHLM(O:, 10, FRN, Series 274 ‘Sl
Duke Energy Corp., FRN 3.25% 0.893% 15/08/2042 - uso 4,900,519 406,817 0.00
15/01/2082 USD 12,448,000 8,521,346 0.05  FHLMC, 10, FRN, Series 278 '51
Dun & Bradstreet Corp. (The), 144A 5% 0.943% 15/09/2042 - usD 4,347,813 391,652 0.00
15/12/2029 usD 2.546,000 2,048,377 0.01 FHLM%, 10, FRN, Series 300 ‘S1
Dycom Industries, Inc., 144A 4.5% (F)Hngl\iCA) |lo5/gé{\120543' 336 51" usb 4,857,441 418,554 0.00
15/04/2029 10,408,2 ,10, FRN, Series
Ez/r?hs/m?]e Energy Holdings LLC, 1444 Usb 12,545,000 0,408,256 006 0.943% 15/08/2044 uso 3,477,797 297,077 0.00
89% 15/04/2027 usp 50,000 44,157 0.00 FHLMG IO, FRN, Series 337751
Edgewell Personal Care Co., 144A 5.5% 0.943% 15/09/2044. . usb 2,881,611 258,603 0.00
01/06/2028 usb 6,115,000 5311,874 0.03 FHLM(OZ, 10, FRN, Series 326 ‘S2
Edgewell Personal Care Co., 144A Eﬁﬁgﬂg@%{f%ﬂ 5795 usb 4,815,295 437,615 0.00
4.125% 01/04/2029 312,09 10, FRN, Series
Edisgnolgte/?na/tigna\ FRN 5% ven Aeeom S0 002 0.043% 15/09/2042 usb 3,314,187 305,397 0.00
Perpetual Usp 7,518,000 5.954.980 0.03 FHLMC 10, FRN, Series 4425 'SA
Element Solutions, Inc., 144A 3.875% 0.943% 15/01/2045 . uso - 6165278 608,349 0.00
01/09/2028 usD 2,526,000 2,023,091 0.01 FHLMOC, 10, FRN, Series 4834 ‘SA
Embecta Corp., 144A 6.75% 1.043% 15/10/2048 . usD 6,796,126 587,853 0.00
15/02/2030 UsD  1500,000 1,236,771 001  FHLMC 10, FRN, Series 4103 5B
Emera US Finance LP 2.639% 0.943% 15/09/2042 . UsD 6,789,223 546,148 0.00
15/06/2031 USD 240,000 175,084 0.00 FHLMG 10, FRN, Series 4718 'SD
Emerald Debt Merger Sub LLC, 144A égf’aé" :8/22@2%47_ J0s usp 5,517,617 530,081 0.00
o ! , 10, , Series ‘SG’
g}r?srsa?dlg/eﬁ/hzﬂ%?ger Sub LLC, Reg. S VD 20,748,000 IBT7A60 019" 0.803% 15/06/2046 usb 6,324,321 696,303 0.00
» REE: FHLMC, 10, FRN, Series 4768 ‘SG’
375% 15/12/2 1,117,99 . 10, FRN,
Enie?ggn?éioéo?igons Inc., 144A FR 112,000 i 00110939 15/03/2048 USD 4,844,073 519,536 0.00
° i FHLMC, 10, FRN, Series 4614 ‘SK’
én8c7||?0/0 A1c5q/l?|§|/ti§)r$ iartners Holdings VS ILR000 6000250 003 0.893% 15/09/2046 USD 4,070,692 449,645 0.00
P FHLMC, 10, FRN, Series 4839 ‘WS’
31/12/2027 USD 4,043,000 3,550,856 0.02  FHLMC 10, FRN, Series K071 'X1
Energizer Holdings, Inc., 144A 4.75% 0.286% 25/11/2027 . Usb 60,813,307 593,503 0.00
15/06/2028 UsD 10,787,000 8,709,208 0.05 FHLME, 10, FRN, Series K083 ‘X1
Energizer Holdings, Inc., 144A 4.375% 0.036% 25/09/2028. o usb 191,834,952 674,532 0.00
31/03/2029 USD 20,869,000 16,320,628 0.09 FHEMC 10, FRN, Series KI54 X1
e Link Midstream LLC. 144 6.5% Ejf“ic/og/ééﬁossz. (o6 1 USD 64,653,364 1,170,113 0.01
! : , 10, , Series XU
grl]g?/g/fn?:?n tional Inc. 1444 8.5% usb 7,752,000 7,077,036 0.04 () 882% 25/06/2026 USD 73,425,061 938,187 0.01
01/09/2024 usD 900,000 815,338 0.00
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FHLMC, 10, FRN, Series K059 ‘X3’ FNMA, 10, FRN, Series 2019-20 ‘BS’
1.918% 25/11/2044 usb 7,600,000 371,022 0.00  0.912% 25/05/2049 usb 1,721,476 141,967 0.00
FHLMG, 10, FRN, Series K065 ‘X3’ FNMA, 10, FRN, Series 2018-15 ‘JS’
2.184% 25/07/2045 usb 25,330,000 1,687,767 0.01  1.062% 25/03/2048 usb 6,562,142 693,564 0.00
FHLMC, 10, FRN, Series K066 ‘X3’ FNMA, 10, FRN, Series 2012-128 ‘MS’
2.163% 25/08/2045 usb 20,000,000 1,314,727 0.01  1.012% 25/11/2042 usb 7,969,377 792,313 0.00
FHLMC, 10, FRN, Series KO70 ‘X3’ FNMA, 10, FRN, Series 2015-35 ‘SA’
2.041% 25/12/2044 usb 3,585,000 240,607 0.00  0.462% 25/06/2045 usb 6,651,077 403,767 0.00
FHLMG, 10, FRN, Series KO71 ‘X3’ 2.01% FNMA, 10, FRN, Series 2016-77 ‘SA’
25/11/2045 usb 13,000,000 910,560 0.01  0.862% 25/10/2046 usb 5,526,777 535,176 0.00
FHLMC, 10, FRN, Series KO72 ‘X3’ FNMA, 10, FRN, Series 2017-1 ‘SA’
2.14% 25/12/2045 usb 14,232,031 1,020,502 0.01  0.912% 25/02/2047 usb 5,718,259 521,840 0.00
FHLMC, 10, FRN, Series KO79 ‘X3’ FNMA, 10, FRN, Series 2018-14 ‘SA’
2.256% 25/07/2046 usb 25,266,000 2,121,766 0.01 1.062% 25/03/2048 usb 10,395,325 1,040,896 0.01
FHLMC, 10, FRN, Series KO81 ‘X3’ FNMA, 10, FRN, Series 2013-124 ‘SB’
2.235% 25/09/2046 usb 30,732,340 2,657,053 0.02  0.812% 25/12/2043 usb 6,210,698 553,373 0.00
FHLMC, 10, FRN, Series K082 ‘X3’ FNMA, 10, FRN, Series 2013-136 ‘SB’
2.214% 25/10/2046 usb 43,970,000 3,809,401 0.02 0.762% 25/01/2044 usb 6,021,521 486,031 0.00
FHLMC, 10, FRN, Series KO83 ‘X3’ FNMA, 10, FRN, Series 2018-27 ‘SE’
2.292% 25/11/2046 usb 22,188,916 1,979,806 0.01 1.062% 25/05/2048 usb 5,093,085 531,128 0.00
FHLMC, 10, FRN, Series K084 ‘X3’ FNMA, 10, FRN, Series 2018-60 ‘SK’
2.242% 25/11/2028 Usb 40,198,684 3,647,239 0.02 0.562% 25/08/2048 usb 3,584,445 193,166 0.00
FHLMC, 10, FRN, Series K153 ‘X3’ FNMA, 10, FRN, Series 2012-20 ‘SL’
3.776% 25/04/2035 usb 8,095,000 1,687,021 0.01  1.312% 25/03/2042 usb 5,097,675 528,171 0.00
FHLMC, 10, FRN, Series K155 ‘X3’ FNMA, 10, FRN, Series 2011-126 ‘SM’
3.125% 25/05/2036 usb 11,323,422 2,224,490 0.01  0.812% 25/12/2041 usb 3,348,449 230,258 0.00
FHLMC, 10, FRN ‘X3’ 3.225% FNMA, 10, FRN, Series 2017-16 ‘SM’
25/09/2033 usb 2,100,000 427,492 0.00 0.912% 25/03/2047 usb 3,422,747 351,144 0.00
FHLMC, 10, FRN, Series K723 ‘X3’ FNMA, 10, FRN, Series 2019-9 ‘SM’
3.783% 25/10/2034 usb 10,351,034 34,113 0.00 0.912% 25/03/2049 usb 5,240,491 412,807 0.00
FHLMC, 10, FRN, Series K726 ‘X3’ FNMA, 10, FRN, Series 2012-35 ‘SN’
2.148% 25/07/2044 usb 15,661,000 230,458 0.00  1.312% 25/04/2042 usb 5,435,991 553,629 0.00
FHLMC, 10, FRN, Series K728 ‘X3’ FNMA, 10, FRN, Series 2018-16 ‘SN’
1.956% 25/11/2045 usb 7,360,955 156,611 0.00 1.112% 25/03/2048 usb 2,581,794 269,659 0.00
FHLMC, 10, FRN, Series K733 ‘X3’ FNMA, 10, FRN, Series 2015-37 ‘ST’
2.188% 25/01/2026 usb 31,901,342 1,241,804 0.01  0.482% 25/06/2045 usb 6,636,593 522,156 0.00
FHLMC Multiclass Certificates, 10, FRN, FNMA, 10, FRN, Series 2020-M37 ‘X’
Series 2020-RR14 ‘X’ 2.126% 1.029% 25/04/2032 usb 56,364,112 2,703,472 0.02
27/03/2034 usb 5,900,000 845,542 0.01  FNMA, 10, FRN, Series 2020-M31 ‘X1’
FHLMC STACR Debt Notes, FRN ‘B’ 0.86% 25/10/2032 usb 32,812,195 813,953 0.00
16.65% 25/01/2025 usb 1,733,731 1,622,331 0.01  FNMA, 10, FRN, Series 2016-M4 ‘X2’
FHLMC Stacr Trust, FRN, Series 2.669% 25/01/2039 usb 4,932,495 62,815 0.00
2018-HQA2 ‘B1’, 144A 9.388% FNMA, 10, FRN, Series 2020-M10 ‘X3’
25/10/2048 usb 465,000 465,512 0.00  1.295% 25/11/2028 usb 22,479,880 969,330 0.01
FHLMC STACR Tfust, FRN, Series Foot Locker, Inc., 144A 4% 01/10/2029 usb 1,127,000 776,786 0.00
2018-DNA2 "M2', 144A7.3% Ford Motor Credit Co. LLC, FRN 8.017%
25/12/2030 usp 911,873 844,085 0.0 06/03/2026 usp 8,750,000 8,023,918 0.04
FHLMC Structured Agency Credit Risk FREMF Mortgage Trust, FRN, Series
Debt Notes, FRN, Series 2016-DNA3 2016-K60 ‘B, 144A 3.543%
‘M3’ 10.15% 25/12/2028 Usb 3,956,678 3,867,401 0.02  25/12/2049 uso 535,000 453,679 0.00
Finance America Mortgage Loan Trust, FREMF Mortgage Trust, FRN, Series
FRN, Series 2004-3 ‘M2’ 5.78% 2017-KF38 ‘B’, 144A 7.562%
25/11/2034 usp 115,983 93,213 0.00  25/09/2024 usp 290,938 256,851 0.00
First Franklin Mortgage Loan Trust, FREMF Mortgage Trust, FRN, Series
FRN, Series 2004-FF5 ‘Al’ 5.51% 2017-KF40 ‘B, 144A 7.762%
25/08/2034 usb 2 2 0.00  25/11/2027 usp 786,416 682,678 0.00
First Franklin Mortgage Loan Trust, FREMF Mortgage Trust, FRN, Series
FRN, Series 2004-FF3 ‘M1’ 5.7% 2018-K75 ‘B’, 144A 3.977% 25/04/2051 usbD 1,930,000 1,628,822 0.01
25/05/2034 usp 301,112 270,184 0.00  FREMF Mortgage Trust, FRN, Series
First Horizon Alternative Mortgage 2018-K82 ‘B’, 144A 4.133%
Securities Trust, FRN, Series 2007-AA1 25/09/202 869,408 )
‘1A2' 4.497% 25/05/2037 usp 1,130,302 715,624 0.00 Fiﬁﬂ{ hﬁoﬁgage Trust, FRN, Series UeD 102000 oo
First Horizon Alternative Mortgage 2018-KCO2 ‘B, 144A 4.103%
Securities Trust 3A1" 5.75% 25/07/2025 Usp 3,035,000 2,586,712 0.01
24/11/2042 usb 3,651 1,968 0.00  FREMF Mortgage Trust, FRN, Series
First Student Bidco, Inc., 144A 4% 2018-KF42 ‘B, 144A 7.262%
31/07/2029 usb 10,548,000 8,170,638 0.05  25/12/2024 uso 224,072 199,562 0.00
Five Point Operating Co. LP, 144A FREMF Mortgage Trust, FRN, Series
7.875% 15/11/2025 usp 2,153,000 1,773,864 0.01  2018-KF47 ‘B, 144A 7.193%
FNMA, FRN, Series 2017-C01 ‘1B1’ 25/05/2025 usb 554,007 490,670 0.00
10.9% 25/07/2029 usb 18,630,000 19,151,969 0.1 FREMF Mortgage Trust, FRN, Series
FNMA, FRN, Series 2017-C03 ‘1B1’ 10% 2018-KF48 ‘B, 144A 7.112%
25/10/2029 usb 1,370,000 1,369,312 0.01  25/06/2028 usb 631,756 515,274 0.00
FNMA, FRN, Series 2017-C05 ‘1Bl’ FREMF Mortgage Trust, FRN, Series
8.75% 25/01/2030 usb 8,500,000 8,076,893 0.04  2018-KF50 ‘B, 144A 6.962%
FNMA, FRN, Series 2017-C07 ‘1B’ 25/07/2028 usb 379,690 308,511 0.00
9.15% 25/05/2030 usb 1,000,000 976,626 0.01  FREMF Mortgage Trust, FRN, Series
FNMA, FRN, Series 2018-C01 ‘1B1’ 8.7% 2018-KF53 ‘B’ 7.112% 25/10/2025 usb 404,715 355,437 0.00
25/07/2030 usb 9,060,912 8,747,535 0.05  FREMF Mortgage Trust, PO ‘B’, 144A
FNMA, FRN ‘1B1’ 8.888% 25/10/2030 usb 4,989,000 4,853,098 0.03 0% 25/04/2032 usb 10,000,000 4,011,968 0.02
FNMA, FRN, Series 2018-C06 ‘1B1’ FREMF Mortgage Trust, FRN, Series
8.9% 25/03/2031 usb 13,861,000 13,313,181 0.07  2017-K69 ‘C, 144A 3.727% 25/10/2049 usb 1,415,000 1,176,150 0.01
FNMA, FRN ‘IM2C’ 7.55% 25/05/2030 usb 9,075,000 8,349,528 0.05  FREMF Mortgage Trust, FRN, Series
FNMA, FRN, Series 2017-C02 ‘2B1’ 2017-K727 ‘C’, 144A 3.744%
10.65% 25/09/2029 usb 7,870,000 7,981,660 0.04  25/07/2024 usb 913,000 807,071 0.00
FNMA, FRN, Series 2018-C06 ‘2B1’ FREMF Mortgage Trust, FRN, Series
9.25% 25/03/2031 usb 2,145,000 2,108,417 0.01 2018-K730 ‘C’, 144A 3.795%
FNMA, FRN, Series 2018-C04 2M2’ 25/02/2050 usb 3,200,000 2,796,973 0.02
7.7% 25/12/2030 usD 6,213,119 5,812,820 0.03  FREMF Mortgage Trust, FRN ‘C’, 144A
FNMA, FRN ‘228’ 9.6% 25/01/2029 usp 671,605 644,053 0.00 &gfﬂi"/ﬁﬂzi 08/ 2225 e usb 4,031,280 3,463,146 0.02
i 37 ‘AC” ortgage Trust,
5”9%%%5%2)2552795 TS usb 16,076,943 1,443,972 001 10.193% 25/10/2028 usb 2,731,693 2,244,616 0.01
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FREMF Mortgage Trust, PO ‘D’, 144A GNMA, 10, FRN, Series 2019-67 0.842%
0% 25/12/2049 usb 27,970,752 24,317,332 0.13  16/02/2060 usb 6,814,773 315,211 0.00
FREMF Mortgage Trust, 10 ‘X2A", 144A GNMA, 10, FRN, Series 2020-14 0.593%
0.1% 25/12/2049 usb 188,747,860 1,452 0.00 16/02/2062 Usb 31,243,871 1,286,412 0.01
FREMF Mortgage Trust, 10 ‘X2B’, 144A GNMA, 10, FRN, Series 2020-23 0.658%
0.1% 25/12/2049 usb 72,723,891 7,572 0.00 16/04/2062 usb 23,276,627 1,045,690 0.01
Fremont Home Loan Trust, FRN, Series GNMA, 10, FRN, Series 2020-38 0.819%
2004-C ‘M1’ 6.113% 25/08/2034 usb 735,198 625,682 0.00 16/04/2062 usb 18,965,866 950,225 0.01
Fremont Home Loan Trust, FRN, Series GNMA, 10, FRN, Series 2020-54 0.919%
2004-D ‘M1’ 6.02% 25/11/2034 usb 1,296,720 1,030,152 0.01 16/04/2062 usb 36,542,106 1,986,502 0.01
Fremont Home Loan Trust, FRN, Series GNMA, 10, FRN, Series 2020-72 1.035%
2004-B ‘M2’ 5.78% 25/05/2034 usb 59,594 51,525 0.00 16/05/2062 usb 13,224,022 793,952 0.00
Fremont Home Loan Trust, FRN, Series GNMA, 10, FRN, Series 2021-10 0.986%
2004-D ‘M2’ 6.05% 25/11/2034 usb 200,593 171,529 0.00 16/05/2063 usb 12,049,863 773,255 0.00
Fremont Home Loan Trust, FRN, Series GNMA, 10, FRN 0.986% 16/06/2061 uso 12,568,398 806,715 0.00
2005-A ‘M3’ 5.873% 25/01/2035 usb 1,830,943 1,621,231 0.01  GNMA, 10, FRN 0.76% 16/07/2064 usb 12,125,355 732,704 0.00
Frontier Communications Holdings GNMA, 10, FRN 0.695% 16/07/2064 usob 14,896,865 927,274 0.01
LLC, 144A 5.875% 15/10/2027 usb 944,000 792,694 0.00  GNMA, 10, FRN 0.772% 16/06/2064 usb 31,892,492 1,712,482 0.01
Frontier Communications Holdings GNMA, 10, FRN, Series 2017-11 ‘AS’
LLC, 144A 5% 01/05/2028 usb 21,465,000 17,001,872 0.09 0_943(’% 20/01/2047 usp 4,041,341 395,913 0.00
Frontier Communications Holdings GNMA, 10, FRN, Series 2017-55 ‘AS’
LLC, 144A 6.75% 01/05/2029 usb 6,051,000 4,285,353 0.02 0.993% 20/04/2047 Usb 2,740,098 262,914 0.00
Frontier Communications Holdings GNMA, 10, FRN, Series 2017-80 ‘AS’
LLC, 144A 6% 15/01/2030 usb 3,084,000 2,076,999 0.0l 1,054% 20/05/2047 usp 6,560,173 673,718 0.00
Frontier Communications Holdings GNMA, 10, FRN, Series 2018-126 ‘CS’
LLC, 144A 8.75% 15/05/2030 usb 6,281,000 5,647,055 0.03  1.043% 20/09/2048 USD 6,993,005 548,721 0.00
Frontier Communications Holdings LLC GNMA, 10, FRN, Series 2018-6 ‘CS’
5.875% 01/11/2029 usb 3,457,796 2,314,728 0.01 ' 1.043% 20/01/2048 USD 4,453,227 428,320 0.00
Frontier Florida LLC 6.86% GNMA, 10, FRN, Series 2019-41 ‘CS’
01/02/2028 usb 581,000 468,785 0.00  0.904% 20/03/2049 usp 7,602,607 588,948 0.00
Gannett Holdings LLC, 144A 6% GNMA, 10, FRN, Series 2018-115 ‘DS’
01/11/2026 usb 3,284,000 2,536,330 0.01  1.043% 20/08/2048 usb 11,207,993 1,003,041 0.01
Gap, Inc. (The), 144A 3.625% GNMA, 10, FRN, Series 2019-69 ‘DS’
01/10/2029 usb 6,390,000 4,131,230 0.02 0.943% 20/06/2049 UsD 4,579,028 394,925 0.00
Gartner, Inc., 144A 4.5% 01/07/2028 usb 7,440,000 6,360,134 0.04  GNMA, 10, FRN, Series 2015-149 ‘GS’
Gartner, Inc., 144A 3.625% 15/06/2029 usb 2,780,000 2,234,947 0.01  1.104% 20/10/2045 usb 8,304,320 891,881 0.01
Gartner, Inc., 144A 3.75% 01/10/2030 usb 2,689,000 2,137,511 0.01  GNMA, 10, FRN, Series 2018-64 ‘GS’
Gates Global LLC, 144A 6.25% 1.043% 20/05/2048 usb 7,035,813 631,748 0.00
15/01/2026 usb 190,000 170,728 0.00  GNMA, 10, FRN, Series 2014-25 ‘HS’
GCI LLC, 144A 4.75% 15/10/2028 usb 19,153,000 14,974,769 0.08  0.954% 20/02/2044 usb 4,445,833 398,551 0.00
General Electric Co., FRN 8.882% GNMA, 10, FRN, Series 2020-91 ‘IU’
Perpetual usb 4,229,000 3,887,146 0.02 0.989% 16/05/2062 usb 17,418,840 991,639 0.01
GEO Group, Inc. (The) 10.5% GNMA, 10, FRN, Series 2019-23 ‘]S’
30/06/2028 usb 5,420,000 4,980,233 0.03  0.904% 20/02/2049 usb 6,031,907 445,083 0.00
G-Il Apparel Group Ltd., 144A 7.875% GNMA, 10, FRN, Series 2017-155 ‘KS’
15/08/2025 usb 1,693,000 1,503,804 0.01  1.054% 20/10/2047 usb 2,440,384 193,601 0.00
Gilead Sciences, Inc. 1.65% 01/10/2030 usb 715,000 533,327 0.00  GNMA, 10, FRN, Series 2017-120 ‘QS’
Glatfelter Corp., 144A 4.75% 1.043% 20/08/2047 usp 5,014,953 433,225 0.00
15/11/2029 usb 5,414,000 3,247,466 0.02  GNMA, 10, FRN, Series 2017-141 ‘QS’
Glencore Funding LLC, 144A 2.5% 1.054% 20/09/2047 usb 9,667,365 686,957 0.00
01/09/2030 usb 255,000 190,691 0.00  GNMA, 10, FRN, Series 2017-149 ‘QS’
Glencore Funding LLC, 144A 2.625% 1.043% 20/10/2047 usp 4,730,846 446,201 0.00
23/09/2031 usb 96,000 70,623 0.00  GNMA, 10, FRN, Series 2018-146 ‘S’
Global Infrastructure Solutions, Inc., 1.004% 20/10/2048 uso 4,559,419 406,998 0.00
144A 5.625% 01/06/2029 usb 7,168,000 5,341,611 0.03  GNMA, 10, FRN, Series 2016-111 ‘SA’
Global Infrastructure Solutions, Inc., 0.943% 20/08/2046 USD 4,068,463 372,046 0.00
144A 7.5% 15/04/2032 usb 5,275,000 4,112,930 0.02  GNMA, 10, FRN, Series 2018-11 ‘SA’
Global Medical Response, Inc., 144A 1.043% 20/01/2048 usp 4,961,053 399,576 0.00
6.5% 01/10/2025 usb 4,990,000 2,517,791 0.01  GNMA, 10, FRN, Series 2018-168 ‘SA’
Global Net Lease, Inc., REIT, 144A 0.943% 20/12/2048 usb 5,812,096 525,913 0.00
3.75% 15/12/2027 usb 1,300,000 869,275 0.01  GNMA, 10, FRN, Series 2019-30 ‘SA’
GLP Capital LP, REIT 5.25% 0.893% 20/03/2049 usb 9,318,327 855,449 0.01
01/06/2025 usb 1,339,000 1,201,580 0.01  GNMA, IO, FRN, Series 2015-124 ‘SB’
GMACM Mortgage Loan Trust, FRN, 1.104% 20/09/2045 usp 7,490,981 748,805 0.00
Series 2005-AR6 ‘2A1" 3.35% GNMA, 10, FRN, Series 2017-134 ‘SB’
19/11/2035 usb 2,206,275 1,749,788 0.01  1.043% 20/09/2047 usb 4,922,520 415,131 0.00
GMACM Mortgage Loan Trust, FRN, GNMA, 10, FRN, Series 2018-63 ‘SB’
Series 2004-AR2 ‘3A” 3.95% 1.043% 20/04/2048 usb 2,227,185 212,907 0.00
19/08/2034 usb 387,932 320,272 0.00  GNMA, 10, FRN, Series 2019-16 ‘SB’
GNMA, 10, FRN, Series 2012-89 0.135% 0.893% 20/02/2049 usb 8,062,647 651,406 0.00
16/12/2053 usb 8,747,899 5,422 0.00  GNMA, 10, FRN, Series 2017-56 ‘SC’
GNMA, 10, FRN, Series 2013-72 0.57% 0.993% 20/04/2047 usb 6,012,676 634,493 0.00
16/11/2047 usb 6,127,700 83,209 0.00  GNMA, 10, FRN, Series 2017-75 ‘SD’
GNMA, 10, FRN, Series 2013-80 0.73% 1.043% 20/05/2047 usb 2,174,107 193,431 0.00
16/03/2052 usb 3,012,819 42,430 0.00  GNMA, 10, FRN, Series 2018-147 ‘SD’
GNMA, 10, FRN, Series 2014-110 0.993% 20/10/2048 usb 13,698,636 1,183,960 0.01
0.181% 16/01/2057 usb 757,473 5,696 0.00  GNMA, 10, FRN, Series 2017-93 ‘SE’
GNMA, 10, FRN, Series 2014-186 1.043% 20/06/2047 usb 4,382,590 426,598 0.00
0.373% 16/08/2054 usb 5,565,636 49,868 0.00  GNMA, 10, FRN, Series 2018-65 ‘SE’
GNMA, 10, FRN, Series 2015-59 0.867% 1.043% 20/05/2048 usb 7,706,328 718,317 0.00
16/06/2056 usb 2,588,244 73,472 0.00  GNMA, 10, FRN, Series 2018-92 ‘SH’
GNMA, 10, FRN, Series 2017-148 1.043% 20/07/2048 usb 4,696,551 421,860 0.00
0.551% 16/07/2059 usb 2,124,129 62,455 0.00  GNMA, 10, FRN, Series 2017-107 ‘SL’
GNMA, 10, FRN, Series 2017-54 0.684% 1.043% 20/07/2047 usb 13,245,642 1,309,600 0.01
16/12/2058 usb 2,542,383 83,051 0.00  GNMA, 10, FRN, Series 2020-76 ‘SL’
GNMA, 10, FRN, Series 2017-81 0.663% 0.993% 20/05/2050 usb 11,131,446 1,003,207 0.01
16/12/2058 usb 2,699,305 84,634 0.00  GNMA, 10, FRN, Series 2019-70 ‘SM’
GNMA, 10, FRN, Series 2019-135 0.75% 0.943% 20/06/2049 usb 4,522,256 285,497 0.00
16/02/2060 usb 5,513,030 229,307 0.00  GNMA, 10, FRN, Series 2019-38 ‘SN’
GNMA, 10, FRN, Series 2019-32 0.598% 0.893% 20/03/2049 usb 12,861,347 1,299,099 0.01
16/05/2061 usb 11,861,112 488,782 0.00
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GNMA, 10, FRN, Series 2018-1 ‘ST’ GSR Mortgage Loan Trust, FRN, Series
1.043% 20/01/2048 usb 11,245,194 1,105,928 0.01  2005-AR4 ‘3A5’ 4.241% 25/07/2035 usb 936,993 617,954 0.00
Go Daddy Operating Co. LLC, 144A GSR Mortgage Loan Trust, FRN, Series
3.5% 01/03/2029 usb 2,150,000 1,688,005 0.01  2005-AR3 ‘6A1" 3.909% 25/05/2035 usb 47,812 36,844 0.00
Goldman Sachs Group, Inc. (The), FRN GSR Mortgage Loan Trust, FRN, Series
0.657% 10/09/2024 usb 10,040,000 9,091,111 0.05 2005-AR7 ‘6Al’ 3.66% 25/11/2035 uso 464,481 379,685 0.00
Goldman Sachs Group, Inc. (The), FRN Gulfport Energy Corp., 144A 8%
0.925% 21/10/2024 usb 8,410,000 7,570,150 0.04 17/05/2026 usb 8,939,004 8,235,876 0.05
Goldman Sachs Group, Inc. (The), FRN Gulfport Energy Corp. 6% 15/10/2024§ usb 9,920,000 17,078 0.00
1.542% 10/09/2027 usb 5,060,000 4,068,667 0.02  Gulfport Energy Corp. 8% 17/05/2026 usp 2,916,415 2,687,014 0.02
Goldman Sachs Group, Inc. (The), FRN Gulfport Energy Operating Corp.
1.948% 21/10/2027 usb 105,000 85,261 0.00  6.375% 15/05/2025§ usb 3,358,000 5,781 0.00
Goldman Sachs Group, Inc. (The), FRN Gulfport Energy Operating Corp.
2.64% 24/02/2028 usb 140,000 115,831 0.00  6.375% 15/01/2026§ usb 11,755,000 20,238 0.00
Goldman Sachs Group, Inc. (The), FRN GYP Holdings Ill Corp., 144A 4.625%
3.615% 15/03/2028 usb 8,550,000 7,338,839 0.04  01/05/2029 usb 716,000 576,665 0.00
Goldman Sachs Group, Inc. (The), FRN Hanesbrands, Inc., 144A 4.875%
2.65% 21/10/2032 usb 85,000 63,109 0.00  15/05/2026 usb 5,406,000 4,614,813 0.03
Goldman Sachs Group, Inc. (The), FRN Hanesbrands, Inc., 144A 9%
3.65% Perpetual usb 8,724,000 6,216,976 0.03  15/02/2031 usb 2,869,000 2,649,648 0.02
Goldman Sachs Group, Inc. (The), FRN HarborView Mortgage Loan Trust, FRN,
3.8% Perpetual usb 8,892,000 6,491,085 0.04  Series 2006-14 ‘1AIA’ 5.492%
Goldman Sachs Group, Inc. (The), FRN 25/01/2047 usb 6,720,778 5,981,948 0.03
4.4% Perpetual usb 1,487,000 1,136,021 0.01  HarborView Mortgage Loan Trust, FRN,
Goldman Sachs Group, Inc. (The), FRN Series 2005-11 ‘2A1A’ 5.467%
4.95% Perpetual usb 2,110,000 1,804,732 0.01 19/08/2045 usb 161,029 135,329 0.00
Goldman Sachs Group, Inc. (The), FRN HarborView Mortgage Loan Trust, FRN
5.3% Perpetual usb 5,969,000 5,227,189 0.03  ‘2A1A’ 3.924% 19/05/2036 usb 7,902,161 4,361,727 0.02
Goodyear Tire & Rubber Co. (The) 5% Herc Holdings, Inc., 144A 5.5%
31/05/2026 usb 2,664,000 2,379,366 0.01 15/07/2027 usb 19,378,000 17,031,650 0.09
Goodyear Tire & Rubber Co. (The) 5% Hertz Corp. (The), 144A 4.625%
15/07/2029 usb 8,204,000 6,758,619 0.04 01/12/2026 usb 9,910,000 8,135,751 0.05
Goodyear Tire & Rubber Co. (The) Hertz Corp. (The), 144A 5% 01/12/2029 usb 15,044,000 11,405,883 0.06
5.25% 30/04/2031 usb 3,979,000 3,203,444 0.02  Hertz Corp. (The) 6.25% 15/10/2022§ usb 2,690,000 86,218 0.00
Goodyear Tire & Rubber Co. (The) Hertz Corp. (The) 5.5% 15/10/2024§ usb 25,677,000 940,549 0.01
5.25% 15/07/2031 usb 7,794,000 6,176,138 0.03  Hertz Corp. (The) 7.125% 01/08/2026§ usb 12,215,000 894,872 0.01
GrafTech Finance, Inc., 144A 4.625% Hertz Corp. (The), Reg. S, 144A 6%
15/12/2028 uso 491,000 364,561 0.00  15/01/20288 usb 10,825,000 892,170 0.01
Graham Packaging Co., Inc., 144A Hess Midstream Operations LP, 144A
7.125% 15/08/2028 usb 1,512,000 1,185,722 0.01  5,625% 15/02/2026 UsD 8,440,000 7,615,322 0.04
Gray Escrow I, Inc., 144A 5.375% Hess Midstream Operations LP, 144A
15/11/2031 usb 5,151,000 3,111,202 0.02  4.259% 15/02/2030 usp 5,607,000 4,472,211 0.02
Gray Television, Inc., 144A 7% Hilcorp Energy | LP, 144A 6.25%
15/05/2027 usb 18,430,000 14,375,231 0.08  01/11/2028 usp 2,230,000 1,925,352 0.01
Gray Television, Inc., 144A 4.75% Hilcorp Energy | LP, 144A 5.75%
15/10/2030 Usb 6,302,000 3,775,301 0.02  01/02/2029 USD 2,925,000 2,425,992 0.01
Great Lakes Dredge & Dock Corp., Hilcorp Energy | LP, 144A 6%
1444 5.25% 01/06/2029 usp 634,000 484,728 0.00  15/04/2030 usp 3,076,000 2,565,912 0.01
Griffon Corp. 5.75% 01/03/2028 usb 11,600,000 9,946,874 0.06  Hilcorp Energy | LP, 144A 6.25%
GS Mortgage Securities Trust, FRN, 15/04/2032 usp 2,562,000 2,093,638 0.01
Series 2012-GCJ9 ‘D', 144A 4.613% Hilton Domestic Operating Co., Inc.,
10/11/2045 B usb 6,520,978 5,509,092 0.03 1444 5.75% 01/05/2028 UsD 3,458,000 3,121,484 0.02
GS Mortgage Securities Trust, FRN, Hilton Domestic Operating Co., Inc.,
Series 2015-GC28 ‘D', 144A 4.309% 144A 3.75% 01/05/2029 usb 3,523,000 2,864,557 0.02
10/02/2048 usb 2,500,000 1,913,707 0.0l hilton Domestic Operating Co., Inc.,
GS Mortgage Securities Trust, Series 144A 4% 01/05/2031 usb 2,118,000 1,686,648 0.01
2015-GC30 ‘D’ 3.384% 10/05/2050 Usb 1,250,000 903,023 0.0l ilton Domestic Operating Co., InC.
GS Mortgage Securities Trust, Series 4.875% 15/01/2030 UsD 3,324,000 2,837,316 0.02
2015-GC34 ‘D’ 2.979% 10/10/2048 Usb 2,290,243 1,446,588 0.0l |iLF Financing SARL LLC, 144A 4.875%
A . ) b N
10/03/2050 USD 5156000 2756104 002 (5o e RS s s2000 3171245 0.02
GS Mortgqgg Securities Trust, Series Holly Energy Partners LP, 144A 5%
58/1856/3858 AR 2.243% 967,564 . o 02/ 2008 usb 3,185,000 2,693,062 0.02
65 Morignee Securiies Trust, Series usb 1,750,000 ' 001 Hologic, Inc., 144A 4.625% 01/02/2028  USD 1,746,000 1,508,223 0.01
2013-GCI2 'E', 144A 3.25% 10/06/2046 usp 5,569 4,901 0.00 Hologic, In_c‘, 144A 3.25% 15/02/2_029 usb 14,726,000 11,814,605 0.07
GSAMP Trust, FRN, Series 2007-SEAIL Home Equity Loan Trust, FRN, Series
A 1444 5.450 25/12/2036 Uso 1364.124 1.182.396 0.0l zH(()](r)]ZéFEzEulitj/?A\ﬁtgiiwioz;{04/zo37 usD 7,786,724 6,885,513 0.04
GSAMP Trust, FRN, Series 2006-FM1 .
Dot & 2100 55 /O, Asset-Backed Trust, FRN, Series
oo fstZSF/SS/ 0N Usb 2,259,573 1,300,831 001 5004-C M2’ 4.1% 25/03/2035 usD 191,008 157,517 0.00
“A2D’ 5.39% 25/06/2036 UsD 3,912,606 1,910,506 0.01 Home Equity Mortgage Loan
GSAMP Trust, FRN, Series 2003-HEL Q(SJ%EA}:E%ACAK;d4T1r055t2'5%§7ZS§?5ES D 332,699 269,515 0.00
‘M1’ 5.987% 20/06/2033 usb 381,253 348,547 0.00 H 17 u ’ ! .
ughes Satellite Systems Corp. 5.25%
GSMSCZPaSSEEF%ﬁ,h Truet, PR 01/08/2026 Usb 3,269,000 2,809,379 0.02
35/10/2036 ' % UsD 1,077,988 202,139 0.00 Hughes satellite Systems Corp. 6.625%
. e ’ : 01/08/2026 usb 7,616,000 6,544,285 0.04
GSR Mortg‘ageyLoaQ Trust, series Huntington Bancshares, Inc., FRN
2004-15F '1A2' 5.5% 25/12/2034 UsD 83124 57.594 000 g 149 perpetual UsD 8,816,000 6,904,295 0.04
gggsMggt%igSe5"322/25%75/%% 325,525 Huntington National Bank (The), FRN
- 2% ) usb 367,074 " 000 5 69906 18/11/2025 USD 2,965,000 2,632,062 0.01
GR Mortgage Loan Trust, series Hyundai Capital America, 144A 1.65%
2006-1F 2A16’ 6% 25/02/2036 usb 280,073 132,215 0.00 17\//09/2026D ! . uso 95.000 76.672 0.00
GSR Mortgage Loan Trust, Series Hyundai Capital America, 144A 2.1% Y ' .
2005-1F '2A3' 6% 25/02/2035 usp 72,387 48,300 000 1 306/2008. ' ' usp 115,000 88,121 0.00
GSR Mortgage Loan Trust, Series Icahn Enterprises LP 6.25% ’ ’ :
2006-1F ‘2A9" 6% 25/02/2036 usp 495,899 234,101 0.00 lca N ENLETprises L 6.25%
. 5/05/2026 usb 3,545,000 2,958,853 0.02
GSR Mortgage Loan Trust, Series Icahn Enterorises LP 5.25%
2006-9F 3A1" 6.25% 25/10/2036 usb 386,588 317,972 0.00 15/05/2027[) : uso 1143.000 898.722 0.01
GSR Mortgage Loan Trust, Series e ’ ’
2007-1F 3A13" 6% 25/01/2037 usb 110,205 64,186 0.00
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iHeartCommunications, Inc., 144A J.P. Morgan Mortgage Trust, FRN,
5.25% 15/08/2027 usb 12,679,000 8,895,415 0.05  Series 2005-A6 ‘1A2" 4.106%
iHeartCommunications, Inc. 6.375% 25/09/2035 usb 146,793 125,776 0.00
01/05/2026 usb 27,588,078 21,194,126 0.12  J.P. Morgan Mortgage Trust, Series
iHeartCommunications, Inc. 8.375% 2005-S2 ‘2A15" 6% 25/09/2035 uso 2,466,250 1,696,550 0.01
01/05/2027 usb 10,002,573 6,104,519 0.03  J.P. Morgan Mortgage Trust, FRN,
ILFC E-Capital Trust I, FRN, 144A Series 2007-S1 ‘2A17' 5.48%
7.064% 21/12/2065 usb 15,204,000 9,411,651 0.05 25/03/2037 usb 3,663,670 1,008,485 0.01
ILFC E-Capital Trust II, FRN, 144A J.P. Morgan Mortgage Trust, FRN,
7.314% 21/12/2065 usb 8,077,000 5,191,598 0.03 Series 2006-A7 ‘2A4" 3.866%
Imola Merger Corp., 144A 4.75% 25/01/2037 usp 347,594 257,906 0.00
15/05/2029 Usb 26,265,000 20,948,153 0.2  J.P. Morgan Mortgage Trust, FRN,
Impac CMB Trust, FRN, Series 2004-5 series 2006-A5 "3A5" 3.936%
‘1AL 5.87% 25/10/2034 uso 60,213 53,089 0.00 25/08/2036 uso 975,626 735,166 0.00
Impac CMB Trust, FRN, Series 2005-1 Js‘gﬁgﬂsozr%%g "/ﬂgﬁﬁ%%ggg; FRN,
AT 0 - . ]
I%A[:I)a?gl\jlg]TziJ/SOt%ZR?\ls,BSeries 2004-7 usp 226,858 191,632 0.00 25/11/2035 usb 1,031,034 798,383 0.00
‘1A2’ 6.07% 25/11/2034 usb 298,967 269,348 0.00 :P-Morgan Mortgage Trustd FRN,
Impac CMB Trust, FRN, Series 2005-1 Series SO0TAL'SAL 4.048% 60 844
1A2' 5.77% 25/04/2035 USD 248384 209,029 000 /07 usb 78,031 : 0.00
Impac CMB Trust, FRN, Series 2005-2 JAPA‘Mozrgan_hﬁoitgsgye4TrL;st(;/FRN,
1A2’ 5.758% 25/04/2035 usb 218,067 188,668 0.00 S8ries 2005-A3°6A6" 4.375%
Impac CMB Trust, FRN, Series 2004-5 25/06/2035 usp 71,085 64,554 0.00
aro y ' dexter & Co., Inc., 144A 7.125%
1M2’ 6.02% 25/10/2034 usp 124,329 108,382 0.00 8PN +Inc.
Impac CMB Trust, FRN, Series 2004-10 15/04/2026 usb 5,156,000 4,597,126 0.03
N /203 - %
2A’ 5.79% 25/03/2035 usp 767,098 627,956 0.00 JELD-WEN, Inc., 144A 6.25%
Impac Secured Assets CMN Owner 15/05/2025 usD 3,250,000 3,009,866 0.02
- PPN - %
Trust, Series 2003-2 ‘A4’ 3.75% JELD-WEN, Inc., 144A 4.625%
25/08/2033 usp 274,317 171,816 0.00 19/12/2025 Usb 677,000 6,027,894 0.03
Impac Secured Assets Trust, FRN, JELD-WEN, Inc., 144A 4.875%
Series 2007-3 “ALB’ 5.39% 25/09/2037 USD 1503297 1,143,428 001 131272027 Usb 6576000 5326440 0.03
Impac Secured Assets Trust FRN, Sacurtiea THock FRN. Seses 2015-C31
) T 0 L FRN,
ISerles 2007-3 ‘A1C’ 5.51% 25/09/2037 usb 2,519,039 1,887,911 0.01 ‘B’ 4.622% 15/08/2048 UsD 980,000 738,386 0.00
ndyMac INDX Mortgage Loan Trust, IPMBB C ol Mort
FRN ‘2A1" 3.352% 25/05/2036 usp 1,859,936 1,483,749 0.01 8 Lommercial Mortgage
IndyMac INDX Mortgage Loan Trust, f‘gfgf}%iy“sr‘ FRNC 4.371% UsD  3.000.000 2,388,616 0.01
FRN, Series 2005-AR14 ‘2A1A’ 5.75% JPMBB Commercial Mortgage ’ ’ ’ ! :
ffé%ﬁﬁ%x Vortgage Loan Trust usb 246,147 183,494 0.00 Securities Trust, FRN, Series 2015-C30
SENO‘EEZ%%SBZOO&AW SAT 3.514% oo JCP’\/lll‘éZBZZ;)mlr?]/e(zi/jlo’\;lSrtgage usb 3,000,000 2,353,898 0.01
InéyMgc INDX Mortgage Loan Trust wep 152 ’ 000 securities Trust, FRN °C’ 4.636%
FRN, Series 2007-AR2L ‘6AT’ 3.367% 15/12/2048 ) usb 6,370,000 5,114,714 0.03
25/09/2037 usp 8,373,129 5,605,984 0.03 JSPMBB Commercial Mpr’tgage .
Ingevity Corp., 144A 3.875% 17e/cggl/g%itgu5t' PRI 7025 Usb 5,000,000 4,075,912 0.02
01/11/2028 usb 1,926,000 1,514,132 0.01 ) bt B -
JPMBB Commercial Mortgage
Ingles Markets, Inc., 1444 4% Securities Trust, FRN, Series 2013-C17
15/06/2031 usb 108,000 83,045 0.00 <y 0 1

o , D', 144A 4.883% 15/01/2047 usb 1,415,000 1,122,709 0.01
Installed Building Products, Inc., 144A JPMBB Commercial Mortgage
5.75% 01/02/2028 usp 987,000 851,287 0.01  secyrities Trust, FRN ‘D', 144A 3.871%

Intel COI’D‘ 2% 12/08/2031 uso 90,000 67,068 0.00 15/01/2048 usb 1,500,000 1,039,287 0.01
IQVIA, Inc., 144A 5% 15/10/2026 usb 15,354,000 13,552,994 0.07  JpPMBB Commercial Mortgage

IQVIA, Inc., 144A 5% 15/05/2027 usb 6,543,000 5,768,354 0.03  Securities Trust, FRN, Series 2015-C33

IQVIA, Inc., 144A 6.5% 15/05/2030 usb 2,501,000 2,315,174 0.01 ‘D2, 144A 4.136% 15/12/2048 usb 2,997,000 2,014,959 0.01
Iron Mountain, Inc., REIT, 144A 4.875% JPMBB Commercial Mortgage

15/09/2027 usb 9,253,000 7,950,715 0.04  Securities Trust, FRN, Series 2016-C1

Iron Mountain, Inc., REIT, 144A 5.25% ‘D2', 144A 4.202% 17/03/2049 uso 1,464,500 1,023,439 0.01
15/03/2028 usb 4,361,000 3,739,326 0.02  JPMBB Commercial Mortgage

Iron Mountain, Inc., REIT, 144A 5% Securities Trust, Series 2013-C15 ‘E’,

15/07/2028 usb 6,718,000 5,686,034 0.03 144A3.5% 15/11/2045 usb 2,000,000 1,647,008 0.01
Iron Mountain, Inc., REIT, 144A 4.5% JPMCC Commercial Mortgage

15/02/2031 uso 4,775,000 3,748,779 0.02  Securities Trust, FRN, Series 2017-JP5

ITC Holdings Corp., 144A 2.95% ‘D’, 144A 4.505% 15/03/2050 usb 5,000,000 3,094,767 0.02
14/05/2030 usp 205,000 161,124 0.00 JPMDB Commercial Mortgage

J.P. Morgan Alternative Loan Trust, Securities Trust, FRN ‘D’, 144A 3.067%

FRN, Series 2006-A2 ‘1AL’ 5.33% 15/12/2049 usb 2,500,000 1,327,340 0.01
25/05/2036 usp 2,286,849 1,782,831 0.01 JPMorgan Chase & Co. 5.5%

J.P. Morgan Alternative Loan Trust, 25/08/2042 usb 1,949 1,591 0.00
Series 2006-53 ‘A4’ 6.81% 25/08/2036 usb 4,970,780 4,233,707 0.02  Kaiser Aluminum Corp., 144A 4.5%

J.P. Morgan Alternative Loan Trust ‘A5’ 01/06/2031 UsD 4,220,000 3,080,764 0.02
6.88% 25/05/2036 usb 2,350,126 1,817,699 0.01 KBR,Inc., 144A 4.75% 30/09/2028 usb 697,000 581,510 0.00
J.P. Morgan Chase Commercial Kennedy-Wilson, Inc. 4.75%

Mortgage Securities Trust, FRN, Series 01/03/2029 usp 3,305,000 2,370,630 0.01
2016-JP3 ‘D', 144A 3.398% Kennedy-Wilson, Inc. 4.75%

15/08/2049 usb 5,500,000 3,362,187 0.02  01/02/2030 usb 1,150,000 792,761 0.00
J.P. Morgan Chase Commercial Kennedy-Wilson, Inc. 5% 01/03/2031 usob 6,972,000 4,784,024 0.03
Mortgage Securities Trust, FRN, Series Keurig Dr Pepper, Inc. 3.2%

2013-C16 ‘E', 144A 3.744% 15/12/2046 usD 6,000,000 4,983,318 0.03  01/05/2030 usp 355,000 290,342 0.00
J.P. Morgan Chase Commercial ) KeyBank NA, FRN 5.391% 14/06/2024 usob 9,540,000 8,492,604 0.05
Mortgage Securities Trust, FRN, Series KFC Holding Co., 144A 4.75%

2015-JP1 ‘E’, 144A 4.225% 15/01/2049 usb 3,320,000 2,084,585 0.01  01/06/2027 usp 370,000 325,625 0.00
égﬁg"sozr%%j‘“f\%ﬁf:ﬁ%ﬁg;& FRN, Kinetik Holdings LP, 144A 5.875%

; 423% 15/06/2030 UsD 4,676,000 4,072,282 0.02
25/12/2034 usD 52,721 43,680 0.00 1A Corp. 4.65% 15/07/2032 usp 30,000 2725 0.0
J.P. Morgan Mortgage Trust, FRN, Knife River Corp., 144A 7.75%

Series 2005-A8 ‘1AL’ 3.909% 01/05/2031 usb 3,337,000 3,097,862 0.02
25/11/2035 usb 17,597 13,228 0.00 ” T ’
1.P. Morgan Mortgage Trust, FRN § Kontoor Brands, Inc., 144A 4.125%
S.er.ies 2006-A4 ‘TAL 3.982% ’ 15/11/2029 usb 1,092,000 833,300 0.01
25/06/2036 usD 1.660.169 1,087,606 0.01 Korn Ferry, 144A 4.625% 15/12/2027 usp 1,093,000 941,211 0.01
T ’ Kraft Heinz Foods Co. 3.75%
01/04/2030 usb 205,000 173,945 0.00
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LABL, Inc., 144A 6.75% 15/07/2026 usb 16,464,000 14,805,178 0.08  Mastr Asset-Backed Securities Trust,
LABL, Inc., 144A 10.5% 15/07/2027 usb 5,015,000 4,420,066 0.02  FRN, Series 2005-NC1 ‘M4’ 6.278%
Lamb Weston Holdings, Inc., 144A 25/12/2034 usb 490,211 439,209 0.00
4.875% 15/05/2028 usb 3,318,000 2,904,042 0.02 Matador Resources Co. 5.875%
Lamb Weston Holdings, Inc., 144A 15/09/2026 usb 2,769,000 2,461,193 0.01
4.125% 31/01/2030 usb 16,266,000 13,317,640 0.07 Mattel, Inc., 144A 3.375% 01/04/2026 usb 2,803,000 2,360,496 0.01
Lamb Weston Holdings, Inc., 144A Mattel, Inc., 144A 5.875% 15/12/2027 usp 2,577,000 2,316,649 0.01
4.375% 31/01/2032 usb 1,076,000 880,044 0.01  Mattel, Inc., 144A 3.75% 01/04/2029 usb 2,855,000 2,298,775 0.01
LB-UBS Commercial Mortgage Trust, Mauser Packaging Solutions Holding
FRN, Series 2006-C6 ‘A)’ 5.452% Co., 144A 7.875% 15/08/2026 usb 33,955,000 30,824,579 0.17
15/09/2039 usb 4,014,572 1,408,041 0.01  Mauser Packaging Solutions Holding
Lehman Mortgage Trust, Series 2006-3 Co., 144A 9.25% 15/04/2027 usb 5,825,000 4,934,724 0.03
‘1A2" 6% 25/07/2036 usb 1,757,343 816,122 0.00  McAfee Corp., 144A 7.375%
Lehman Mortgage Trust, Series 2007-7 15/02/2030 usb 5,156,000 4,094,027 0.02
‘5A7" 6.5% 25/08/2037 usb 7,810,525 3,675,495 0.02  McGraw-Hill Education, Inc., 144A
Lehman XS Trust, FRN, Series 2005-7N 5.75% 01/08/2028 usb 8,465,000 6,655,574 0.04
‘1ALA’ 3.998% 25/12/2035 usb 562,941 460,040 0.00  ME Funding LLC, Series 2019-1 ‘A2’,
Lehman XS Trust, FRN ‘1A1A’ 5.538% 144A 6.448% 30/07/2049 usb 863,675 771,916 0.00
25/02/2037 usb 2,678,699 2,182,170 0.01  Medline Borrower LP, 144A 3.875%
Lehman XS Trust, FRN, Series 2005-5N 01/04/2029 usb 26,996,000 21,410,593 0.12
‘3A1A" 4.124% 25/11/2035 uso 573,509 515,066 0.00  Medline Borrower LP, 144A 5.25%
Lehman XS Trust, FRN, Series 01/10/2029 usb 10,944,000 8,706,116 0.05
2006-16N ‘A4A’ 5.518% 25/11/2046 usb 3,907,635 3,113,032 0.02  Meritage Homes Corp., 144A 3.875%
Level 3 Financing, Inc., 144A 4.625% 15/04/2029 uso 3,336,000 2,698,976 0.02
15/09/2027 usp 6,808,000 4,344,286 0.02  Merrill Lynch Alternative Note Asset
Level 3 Financing, Inc., 144A 3.625% Trust, FRN, Series 2007-0AR3 ‘Al’
15/01/2029 usb 3,123,000 1,701,849 0.01  5.34% 25/07/2047 usb 4,093,123 3,381,410 0.02
LGI Homes, Inc., 144A 4% 15/07/2029 usop 1,483,000 1,129,576 0.01  Merrill Lynch Mortgage Investors Trust,
Liberty Interactive LLC 8.25% FRN, Series 2005-1 2A2" 3.499%
01/02/2030 usb 5,280,000 1,698,700 0.01 25/04/2035 usb 159,035 129,470 0.00
Lithia Motors, Inc., 144A 4.375% Merrill Lynch Mortgage Investors Trust,
15/01/2031 usb 3,642,000 2,881,235 0.02  Series 2006-AF2 ‘AF2’ 6.25%
Live Nation Entertainment, Inc., 144A 25/10/2036 usb 36,335 14,042 0.00
4.875% 01/11/2024 usp 7,704,000 6,943,641 0.04 ysl\rlrwg Lyncg%%rt§g$f ll’\?l\l/‘ezt?lr;;rust,
Live Nation Entertainment, Inc., 144A ) SErIes - -113%
5.625% 15/03/2026 usp 8,892,000 7,920,611 0.04 25/07/2034 usb 98,661 88,144 0.00
Live Nation Entertainment, Inc., 144A ';"Ff'\"‘”g Lvﬂcg%cgtggg?&q,vg%%gj Trust,
6.5% 15/05/2027 Usb 24,273,000 22,325,581 0.12 » S€rles - -95%
Eli\;%‘;lalté(;TOE/gtOlegammem’ nc.,14an 18,211,517 i/IE’(E/tCI)_?f/eZ(?:snal Trust IV, 144A 7.875% veo #0702 107 000
Lfve I\Tation Entertainment, Inc., 144A Hen 230000 o o0 15/1?/2067 e usp 6,302,000 6,055,223 0.03
3.75% 15/01/2028 uso 3,018,000 2,470,192 0.01 Metlife Securitization Trusg, FRN,
Long Beach Mortgage Loan Trust, FRN, series 2017-1A°A’, 144A 3% 1751105
Series 2003-4 ‘M1’ 6.17% 25/08/2033 usD 241,828 220,089 0.00 25/04/2055 usb 2,082,069 7511 0.01
Long Beach Mortgage Loan Trust, FRN, MetLife, Inc., FRN 3.85% Perpetual usb 22,570,000 19,148,950 0.11
Series 2004-3 ‘M2’ 6.05% 25/07/2034 usb 686,388 602,683 0.00 MetLife, Inc., FRN 5.875% Perpetual usb 7,289,000 6,172,204 0.03
isiana-Pacifi 9 Midcontinent Communications, 144A
lfé%g?;gzgacmc corp., 144A 3.625% usD 900,000 722,328 0.00 5:375% 15/08/2027 usb 5,610,000 4,820,053 0.03
LPL Holdings, Inc., 144A 4.625% Mileage Plus Holdings LLC, 144A 6.5%
15/11/2027 usD 2,393,000 2,040,606 0.01 20/06/2027 usb 7,824,000 7,180,460 0.04
Lumen Technologies, Inc., 144A 5.125% Mill City Mortgage Loan Trust, FRN,
15/12/2026 usbp 39,255,000 24,947,415 014 Series2018-2 °Al’, 144A 3.5%
Lumen Technologies, Inc., 144A 4% 25./05/2058 . usp 818,146 729,643 0.00
15/02/2027 o USD 10,690,000 7,341,005 0.04 Minerals Technologies, Inc., 1444 5%
Lu/me{] Technologies, Inc., 144A 4.5% o o ﬁ)/lllcs);/l-zlolzdg I LLC. 1444 5504 usb 860,000 717,411 0.00
1,676,037 X oldco , 5%
IL?J/rT?é{lz'l(')éZCthologies, Inc., 144A usb 3,835,000 676,03 0.01 ﬁ)ﬂl/r(])Z/ZOiO.b | Gaming Authorit usb 2,492,000 1,882,156 0.01
5.375% 15/06/2029 UsD 8,726,000 4,054,845 0.02  Monegan ‘riba’ haming Authority,
M/I Homes, Inc. 4.95% 01/02/2028 USD 3603000 3078998 002 L44A8%01/02/2026 Usp 5251000 4608810 003
Macy's Retail Holdings LLC, 144A Molina Healthcare, Inc., 144A 4.375%
5.875% 01/04/2029 usb 2,512,000 2,094,105 0.01 15/96/2028 usb 4,893,000 4,118,215 0.02
Macy’s Retail Holdings LLC, 144A Molina Healthcare, Inc., 144A 3.875%
5.875% 15/03/2030 usp 203,000 164,720 0.00 15/11/2030 usb 7,963,000 6,217,742 0.03
Madison 1AQ LLC, 144A 4.125% Molina Healthcare, Inc., 144A 3.875%
30/06/2028 USD  13,805000 11,143,857 0.06 % gé’é o ermationl Inc. Lok usD 50,000 38,372 0.00
Madison IAQ LLC, 144A 5.875% » e 1070
361061202 USD 9,791,000 7,235,281 0.04 04/02/2031 usb 245000 176,018 0.00
Magnolia Oil & Gas Operating LLC, Moog, Inc., 144A 4.25% 15/12/2027 uso 5,113,000 4,325,790 0.02
1447 6% 01/08/2026 usp 900,000 798,221 0.00 Morgan Stanley, FRN 5.552%
Markel Group, Inc., FRN 6% Perpetual UsD 2,650,000 2,344,776 001 25/01/2024 . Usb 7,997,000 7,320,238 0.04
Marriott Ownership Resorts, Inc., 144A g/lz%glz}%s%nlev, FRN 0.791% S 85.000 5 044.959 0.03
4.5% 15/06/2029 uso 1,337,000 1,047,960 001 e Stanley, FRN 3.62% Uso 5685, 044, :
8 ; N ) X
15jo1iz008 P e e AT 6000 194783 o000 OB Usb  11216,000 10066393 0.06
o organ Stanley, 72%
mssTTeRchllqc" 1444 4.5% 15/08/2028 usb 11,879,000 10,022,409 0.06  55/07/2025 usD 8,345,000 7,366,280 0.04
ernative Loan Trust, Series lev. FRN 1.164%
2005-3 ‘1AL’ 5.5% 25/04/2035 usb 55,344 46,154 0.00 Morgan stanley, A65%
MASTR Alternative Loan Trust, Series 21/10/2025 usb 5,850,000 5,010,389 0.03
P ’ Morgan Stanley, FRN 2.63%
2005-6 ‘1A2’ 5.5% 25/12/2035 usp 192,640 125,970 0.00 o v,
g . 8/02/2026 usb 8,450,000 7,333,222 0.04
MASTR Alternative Loan Trust, Series M Stanlev. FRN L512%
2004-12 3A1' 6% 25/12/2034 usb 545,036 480,066 0.00 organ staniey, . o
MASTR Alternative Loan Trust, Series 20/07/2027 usD 350,000 283,640 0.00
e , Morgan Stanley, FRN 4.21%
2005-5 ‘3A1 5.75% 25/08/2035 usD 53,124 26,308 0.00 g v,
Mastr Asset-Backed Securities Trust 20/04/2028 usb 120,000 105,235 0.00
; ‘o ! Morgan Stanley, FRN 2.511%
FRN, Series 2004-0PT2 ‘M2’ 5.8%
25/09/2034 USD 249,512 222493 0.00 iﬂ%/rlgoa/ oy, RN 5.9485% usp 150,000 10447 0.0
s s . o
e e gyt 19/01/2038 USD 10360000 9353402 005
25/12/2032 usD 1,249,164 1,068,765 0.01 Morgan Stanley, FRN 5.875% Perpetual usb 6,983,000 6,034,483 0.03
Morgan Stanley ABS Capital I, Inc.
Trust, FRN, Series 2003-HE3 ‘M1’
5.83% 25/10/2033 usb 56,975 51,416 0.00
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Morgan Stanley ABS Capital I, Inc. Morgan Stanley Mortgage Loan Trust,
Trust, FRN, Series 2003-NC10 ‘M1’ Series 2006-2 ‘1A’ 5.25% 25/02/2021 usb 338,907 270,441 0.00
5.83% 25/10/2033 usb 462,671 418,122 0.00  Morgan Stanley Mortgage Loan Trust,
Morgan Stanley ABS Capital I, Inc. FRN, Series 2007-5AX ‘2A2’ 5.3%
Trust, FRN, Series 2004-NC3 ‘M1’ 25/02/2037 usb 2,775,988 595,966 0.00
5.68% 25/03/2034 usb 1,218,232 1,076,980 0.01  MortgagelT Mortgage Loan Trust, FRN,
Morgan Stanley ABS Capital I, Inc. Series 2006-1 ‘1A2’ 5.538%
Trust, FRN, Series 2004-NC5 ‘M1’ 25/04/2036 usb 3,359,530 2,229,759 0.01
5.75% 25/05/2034 usb 1,256,111 1,079,953 0.01  Moss Creek Resources Holdings, Inc.,
Morgan Stanley ABS Capital I, Inc. 144A7.5% 15/01/2026 usb 3,912,000 3,293,479 0.02
Trust, FRN, Series 2004-WMC2 ‘M1’ Moss Creek Resources Holdings, Inc.,
5.76% 25/07/2034 . usb 234,432 214,054 0.00  144A10.5% 15/05/2027 usb 1,152,000 1,011,704 0.01
Morgan Stanley ABS Capital I, Inc. Mueller Water Products, Inc., 144A 4%
Trust, FRN, Series 2004-HE6 ‘M2’ 15/06/2029 usb 4,037,000 3,281,736 0.02
5.75% 25/08/2034 ) usb 640,196 545,414 0.00  Nabors Industries, Inc. 5.75%
Morgan Stanle\( ABS Capital IZ Ing. 01/02/2025 usb 3,930,000 3,470,582 0.02
Trust, FRN, Series 2004-HE7 ‘M2 National CineMedia LLC, 144A 5.875%
5.78% 25/08/2034 ) uso 85,521 72,698 0.00  15/04/2028%§ usp 2,550,000 720,994 0.00
Morgan Stanley ABS Capital I, Inc. Nationstar Mortgage Holdings, Inc.,
Trust, FRN, Series 2004-HES 'M2 144A 6% 15/01/2027 usb 2,571,000 2,174,743 0.01
5.83% 25/09/2034 . usb 197,141 175,238 0.00  Natjonstar Mortgage Holdings, Inc.,
Morgan Stanley ABS Capital |, Inc. 144A 5.5% 15/08/2028 usb 9,165,000 7,293,278 0.04
Trust, FRN, Series 2004-WMC2 ‘M2’ Nationstar Mortgage Holdings, Inc o
Trust, FRN, Series 2004-WMC3 ‘M2 yfﬁlsgsga&az/Mfsr/tlgﬁ%%;O‘dmgs' e USD 8,240,000 6,231,575 0.03
3.58% 25/01/2035 usD 1,950,003 1,545,110 0.01 2297 240, 23l .
Morgan Stanley ABS Capital I, Inc e Navient Corp. 5% 15/03/2027 usob 2,900,000 2,372,696 0.01
Trust, FRN, Series 2005-HE1 ‘M2’ NCR Corp., 144A 5;]75% 01/09/2027 usb 14,052,000 12,856,789 0.07
5.62% 25/12/2034 uso 322276 266,059 000 NCRCorp., 144A 5% 01/10/2028 usb 7,290,000 5,966,039 0.03
Morgan Stanley ABS Capital I, Inc. NCR Corp., 144A 5.125% 15/04/2029 usb 8,395,000 6,810,768 0.04
Trust, FRN, Series 2004-HE6 ‘M3’ 5.8% NCR Corp., 144A 6.125% 01/09/2029 usb 11,215,000 10,290,404 0.06
25/08/2034 usb 278,081 242,745 0.00  NESCO Holdings I, Inc., 144A 5.5%
Morgan Stanley ABS Capital I, Inc. 15/04/2029 usob 7,446,000 6,111,107 0.03
Trust, FRN, Series 2004-HE7 ‘M3’ Netflix, Inc. 4.875% 15/04/2028 usb 185,000 167,466 0.00
5.83% 25/08/2034 ) usb 160 136 0.00  New Albertsons LP 7.75% 15/06/2026 usb 4,930,000 4,647,270 0.03
Morgan Stanley ABS Capital I, Inc. New Albertsons LP 6.625%
Trust, FRN, Series 2004-HE8 ‘M3’ 5.9% 01/06/2028 usb 1,005,000 883,162 0.01
25/09/2034 ) usp 737,124 653,122 0.00  New Albertsons LP 7.45% 01/08/2029 UsD 1,469,000 1,363,251 0.01
Mr%gagRsliagfxeéi%gi?mg'{&”;- New Albertsons LP 8% 01/05/2031 usp 7,787,000 7,461,187 0.04
5.89% 25/09/2034 usb 71,442 65,523 0.00 TN <o booas o oan Trust
Morgan Stanley ABS Capital I, Inc. 25/65/2034 ' usp 2,236,884 1,987,873 0.01
Trust, FRN, Series 2005-NC1 "M3' New Century Home Equity Loan Trust, o '
2.66% 25/01/2035 usb 72317 61,591 0.00  FRN, Series 2004-4 ‘ML 5.66%
Morgan Stanley Bank NA 4.754% 25/02/2035 ' UsbD 2,236,667 1,871,107 0.01
21/04/2026 . usb 2,080,000 1,874,832 0.0l New Century Home Equity Loan Trust,
Morgan Stanley Bank of America FRN. Series 2004-2 ‘M2’ 5.77%
Merrill Lynch Trust, FRN, Series 25/08/2034 usD 25263 22.876 0.00
2014-C16 ‘C’ 4.734% 15/06/2047 uso 2,675,000 2,154,264 0.0l New Century Home Equity Loan Trust,
Morgan Stanley Bank of America FRN, Series 2004-3 ‘M2’ 5.8%
Merrill Lynch Trust, FRN, Series 25/11/2034 uso 212.095 190,108 0.00
2014-C17 °C' 4.4819% 15/08/2047 usb 2,000,000 1,722,756 0.0l New Century Home Equity Loan Trust,
Morgan Stanley Bank of America FRN, Series 2004-4 ‘M2’ 5.68%
Merrill Lynch Trust, FRN ‘C’ 4.523% 25/02/2035 uso 48.071 42,730 0.00
15/10/2048 ) usb 4,522,000 3,669,304 0.02 " New Residential Mortgage Loan Trust,
morginLStar%IeTv Batm; F?hf‘ {\szelrlz% o FRN, Series 2018-2A ‘AT, 144A 4.5%
errill Lynch Trust, /3% 25/02/2058 usp 2,794,227 2,428,795 0.01
15/12/2049 ) usp 6,870,000 5,248,197 0.03  New Residential Mortgage Loan Trust,
MOFSﬁHLStaw?V B?”EROIE Asmeflﬁa FRN, Series 2018-1A ‘AIA", 144A 4%
errill Lynch Trust, , Series
2014-C14\1/ D 1448 5.058% 25/12/2Q57 i usb 2,303,365 1,987,377 0.01
15/02/2047" USD 3 850,000 3164.878 0.02 New Residential Mortgage Loan Trust,
Morgan Stanley Bank of America OOy T . FRN ‘AlC_‘, 144_1A 3% 25/05/2058 usb 8,926,011 7,357,755 0.04
fﬁ%ﬂ‘éﬁ% taDr{léj‘é’; 28956 15/04/2047 usb 580,000 469,542 0.00 1506 25/05/2058 USD 3,088,400 99,382 0.00
0
Merrill Lynch Trust, Series 2014-C19 mga‘é“ g;gggz :EE g.;g&l/m/zo% Usb 17,584,000 15090582 0.08
ey o ,Inc. 6.
D’, 144A 3.25% 15/12/2047 ) usb 7,000,000 5,020,909 0.03 15/09/2027 uso 1,515,000 1,327,851 0.01
Morgan Stanley Bank of America
Merrill Lynch Trust ‘D', 144A 3.071% Newe!) Brands. Inc. ©.625% 198,458
15/02/2048 USD 5,000,000 3,689,084 0.02 lhl5gwe|128ran b Inc. 587500 usb 1,515,000 1,328,45 0.01
Morgan Stanley Bank of America P o
Merrill Lynch Trust, FRN, Series 01/04/2036 o usb 9,581,000 7,335,686 0.04
2015-C23 ‘D', 144A 4.139% 15/07/2050 usb 2,000,000 1,513,428 0.01  News Corp., 1444 3.875% 15/05/2029 usb 12,774,000 10,215,223 0.06
Morgan Stanley Bank of America News COrp.a;44A 5.125% 15/02/2032 usb 4,335,000 3,628,379 0.02
Merrill Lynch Trust, Series 2015-C24 Nexstar Media, Inc., 144A 5.625%
‘D', 144A 3.257% 15/05/2048 usbD 5,000,000 3,544,194 0.02 15/07/2027 usb 37,014,000 31,559,997 0.17
Morgan Stanley Bank of America Nexstar Media, Inc., 144A 4.75%
Merrill Lynch Trust, Series 2015-C26 01/11/2028 usb 10,059,000 8,000,667 0.04
‘D’, 144A 3.06% 15/10/2048 usop 1,000,000 572,523 0.00  NextEra Energy Capital Holdings, Inc.
Morgan Stanley Bank of America 6.051% 01/03/2025 usop 3,700,000 3,400,947 0.02
Merrill Lynch Trust, Series 2012-C5 ‘G, NextEra Energy Capital Holdings, Inc.,
144A 4.5% 15/08/2045 usb 2,000,000 1,570,695 0.01  FRN 5.65% 01/05/2079 usb 10,816,000 9,211,036 0.05
Morgan Stanley Capital | Trust, FRN, NextEra Energy Capital Holdings, Inc.,
Series 2018-MP ‘D", 144A 4.276% FRN 3.8% 15/03/2082 usb 4,590,000 3,549,969 0.02
11/07/2040 usb 1,160,000 756,853 0.00  NextEra Energy Operating Partners LP,
Morgan Stanley Capital I Trust ‘E’, 144A 4.25% 15/07/2024 usb 3,770,000 3,387,131 0.02
144A 3% 15/10/2051 usb 5,200,000 2,575,852 0.01  NextEra Energy Operating Partners LP,
Morgan Stanley Mortgage Loan Trust, 144A 4.25% 15/09/2024 usp 137,000 120,284 0.00
FRN, Series 2004-9 ‘1A’ 5.337% NextEra Energy Operating Partners LP,
35/11/2053;1 o ort ) st usb 103,864 95,468 0.00  144A 4.5% 15/09/2027 usb 2,196,000 1,870,019 0.01
organ Stanley Mortgage Loan Trust,
Series 2005-4 ‘1A’ 5% 25/08/2035 usb 5,256 4,561 0.00
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NGL Energy Operating LLC, 144A 7.5% People’s Choice Home Loan Securities
01/02/2026 usb 4,942,000 4,456,286 0.02  Trust, FRN, Series 2004-2 ‘M3’ 6.863%
NMG Holding Co., Inc., 144A 7.125% 25/10/2034 usb 1,050,705 850,777 0.01
01/04/2026 usb 19,935,000 17,015,360 0.09  Performance Food Group, Inc., 144A
NMI Holdings, Inc., 144A 7.375% 6.875% 01/05/2025 usb 875,000 802,277 0.00
01/06/2025 usb 1,093,000 1,011,872 0.01  Performance Food Group, Inc., 144A
Nomura Asset Acceptance Corp. 5.5% 15/10/2027 usb 10,306,000 9,106,016 0.05
Alternative Loan Trust, Series Performance Food Group, Inc., 144A
2005-WF1 ‘2A5’ 5.659% 25/03/2035 usb 474 422 0.00  4.25% 01/08/2029 usb 14,222,000 11,571,979 0.06
Northern Oil and Gas, Inc., 144A PetSmart, Inc., 144A 4.75%
8.125% 01/03/2028 usb 4,767,000 4,279,146 0.02 15/02/2028 usb 15,726,000 13,328,080 0.07
Novelis Corp., 144A 3.25% 15/11/2026 usb 5,286,000 4,376,890 0.02  PetSmart, Inc., 144A 7.75%
Novelis Corp., 144A 4.75% 30/01/2030 uso 8,255,000 6,710,747 0.04 15/02/2029 usb 8,445,000 7,690,128 0.04
Novelis Corp., 144A 3.875% PGT Innovations, Inc., 144A 4.375%
15/08/2031 usDb 2,645,000 1,994,541 0.01 01/10/2029 usb 4,242,000 3,644,205 0.02
NRG Energy, Inc., 144A 3.375% Physicians Realty LP, REIT 2.625%
15/02/2029 usp 7,260,000 5,442,675 0.03 01/11/2031 usb 30,000 21,350 0.00
NRG Energy, Inc., 144A 5.25% Pike Corp., 144A 5.5% 01/09/2028 uso 5,143,000 4,249,050 0.02
15/06/2029 usb 9,624,000 7,879,949 0.04  Planet Fitness Master Issuer LLC ‘A21’,
NRG Energy, Inc., 144A 3.625% 144A 3.251% 05/12/2051 usb 1,086,250 886,365 0.01
15/02/2031 usb 3,527,000 2,517,483 0.01  Playtika Holding Corp., 144A 4.25%
NRG Energy, Inc., 144A 3.875% 15/03/2029 usob 5,523,000 4,492,961 0.03
15/02/2032 usb 5,195,000 3,673,270 0.02  PM General Purchaser LLC, 144A 9.5%
NRG Energy, Inc., 144A 7% 15/03/2033 USD 4,414,000 4,062,570 0.02  01/10/2028 usb 5,141,000 4,612,060 0.03
NRZ Excess Spread-Collateralized PNC Financial Services Group, Inc.
Notes ‘A’, 144A 3.104% 25/07/2026 usp 966,580 788,938 0.00  (The), FRN 5.354% 02/12/2028 usb 1,475,000 1,335,064 0.01
NRZ Excess Spread-Collateralized PNC Financial Services Group, Inc.
Notes, Series 2021-FNT2 ‘A’, 144A (The), FRN 3.4% Perpetual usb 15,775,000 10,638,329 0.06
3.228% 25/05/2026 usb 4,094,830 3,379,596 0.02  PNC Financial Services Group, Inc.
ON Semiconductor Corp., 144A 3.875% (The), FRN 6.2% Perpetual usb 4,615,000 3,962,054 0.02
01/09/2028 usb 13,099,000 10,914,694 0.06  PNC Financial Services Group, Inc.
oncor Electric Delivery Co. LLC 4.55% (The), FRN 4.85% Perpetual usb 17,645,000 15,885,698 0.09
15/09/2032 usb 70,000 62,087 0.00  PNMAC FMSR Issuer Trust, FRN, Series
OneMain Finance Corp. 6.875% 2018-GT1‘A’, 144A 9% 25/02/2025 uso 5,930,000 5,429,490 0.03
15/03/2025 usb 2,265,000 2,051,338 0.01  PNMAC FMSR Issuer Trust, FRN, Series
OneMain Finance Corp. 7.125% 2018-GT2 ‘A", 144A 7.8% 25/08/2025 usb 1,050,000 950,834 0.01
15/03/2026 usb 15,881,000 14,265,905 0.08  PNMAC FMSR Issuer Trust, FRN ‘A’,
Open Text Holdings, Inc., 144A 4.125% 144A 9.317% 25/05/2027 usp 1,500,000 1,379,635 0.01
01/12/2031 usb 1,971,000 1,472,763 0.01  PNMAC FMSR ISSUER TRUST, FRN,
Opteum Mortgage Acceptance Corp. Series 2018-FT1 ‘A, 144A 8.8%
Trust, FRN, Series 2006-1 1AC1’ 5.45% 25/04/2025 usb 3,171,000 2,883,851 0.02
25/04/2036 usb 1,325,445 1,082,270 0.01  Post Holdings, Inc., 144A 5.75%
Option Care Health, Inc., 144A 4.375% 01/03/2027 usob 2,160,000 1,933,423 0.01
31/10/2029 usb 245,000 196,604 0.00  Post Holdings, Inc., 144A 5.625%
Opﬂon One MOrtgage Acceptance 15/01/2028 usb 10,921,000 9,599,949 0.05
Corp., FRN, Series 2003-5 ‘A2’ 5.47% Post Holdings, Inc., 144A 5.5%
25/08/2033 usb 157,305 137,415 0.00  15/12/2029 usb 14,625,000 12,356,581 0.07
Option One Mortgage Acceptance Post Holdings, Inc., 144A 4.625%
Corp., FRN, Series 2003-5 ‘M1’ 5.8% 15/04/2030 usb 5,310,000 4,251,621 0.02
25/08/2033 usb 375,540 368,450 0.00  PRA Group, Inc., 144A 7.375%
Option One Mortgage Acceptance 01/09/2025 usb 770,000 660,601 0.00
Corp., FRN, Series 2003-5 ‘M2’ 6.7% PRA Group, Inc., 144A 5% 01/10/2029 usb 803,000 552,704 0.00
25/08/2033 usp 3732 5,065 0.00  presidio Holdings, Inc., 144A 4.875%
Option One Mortgage Loan Trust, FRN, 01/02/2027 Usb 5,058,000 4,351,627 0.02
Series 2004-3 ‘M2’ 5.72% 25/11/2034 usb 352,875 315,835 0.00  prestige Brands, Inc., 144A 5.125%
O'Reilly Automotive, Inc. 4.7% 15/01/2028 usb 1,985,000 1,728,272 0.01
15/06/2032 usp 40,000 35,132 0.00  Pprestige Brands, Inc., 144A 3.75%
Organon & Co., 144A 4.125% 01/04/2031 Usb 3,686,000 2,780,539 0.02
30/04/2028 usb 16,569,000 13,484,744 0.07  prime Security Services Borrower LLC,
Organon & Co., 144A 5.125% 144A 5.75% 15/04/2026 UsD 20,959,000 18,791,912 0.10
30/04/2031 usb 10,400,000 7,869,655 0.04  prime Security Services Borrower LLC,
Outfront Media Capital LLC, 144A 5% 144A 3.375% 31/08/2027 usob 9,089,000 7,336,340 0.04
15/08/2027 UsSD 3,653,000 3,014,364 0.02  PROG Holdings, Inc., 144A 6%
Outfront Media Capital LLC, 144A 15/11/2029 usD 3,757,000 3,028,651 0.02
4.25% 15/01/2029 usb 1,655,000 1,275,229 0.01 Progress]ve Corp. (The), FRN 8.091%
Owens & Minor, Inc., 144A 4.5% Perpetual uso 17,452,000 15,697,865 0.09
31/03/2029 usb 7,330,000 5,578,848 0.03  Pprudential Financial, Inc., FRN 5.125%
Owens & Minor, Inc., 144A 6.625% 01/03/2052 usb 3,395,000 2,806,502 0.02
01/04/2030 usb 9,086,000 7,498,201 0.04  prudential Financial, Inc., FRN 6%
Owens-Brockway Glass Container, Inc., 01/09/2052 usp 6,335,000 5,526,525 0.03
144A 6.625% 13/05/2027 Usb 5,299,000 4,818,020 0.03  prudential Financial, Inc., FRN 6.75%
Pactiv Evergreen Group Issuer, Inc., 01/03/2053 usop 10,214,000 9,434,574 0.05
144A 4% 15/10/2027_ usop 10,617,000 8,597,171 0.05  PTC, Inc., 144A 3.625% 15/02/2025 usb 1,771,000 1,569,471 0.01
Papa John’s International, Inc., 144A public Service Co. of Oklahoma 2.2%
3.875% 15/09/2029 usop 970,000 742,641 0.00  15/08/2031 usp 240,000 177,557 0.00
Par Pharmaceutical, Inc., 144A 7.5% QUALCOMM, Inc. 5.4% 20/05/2033 usp 90,000 86,472 0.00
01/04/20275 UsD 15,641,000 10,690,595 0.06  Rain CIl Carbon LLC, 144A 7.25%
Paramount Global 4.2% 19/05/2032 usb 205,000 156,493 0.00  01/04/2025 usp 2,128,000 1,882,734 0.01
Paramount Global, FRN 6.25% RALI Series 2003-Q520 Trust, Series
28/02/2057 UsD 20,296,000 14,231,919 0.08  2003-0520 5% 25/11/2042 usb 743 445 0.00
Paramount Global, FRN 6.375% RALI Trust, FRN, Series 2007-QH7 ‘1A1’
30/03/2_062 ) usb 9,659,000 7,379,950 0.04 5,650 25/08/2037 usp 2,201,924 1,841,414 0.01
Park-Ohio Industries, Inc. 6.625% RALI Trust, Series 2006-Q53 ‘1A10’ 6%
15/04/2027 usb 442,000 355,705 0.00  25/03/2036 usp 850,303 656,217 0.00
Patrick Industries, Inc., 144A 7.5% RALI Trust, FRN, Series 2006-Q04 ‘A1’
15/10/2027 usb 4,205,000 3,700,393 0.02 5349% 25/04/2046 usp 1,453,721 1,178,746 0.01
Patrick Industries, Inc., 144A 4.75% RALI Trust, FRN, Series 2005-Q01 ‘Al’
01/05/2029 usb 774,000 609,607 0.00  5.4389% 25/08/2035 Usb 2,008,702 1,400,569 0.01
PDC Energy, Inc. 5.75% 15/05/2026 usb 726,000 664,569 0.00  RALI Trust, Series 2006-QS16 ‘A10’ 6%
PennyMac Financial Services, Inc., 25/11/2036 usb 4,229,199 3,098,588 0.02
144A 5.75% 15/09/2031 usb 1,794,000 1,337,973 0.01
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RALI Trust, FRN, Series 2006-QS10 Rocket Mortgage LLC, 144A 4%
‘A13’ 5.55% 25/08/2036 usb 1,338,801 902,127 0.01 15/10/2033 usb 1,005,000 718,731 0.00
RALI Trust, Series 2006-QS14 ‘A13’ Rockies Express Pipeline LLC, 144A
6.5% 25/11/2036 usb 2,978,543 2,229,922 0.01  4.8% 15/05/2030 usb 2,385,000 1,912,780 0.01
RALI Trust, Series 2006-QS4 ‘A2’ 6% RP Escrow Issuer LLC, 144A 5.25%
25/04/2036 usb 207,081 152,451 0.00 15/12/2025 usb 4,230,000 2,854,408 0.02
RALI Trust, FRN, Series 2007-QS5 ‘A2’ S&P Global, Inc. 2.9% 01/03/2032 usb 175,000 138,400 0.00
5.67% 25/03/2037 usb 1,270,803 843,443 0.01  Sabre GLBL, Inc., 144A 9.25%
RALI Trust, FRN ‘A22" 4.607% 15/04/2025 usb 390,000 332,512 0.00
25/07/2035 usop 2,082,115 1,734,584 0.01  Sabre GLBL, Inc., 144A 7.375%
RALI Trust, Series 2007-QS6 ‘A29’ 6% 01/09/2025 usb 4,115,000 3,348,883 0.02
25/04/2037 usb 2,031,106 1,484,087 0.01  Santander Bank Auto Credit-Linked
RALI Trust, Series 2005-QS17 ‘A3 6% Notes ‘B’, 144A 6.451% 15/12/2032 usop 403,526 368,652 0.00
25/12/2035 usp 100,368 82,598 0.00  Santander Bank Auto Credit-Linked
RALI Trust, Series 2006-QS17 ‘A5’ 6% Notes ‘C’, 144A 6.986% 15/12/2032 usb 362,212 331,694 0.00
25/12/2036 usb 1,497,712 1,099,346 0.01  Santander Bank Auto Credit-Linked
RALI Trust ‘A5 6.25% 25/02/2037 usb 4,014,911 3,001,025 0.02  Notes ‘D", 144A 8.197% 15/12/2032 usb 334,350 308,360 0.00
RALI Trust, Series 2006-QS1 ‘A7’ 5.75% Santander Bank Auto Credit-Linked
25/01/2036 usb 2,423,581 1,729,441 0.01  Notes ‘E’, 144A 11.366% 15/12/2032 usb 187,351 171,283 0.00
RALI Trust, Series 2007-QS8 ‘A7’ 6% Saxon Asset Securities Trust, FRN,
25/06/2037 usb 2,212,244 1,574,771 0.01  Series 2003-3 ‘M1’ 3.616% 25/12/2033 usb 1,355,835 1,193,476 0.01
RALI Trust, Series 2007-QS8 ‘A8’ 6% Saxon Asset Securities Trust, FRN,
25/06/2037 usb 2,874,764 2,049,102 0.01  Series 2004-2 ‘MV2’ 3.831%
RAMP Trust, FRN, Series 2002-RS2 25/08/2035 usb 93,765 86,227 0.00
‘Al 4.912% 25/03/2032 uso 92,561 77,684 0.00  SBA Communications Corp., REIT
Range Resources Corp., 144A 4.75% 3.875% 15/02/2027 usb 2,150,000 1,811,200 0.01
15/02/2030 usb 2,533,000 2,079,010 0.01  SBA Communications Corp., REIT
Range Resources Corp. 8.25% 3.125% 01/02/2029 usp 3,018,000 2,344,447 0.01
15/01/2029 usp 7,962,000 7,553,754 0.04  Scotts Miracle-Gro Co. (The) 4.5%
Rayonier AM Products, Inc., 144A 15/10/2029 usp 6,116,000 4,795,151 0.03
7.625% 15/01/2026 usb 707,000 564,263 0.00  Scotts Miracle-Gro Co. (The) 4%
Realogy Group LLC, 144A 5.75% 01/04/2031 usb 9,692,000 6,999,940 0.04
15/01/2029 uso 1,200,000 822,585 0.00  Scotts Miracle-Gro Co. (The) 4.375%
Realogy Group LLC, 144A 5.25% 01/02/2032 usb 6,633,000 4,789,850 0.03
15/04/2030 usb 15,052,000 9,791,836 0.05  Scripps Escrow II, Inc., 144A 5.375%
Regal Rexnord Corp., 144A 6.05% 15/01/2031 usp 4,321,000 2,777,978 0.02
15/02/2026 usb 4,780,000 4,382,113 0.02  Scripps Escrow, Inc., 144A 5.875%
Regal Rexnord Corp., 144A 6.05% 15/07/2027 usb 6,295,000 4,677,229 0.03
15/04/2028 usob 9,735,000 8,820,097 0.05  Seasoned Credit Risk Transfer Trust,
Regal Rexnord Corp., 144A 6.3% 10, FRN, Series 2017-3 *Al0" 0%
15/02/2030 usp 4,127,000 3,763,457 0.02 25/07/2056 usb 187,134,076 107,276 0.00
Regal Rexnord Corp., 144A 6.4% SeaWorld Parks & Entertainment, Inc.,
15/04/2033 UsD 5,777,000 5263,528 0.03 144A5.25% 15/08/2029 usb 2,232,000 1,831,341 0.01
Regeneron Pharmaceuticals, Inc. 1.75% Securitized Asset-Backed Receivables
15/09/2030 usb 500,000 365,066 0.00  LLCTrust, FRN, Series 2005-0P1 ‘M2’
Renaissance Home Equity Loan Trust, 5.813% 25/01/2035 usb 823,407 703,282 0.00
FRN, Series 2003-1 ‘M1’ 6.15% Sempra Energy, FRN 4.125%
25/06/2033 usb 241,591 203,611 0.00 01/04/2052 usb 11,523,000 8,539,115 0.05
Renaissance Home Equity Loan Trust, Sempra Energy, FRN 4.875% Perpetual usb 15,295,000 13,096,611 0.07
FRN, Series 2003-4 ‘M1’ 6% Sensata Technologies, Inc., 144A
25/03/2034 usb 665,871 537,693 0.00 3.75% 15/02/2031 usb 1,996,000 1,562,768 0.01
Renaissance Home Equity Loan Trust, Sequoia Mortgage Trust, FRN, Series
Series 2003-4 ‘M2F’ 6.244% 2007-3 ‘1A1’ 5.548% 20/07/2036 usb 637,348 500,886 0.00
25/03/2034 uso 342,284 280,111 0.00  Shutterfly Finance LLC, 144A 8.5%
Residential Asset Securitization Trust, 01/10/2027 usb 25,722,000 14,662,953 0.08
Series 2007-A5 2A2" 6% 25/05/2037 usp 6,603,121 3,447,116 0.02  Shutterfly Finance LLC, 144A 9.75%
Residential Asset Securitization Trust, 01/10/2027 usb 3,411,333 3,096,175 0.02
Series 2006-A8 ‘3A1" 6% 25/08/2036 usb 2,567,895 1,178,546 0.01  Sinclair Television Group, Inc., 144A
Residential Asset Securitization Trust, 5.125% 15/02/2027 usp 5,465,000 4,211,027 0.02
Series 2005-A14 ‘Al’ 5.5% 25/12/2035 usp 41,769 19,609 0.00  Sinclair Television Group, Inc., 144A
Residential Asset Securitization Trust, 5.5% 01/03/2030 usb 5,938,000 3,145,318 0.02
Series 2005-A8CB ‘All’ 6% Sinclair Television Group, Inc., 144A
25/07/2035 usb 545,422 341,353 0.00  4.125% 01/12/2030 usb 3,415,000 2,072,812 0.01
RFMSI Trust, Series 2006-S10 ‘1A1" 6% Sirius XM Radio, Inc., 144A 3.125%
25/10/2036 usb 2,694,681 1,890,712 0.01  01/09/2026 usb 1,150,000 943,718 0.01
RFMSI Trust, Series 2004-59 2A1" Sirius XM Radio, Inc., 144A 5%
4.75% 25/12/2019 usb 166 153 0.00  01/08/2027 usb 22,468,000 18,950,514 0.10
RFMSI Trust, FRN, Series 2006-5A4 Sirius XM Radio, Inc., 144A 4%
2A1" 5.205% 25/11/2036 usb 831,275 636,519 0.00  15/07/2028 usb 43,819,000 34,370,199 0.19
RFMSI Trust, Series 2006-S6 ‘A14" 6% Sirius XM Radio, Inc., 144A 5.5%
25/07/2036 usb 1,211,050 932,467 0.01  01/07/2029 usb 16,398,000 13,495,935 0.07
RFMSI Trust, Series 2005-57 ‘A6’ 5.5% Sirius XM Radio, Inc., 144A 4.125%
25/11/2035 usb 86,432 63,391 0.00  01/07/2030 usb 100,000 74,732 0.00
RHP Hotel Properties LP, REIT, 144A Sirius XM Radio, Inc., 144A 3.875%
7.25% 15/07/2028 usb 2,856,000 2,641,251 0.01  01/09/2031 usb 2,449,000 1,726,384 0.01
RHP Hotel Properties LP, REIT, 144A Six Flags Entertainment Corp., 144A
4.5% 15/02/2029 usb 8,296,000 6,735,562 0.04  5.5% 15/04/2027 usb 2,900,000 2,512,630 0.01
RHP Hotel Properties LP, REIT 4.75% Six Flags Entertainment Corp., 144A
15/10/2027 usb 22,966,000 19,609,431 0.11  7.25% 15/05/2031 usb 4,165,000 3,722,966 0.02
Ritchie Bros Holdings, Inc., 144A 6.75% Six Flags Theme Parks, Inc., 144A 7%
15/03/2028 usb 2,831,000 2,614,272 0.01  01/07/2025 usb 1,534,000 1,413,113 0.01
Ritchie Bros Holdings, Inc., 144A 7.75% Sonic Automotive, Inc., 144A 4.625%
15/03/2031 usb 4,718,000 4,483,053 0.03  15/11/2029 usb 5,691,000 4,365,118 0.02
Rite Aid Corp., 144A 7.5% 01/07/2025 usb 7,910,000 4,621,220 0.03  Soundview Home Loan Trust, FRN,
Rite Aid Corp., 144A 8% 15/11/2026 usb 17,296,000 7,647,139 0.04  Series 2004-WMC1 ‘M2’ 5.68%
Rithm Capital Corp., REIT, 144A 6.25% 25/01/2035 usb 117,653 99,927 0.00
15/10/2025 usb 272,000 231,940 0.00  Southern California Edison Co., FRN
Rocket Mortgage LLC, 144A 2.875% 9.498% Perpetual usop 4,961,000 4,540,087 0.03
15/10/2026 uso 5,820,000 4,688,933 0.03  Spectrum Brands, Inc., 144A 5%
Rocket Mortgage LLC, 144A 3.625% 01/10/2029 usp 4,578,000 3,746,948 0.02
01/03/2029 usb 7,951,000 6,103,643 0.03  Spectrum Brands, Inc., 144A 5.5%
15/07/2030 usb 17,339,000 14,503,867 0.08
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Spectrum Brands, Inc., 144A 3.875% Tallgrass Energy Partners LP, 144A
15/03/2031 usb 5,631,000 4,195,877 0.02  5.5% 15/01/2028 usb 4,375,000 3,651,686 0.02
Spirit AeroSystems, Inc., 144A 7.5% Tallgrass Energy Partners LP, 144A 6%
15/04/2025 usb 9,006,000 8,151,525 0.05  31/12/2030 usb 4,451,000 3,575,660 0.02
Spirit AeroSystems, Inc., 144A 9.375% Tallgrass Energy Partners LP, 144A 6%
30/11/2029 usb 5,512,000 5,384,467 0.03  01/09/2031 usb 8,724,000 6,888,973 0.04
Sprint Capital Corp. 8.75% 15/03/2032 usop 22,339,000 24,642,924 0.14  Talos Production, Inc. 12% 15/01/2026 usb 1,605,000 1,539,462 0.01
Sprint LLC 7.625% 15/02/2025 usb 69,651,000 65,200,202 0.36  Targa Resources Partners LP 6.5%
Sprint LLC 7.625% 01/03/2026 usb 25,513,000 24,277,816 013 15/07/2027 usb 12,703,000 11,609,518 0.06
Sprint LLC 7.875% 15/09/2023 uUsb 21,963,000 20,166,476 0.11  Targa Resources Partners LP 5%
SRS Distribution, Inc., 144A 4.625% 15/01/2028 usD 3,710,000 3,232,171 0.02
01/07/2028 usb 16,314,000 13,353,922 0.07 Targa Resources Partners LP 6.875%
SS&C Technologies, Inc., 144A 5.5% 15/01/2029 usp 5,351,000 4,972,302 0.03
30/09/2027 UsD 24,121,000 21,146,492 0.12  Targa Resources Partners LP 4%
STACR Trust, FRN. Series 2018-HRP1 15/01/2032 usb 5,871,000 4,634,670 0.03
‘BI’, 144A 8.9% 25/04/2043 usp 966,932 893,085 0.01  Taylor Morrison Communities, Inc.,
STACR Trust, FRN ‘BI’, 144A 9.35% 144A 5.125% 01/08/2030 usb 4,501,000 3,808,931 0.02
25/02/2047 Usb 16,995,000 16,660,634 0.09  TEGNA, Inc., 144A 4.75% 15/03/2026 usb 1,900,000 1,663,127 0.01
STACR Trust, FRN, Series 2018-HRP2 TEGNA, Inc. 4.625% 15/03/2028 Usb 8,369,000 6,759,577 0.04
‘M3, 144A 7.55% 25/02/2047 usb 12,134,018 11,223,271 0.06  TEGNA, Inc. 5% 15/09/2029 usb 1,147,000 901,152 0.01
Stagwell Global LLC, 144A 5.625% Teleflex, Inc., 144A 4.25% 01/06/2028 usb 2,148,000 1,799,156 0.01
15/08/2029 usb 12,514,000 9,873,855 0.05  Tempur Sealy International, Inc., 144A
Standard Industries, Inc., 144A 5% 4% 15/04/2029 uso 18,813,000 14,829,073 0.08
15/02/2027 usb 4,763,000 4,149,736 0.02  Tempur Sealy International, Inc., 144A
Standard Industries, Inc., 144A 4.75% 3.875% 15/10/2031 usb 6,223,000 4,605,598 0.03
15/01/2028 usb 24,108,000 20,579,458 0.11  Tenet Healthcare Corp., 144A 6.75%
Standard Industries, Inc., 144A 3.375% 15/05/2031 usb 10,102,000 9,277,836 0.05
15/01/2031 usb 3,173,000 2,333,371 0.01  Tenet Healthcare Corp. 4.875%
Staples, Inc., 144A 7.5% 15/04/2026 usb 34,818,000 26,338,959 0.14  01/01/2026 Usb 54,346,000 48,457,068 0.27
Staples, Inc., 144A 10.75% 15/04/2027 usb 16,599,000 8,845,505 0.05  Tenet Healthcare Corp. 6.25%
State Street Corp., FRN 2.203% 01/02/2027 usb 16,315,000 14,795,902 0.08
07/02/2028 usb 445,000 367,464 0.00  Tenet Healthcare Corp. 5.125%
State Street Corp., FRN 5.625% 01/11/2027 usb 34,510,000 30,144,532 0.17
Perpetual usop 8,264,000 7,075,861 0.04  Tenet Healthcare Corp. 6.125%
Stericycle, Inc., 144A 3.875% 15/06/2030 usob 8,394,000 7,542,685 0.04
15/01/2029 usb 3,896,000 3,142,152 0.02  Terex Corp., 144A 5% 15/05/2029 usb 14,147,000 11,988,207 0.07
Structured Adjustable Rate Mortgage Thor Industries, Inc., 144A 4%
Loan Trust, FRN, Series 2005-1 ‘1A1" 15/10/2029 usb 5,697,000 4,441,938 0.02
4.229% 25/02/2035 usb 415,809 359,441 0.00  T-Mobhile USA, Inc. 2.625% 15/02/2029 usb 32,000 25,406 0.00
Structured Adjustable Rate Mortgage Topaz Solar Farms LLC, 144A 5.75%
Loan Trust, FRN, Series 2004-20 ‘3Al’ 30/09/2039 usb 2,332,022 2,074,186 0.01
3.842% 25/01/2035 usb 27,905 25,309 0.00 TopBuild Corp., 144A 3.625%
Structured Adjustable Rate Mortgage 15/03/2029 usop 3,029,000 2,417,798 0.01
Loan Trust, FRN, Series 2005-1 ‘5A1" TopBuild Corp., 144A 4.125%
4.449% 25/02/2035 usb 160,644 141,347 0.00  15/02/2032 usob 2,481,000 1,937,234 0.01
Structured Asset Mortgage Towd Point Mortgage Trust, FRN,
Investments Il Trust, FRN ‘1A1" 5.42% Series 2018-5 ‘AIA’, 144A 3.25%
25/08/2035 usp 1,552,946 1,271,144 0.01  25/07/2058 USD 2,448,534 2,144,887 0.01
Structured Asset Mortgage TriMas Corp., 144A 4.125% 15/04/2029 Usb 9,519,000 7,723,727 0.04
Investmen‘ts Il YTrust, FRN, Series TriNet Group, Inc., 144A 3.5%
2007-AR7 ‘1Al" 6% 25/05/2047 uso 9,539,125 7,159,851 0.04  01/03/2029 USD 5.492,000 4,365,132 0.02
fg\;:g‘ﬂ{gﬁt??f?m“ﬂfré%ilgesmes Trinity Industries, Inc., 144A 7.75%
2006-AR6 2A1' 5.34% 25/07/2046 USD 2452570 1,618,247 0.01 #5./ 07/2028 UsD 6803000 6278468 0.03
riton Water Holdings, Inc., 144A
Structured Asset Mortgage ) 6.25% 01/04/2029 usD 7,983,000 6,281,568 0.03
Investments Il Trust, FRN, Series Triumoh Groun. Inc.. 144A 9%
2005-AR5 ‘A3’ 5.396% 19/07/2035 usb 378,723 315,927 0.00 15/0372028 P, Inc., 0
o usb 3,565,000 3,327,637 0.02
Structured Asset Securities Corp., Truist Fi . o
: ey 0 ruist Financial Corp., FRN 5.1%
series 2002-ALL'A3" 3.45% Perpetual USD 14,909,000 11,708,128 0.06
25/02/2032 usb 658,526 310,278 0.00 pet . ’ ! e :
Structured Asset Securities Corp. Truist Financial Corp., FRN 5.125%
Mortgage Loan Trust, FRN, Series EEFDGTWH;] ogies. . 1444 7,50 usb 3,401,000 2,378,843 0.01
’BC3 ‘A3’ 9 er Technologies, Inc., .5%
p. .
Mortgage Loan Trust, FRN, Series Uber Technologles, Inc., 144A 4.5%
2007-WF2 ‘A3’ 6.05% 25/08/2037 uso 455,251 409,381 0.00 15/08/2029 usb 7,799,000 6,582,926 0.04
Structured Asset Securities Corp. UMBS 2% 01/08/2051 usb 2,263,435 1,687,729 0.01
Mortgage Loan Trust, FRN, Series UMBS 2% 01/11/2051 usb 50,002 37,212 0.00
2006-BC4 ‘A4’ 5.49% 25/12/2036 usb 858,081 758,367 0.00  UMBS 2.5% 01/02/2052 usb 18,380 14,240 0.00
Summer BC Bidco B LLC, 144A 5.5% UMBS 2.5% 01/03/2052 usb 58,307 45,130 0.00
31/10/2026 usb 4,335,000 3,345,115 0.02  UMBS 3% 01/03/2052 usb 18,286 14,729 0.00
Summit Materials LLC, 144A 5.25% UMBS 4.5% 01/08/2052 usb 94,196 82,774 0.00
15/01/2029 ) usb 2,165,000 1,856,071 0.01 MBS 4.5% 01/09/2052 uso 199,856 175,729 0.00
Summit Midstream Holdings LLC, 144A Unisys Corp., 144A 6.875% 01/11/2027 UsD 1,039,000 677,406 0.00
9% 15/10/2026 usb 4,312,000 3,815,823 0.02  nited Airlines, Inc., 144A 4.375%
sunCoke Energy, Inc., 144A 4.875% 15/04/2026 usb 9,808,000 8,530,512 0.05
30/06/2029 usb 158,000 121,634 0.00 " ypivision Communications, Inc., 144A
Sunoco LP 5.875% 15/03/2028 usb 1,059,000 933,558 0.01  6.625% 01/06/2027 usp 4,223,000 3,722,050 0.02
Sunoco LP 4.5% 15/05/2029 usp 5,837,000 4,730,797 0.03  Univision Communications, Inc., 144A
Sunoco LP 4.5% 30/04/2030 usb 8,825,000 7,054,993 0.04  4.5% 01/05/2029 usb 4,249,000 3,330,625 0.02
Synaptics, Inc., 144A 4% 15/06/2029 usb 5,040,000 3,896,921 0.02  Univision Communications, Inc., 144A
Syneos Health, Inc., 144A 3.625% 7.375% 30/06/2030 usb 8,528,000 7,431,594 0.04
15/01/2029 usb 6,908,000 6,191,833 0.03  Upbound Group, Inc., 144A 6.375%
Take-Two Interactive Software, Inc. 15/02/2029 usp 5,305,000 4,328,409 0.02
3.7% 14/04/2027 usb 135,000 117,002 0.00  Upstart Pass-Through Trust, FRN ‘A",
Take-Two Interactive Software, Inc. 4% 144A 20.279% 20/04/2030 usp 3,466,811 3,191,805 0.02
14/04/2032 usop 30,000 25,105 0.00  Upstart Pass-Through Trust, FRN ‘A",
Tallgrass Energy Partners LP, 144A 144A19.399% 20/05/2030 usb 3,712,636 3,399,849 0.02
7.5% 01/10/2025 usb 13,171,000 12,042,722 0.07  urban One, Inc., 144A 7.375%
Tallgrass Energy Partners LP, 144A 6% 01/02/2028 usb 3,368,000 2,693,413 0.02
01/03/2027 usb 1,130,000 975,309 0.01  US Bancorp, FRN 4.548% 22/07/2028 usop 45,000 39,328 0.00
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US Bancorp, FRN 3.7% Perpetual UsD 18,000,000 12,113,736 0.07 \é‘/a';/'fU MfftgragetpgsstThrz%Uééshlo A5
US Bancorp, FRN 5.3% Perpetual usb 1,194,000 892,493 0.01 ertimicates 1rust, series -
US Foods, Inc., 144A 4.6250 5.75% 25/11/2035 UsD 1,628,279 1,304,689 0.01
01/06/2030 Usb 4,072,000 3,346,813 0.02 WaMu Mortgage Pass-Through
Vail Resorts, Inc., 144A 6.25% Cerglﬂcates Trust, Series 2006-5 ‘2CB5
15/05/2025 usp 251,000 2304,308 oot \(I)\}ihfuzr?ﬂ/()orZéigg(z’ass Through vep 348 A o0
. 0 :
YE?/%%I/I;SBB]C Han a2 usb 3.100.000 2.783.990 0.02 Certificates Trust, Series 2005-10
. U T ’ ‘4CB1’ 5.75% 25/12/2035 usb 137,564 114,109 0.00
Valvoline, Inc., 144A 3.625% WaMu Morteage Pass-Through
15/06/2031 usp 500,000 372,674 0.00 Certificatengrﬁst o Seriegs
Yg/rfg/lzrgggmg COTP- 1444 7:875% usD 80.000 73.022 0.00 2004-ARIL ‘A’ 4.19% 25/10/2034 usD 260,871 219,267 0.00
velocity Commercial Capital Loan Trust \évear’gil#ilc!gersthiﬁgtPS;Sl\ing?iuegsh
\/Aei()I?i:t/Acg(’)ﬁqgn:/grchi]g?ég;ggﬁoan usb 2222366 1,910,014 0.01 2004-AR10 ‘A1B’ 5.57% 25/07/2044 usb 730,277 623,484 0.00
) S WaMu Mortgage Pass-Through
ngég‘/F;é’\l/lg%'giézow 2N, 144A uso 2246802 1.948.955 0.01 Certificates Trust, FRN, Series
\/;sloc;)t\/ Commercial Capital Loan e ’ ! . 2005-AR7 ‘A3’ 3.812% 25/08/2035 usb 2,051,841 1,780,907 0.01
AT ezrgejgzms-z e 255,329 202,609 0.00 \évearlgllfl:Chélferstgﬁ%gtPE;sNng%ue%h
\/éloc?ty gom/merdal Capital Loan usb 95, ' 00 2005-AR5 ‘A6’ 4.632% 25/05/2035 usb 1,071,754 956,407 0.01
; 1 WaMu Mortgage Pass-Through
Trust, FRN, Series 2018-2 'M3', 144A Certificates Trust, Series 2005-4 ‘CB7’
4.72% 26/10/2048 usb 367,312 279,358 0.00 . 77619
5.5% 25/06/2035 usb 95,842 ,6 0.00
Venture Global LNG, Inc., 144A 8.125% Warnermedia Holdings, Inc. 3.755%
01/06/2028 usb 10,327,000 9,536,729 0.05  15703/2027 S UsD 95000 72,550 0.00
Viavi Solutions, Inc., 144A 3.75% ) . Y ' ’ :
01/10/2029 USD 842,000 655184 000 jermeciaHoldings, Inc. 4.279% UsD 180,000 45407 000
VICI Properties LP, REIT, 144A 5.625% Warrior Met Coal. Inc.. 144A 7.875% ’
01/05/2024 USD 4495000 409313 002 gippgpg USD 1822000  L676818 0.01
VICI Properties LP, REIT, 144A 3.5% Wells Fargo & Co., FRN 0.805% T
15/02/2025 usb 665,000 28LI75 000 19/05/2035 USD 4,310,000 3,762,240 0.02
VICI Properties LP, REIT, 144A 4.625% Wells Fargo & Co., FRN 2.164%
15/06/20254 usb 5,270,000 4,665,526 0.03 11/02/2026 usD 11,420,000 9,841,910 0.05
VICI Properties LP, REIT, 144A 4.5% Wells Fargo & Co., FRN 3.526%
01/09/2026 Usb  2148,000 1,851,387 0.0 54/03/2028 UsD 8,550,000 7,305,329 0.04
VICI Properties LP, REIT, 144A 4.25% Wells Fargo & Co., FRN 5.389%
o2/ 44 5750 USD 15391000 13200097 0.07 245472034 USD 150,000 135926 0.00
g'l%gjgggg les LP, REIT, /2% USD 8.746.000 7 846,652 0.04 Wells Fargo & Co., FRN 3.9% Perpetual UsD 14,119,000 11,377,949 0.06
: e o : Wells Fargo & Co., FRN 5.9% Perpetual usp 9,278,000 8,404,152 0.05
VICI Properties LP, REIT, 144A 3.75% Wells Fargo & Co.. FRN 5.875%
15/02/2027 usb 6,619,000 5,565,698 0.03 - .
. ’ 2,589,881 X
VICI Properties LP, REIT, 144A 4.5% \'jveer‘?fg;?‘ o Commercial Mortgage usb 2,878,000 0.01
15/01/2028 usb 1,200,000 1,008,086 001 Trict, FRN, Series 2015-C28 D' 4 081%
VICI Properties LP, REIT, 144A 3.875% 15/05;/204é ’ usD 7.736.000 5780,712 0.03
15/02/20294 uspb 8,070,000 6,473,185 0.04 Wells Fargo Commercial Mortgage o
VICl Properties LP, REIT, 144A 4.625% Trust, FRN ‘D’ 4.218% 15/06/2048 USD 4,000,000 3,015,079 0.02
01/12/2029 Usb 10,179,000 8,432,047 0.05 Wells Fargo Commercial Mortgage
VICI Properties LP, REIT, 144A 4.125% Trust, Series 2015-C31 ‘D’ 3.852%
15/08/2030 usD 3,525,000 2,822,628 0.02 157175048 : UsD 1700.000 1,170,699 0.0l
Victoria’s Secret & Co., 144A 4.625% Wells Fargo Commercial Mortgage U
15/07/2029 usb 3,272,000 2,191,251 001 1rist, FRN, Series 2015-LC22 ‘D’
Vista Outdoor, Inc., 144A 4.5% 4.551% 15/09/2058 usp 362,248 267,120 0.00
15/03/2029 usb 19,873,000 14,741,369 0.08 Wells Foarg/o Cémmercial Mortgage ‘
Vistra Corp., FRN, 144A 7% Perpetual usb 3,650,000 2,920,084 0.02  Trist, Series 2015-NXS3 ‘D', 144A
Vistra Operations Co. LLC, 144A 3.153% 15/09/2057 usop 1,000,000 756,106 0.00
5.625% 15/02/2027 usD 10,829,000 9,526,121 0.05  ells Fargo Commercial Mortgage
Vistra Operations Co. LLC, 144A 5% Trust, Series 2016-C35 ‘D', 144A
31/07/2027 usb 3,125,000 2,679,581 0.02 31429 15/07/2048 usb 5,000,000 3,231,889 0.02
Vistra Operations Co. LLC, 144A Wells Fargo Commercial Mortgage
4.375% 01/05/2029 usp 4,038,000 3,234,336 0.02  Trust, Series 2017-C38 ‘D', 144A 3%
VM Consolidated, Inc., 144A 5.5% 15/07/2050 usb 8,690,000 5,333,838 0.03
15/04/2029 usb 4,047,000 3,422,378 0.02  wells Fargo Commercial Mortgage
Wabash National Corp., 144A 4.5% Trust, Series 2018-C43 ‘D’, 144A 3%
15/10/2028 usb 6,704,000 5,332,756 0.03  15/03/2051 usb 1,250,000 724,307 0.00
WaMu Mortgage Pass-Through Wells Fargo Commercial Mortgage
Certificates Trust, FRN, Series Trust ‘D', 144A 3% 15/05/2051 uso 1,500,000 825,562 0.00
2005-AR16 ‘1Al 3.855% 25/12/2035 usb 293,178 245,307 0.00  wells Fargo Commercial Mortgage
WaMu Mortgage Pass-Through Trust ‘D’, 144A 3% 15/08/2051 usp 6,000,000 3,368,837 0.02
Certificates Trust, FRN, Series Wells Fargo Commercial Mortgage
2006-AR10 ‘1A1" 3.754% 25/09/2036 usb 2,715,746 2,132,966 0.0 Trust, FRN, Series 2015-NXS1 ‘E’, 144A
WaMu Mortgage Pass-Through 2.881% 15/05/2048 usop 1,850,000 1,270,850 0.01
Certificates Trust, FRN, Series Wells Fargo Home Equity Asset-Backed
2006-AR2 ‘1Al 3.884% 25/03/2036 usb 233,394 194,788 0.00  securities Trust, FRN, Series 2004-2
WaMu Mortgage Pass-Through ‘M1’ 5.75% 25/10/2034 usb 550,216 498,276 0.00
Certificates Trust, Series 2005-1 ‘1A3’ Wells Fargo Home Equity Asset-Backed
5.5% 25/03/2035 usb 94,680 78,595 0.00  securities Trust, FRN, Series 2004-2
WaMu Mortgage Pass-Through ‘M8A’, 144A 8.15% 25/10/2034 usp 182,680 169,926 0.00
Certificates Trust, FRN, Series Wells Fargo Home Equity Asset-Backed
2005-AR14 ‘1A3' 3.901% 25/12/2035 usb 1,073,481 930,403 0.01  securities Trust, FRN, Series 2004-2
WaMu Mortgage Pass-Through ‘M8B’, 144A 5% 25/10/2034 usb 182,680 148,191 0.00
Certificates Trust, Series 2007-4 ‘1A3’ Wells Fargo Mortgage-Backed
6% 25/06/2037 usb 2,188,718 1,513,060 0.0l securities Trust, Series 2007-15 ‘Al’
WaMu Mortgage Pass-Through 6% 25/11/2037 usob 31,209 23,690 0.00
Certificates Trust, FRN, Series Wells Fargo Mortgage-Backed
2005-AR18 ‘1A3A’ 3.975% 25/01/2036 usb 61,632 51,491 0.00  securities Trust, FRN, Series
WaMu Mortgage Pass-Through 2006-AR19 ‘A3’ 4.563% 25/12/2036 usb 73,280 62,563 0.00
Certificates Trust, FRN, Series Wesco Aircraft Holdings, Inc., 144A
2005-AR14 ‘1A4’ 3.901% 25/12/2035 usb 791,873 686,329 0.00  8.5% 15/11/2024%§ usp 1,828,000 108,810 0.00
WaMu Mortgage Pass-Through Wesco Aircraft Holdings, Inc., 144A 9%
Certificates Trust, FRN, Series 2007-1 15/11/20265 usb 22,574,000 2,118,897 0.01
‘1A7 5.738% 25/02/2037 Usb 2,402,393 1,580,332 0.0l \Wesco Aircraft Holdings, Inc., 144A
13.125% 15/11/2027§ usb 956,000 61,282 0.00
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WESCO Distribution, Inc., 144A 7.125% Sumitomo Mitsui Banking Corp. 0%
15/06/2025 usb 12,704,000 11,758,471 0.06  21/09/2023 EUR 6,000,000 5,949,219 0.03
WESCO Distribution, Inc., 144A 7.25% Sumitomo Mitsui Trust Bank Ltd. 0%
15/06/2028 usb 13,359,000 12,458,503 0.07 21/09/2023 EUR 10,000,000 9,915,365 0.05
WFRBS Commercial Mortgage Trust,
FRN, Series 2014-C22 ‘C’ 3.765% 38,035,164 0.21
15/09/2057 usb 1,000,000 802,058 0.00
WFRBS Commercial Mortgage Trust ‘D’, Netherlands
1\/\‘/‘;‘;‘8‘5‘-52;‘”‘?1 é?é g?ﬁgftgage _— usb 1,500,000 1,166,552 0.0L  ABN AMRO Bank NV 0% 01/08/2023 EUR 4,000,000 3,987,840 0.02
, 0,
FRN, Series 2014-C22 ‘D', 144A 3.906% ABN AMRO Bank NV 0% 19/01/2024 EUR 2,000,000 1,956,890 0.01
15/09/2057 usb 10,100,000 7,038,710 0.04
William Carter Co. (The), 144A 5.625% 5,944,730 0.03
15/03/2027 usb 17,203,000 15,298,860 0.08
Wwinnebago Industries, Inc., 144A Qatar
6.25% 15/07/2028 usb 631,000 566,970 0.00 Qatar National Bank QPSC 0%
WMG Acquisition Corp., 144A 3.75% 07/02/2024 EUR 5,000,000 4,877,000 0.03
01/12/2029 usb 15,945,000 12,612,024 0.07
WMG Acquisition Corp., 144A 3% 4,877,000 0.03
15/02/2031 usb 4,370,000 3,229,288 0.02
WR Grace Holdings LLC, 144A 4.875% South Korea
15/06/2027 ) usb 5,980,000 5,084,120 0.03  KEB Hana Bank 0% 05/10/2023 EUR 4,000,000 3,959,859 0.02
WR Grace Holdings LLC, 144A 5.625% Kookmin Bank Co.,Ltd. 0% 10/07/2023 EUR 3,000,000 2,996,915 0.02
15/08/2029 usb 3,277,000 2,449,100 0.0l woori Bank 0% 20/07/2023 EUR 2,500,000 2,495,098 0.01
WW International, Inc., 144A 4.5%
15/04/2029 usb 1,435,000 778,954 0.00
139 9,451,872 0.05
Wyndham Hotels & Resorts, Inc., 144A
4.375% 15/08/2028 usb 1,193,000 997,872 0.01 United Kinad
Wynn Las Vegas LLC, 144A 5.5% Ngltignalu\;vges?ginster Bank plc 0%
01/03/2025 USD 26,033,000 23447581 013 30/08/2023 EUR 8,000,000 7,951,761 0.04
Wynn Resorts Finance LLC, 144A Standard Chartered Bank 0%
5125% 01/10/2029 Usb 13977000 11477322 006 Jgioioos EUR 2,000,000 1,963,862 0.01
XPO Escrow Sub LLC, 144A 7.5% e T .
15/11/2027 usb 5,980,000 5,621,802 0.03
XPO, Inc., 144A 6.25% 01/06/2028 USD 4,945,000 4,460,447 0.02 9,915,623 0.05
Yum! Brands, Inc., 144A 4.75% R .
15/01/2030 Usb 8,558,000 7,346,283 0.04 g”/flf% ff:f“ of AQW o OAC 0%
Ziff Davis, Inc., 144A 4.625% an merica turope 0
15/10/2030 ’ UsD 4,360,000 3,449,856 0.02 09/08/2023 EUR 3,500,000 3,486,087 0.02
ZipRecruiter, Inc., 144A 5% Citigroup, Inc. 0% 17/07/2023 EUR 2,500,000 2,495,797 0.02
15/01/2030 usD 2,072,000 1,617,545 0.01 Goldman Sachs International Bank 0%
29/09/2023 EUR 4,000,000 3,963,245 0.02
5,648,402,586 30.97
9,945,129 0.06
Virgin Islands, British
Studio City Finance Ltd., Reg. S 5% ifi i
15/01/2020 uSD 950,000 645,521 0.00 Total Certificates of Deposit 103,506,625 0.57
Commercial Papers
645,521 0.00 .
Australia
Macquarie Bank Ltd. 0% 06/10/2023 EUR 6,000,000 5,940,846 0.03
Total Bonds 6,771,736,903 37.13  Macquarie Bank Ltd. 0% 18/12/2023 EUR 3,000,000 2,946,095 0.02
Certificates of Deposit 8,886,941 0.05
Australia
National Australia Bank Ltd. 0% Austria
07/02/2024 EUR 5,000,000 4,879,050 0.03  Oesterreichische Kontrollbank AG 0%
08/08/2023 EUR 3,000,000 2,990,385 0.01
4,879,050 0.03 Oesterreichische Kontrollbank AG 0%
06/10/2023 EUR 7,000,000 6,937,385 0.04
Canada
Bank of Montreal 0% 12/12/2023 EUR 3,500,000 3,443,522 0.02 9,927,770 0.05
Toronto-Dominion Bank (The) 0% )
15/12/2023 EUR 4,000,000 3,928,460 0.02  Belgium
Bridgestone Europe SA 0%
7,371,982 0.04 25/07/2023 EUR 4,000,000 3,989,570 0.02
Finland 3,989,570 0.02
Nordea Bank Abp 0% 03/06/2024 EUR 5,500,000 5,298,793 0.03
Canada
5,298,793 0.03  Toronto-Dominion Bank (The) 0%
02/04/2024 EUR 5,000,000 4,850,886 0.03
France Toronto-Dominion Bank (The) 0%
Credit Agricole SA 0% 01/03/2024 EUR 8,000,000 7,787,282 0.04 17/05/2024 EUR 3,000,000 2895028 0.01
7,787,282 0.04 7,745,914 0.04
Japan Denmark
0/
Mitsubishi UF) Trust and Banking Corp. Danske Bank A/S 0% 07/02/2024 EUR 5,000,000 4,877,900 0.03
0% 12/07/2023 EUR 10,000,000 9,988,150 0.06
Mizuho International plc 0% 4,877,900 0.03
03/06/2024 EUR 7,000,000 6,728,133 0.04 .
Norinchukin Bank (The) 0% Finland
21/09/2023 EUR 5,500,000 5,454,297 0.03  Nordea Bank Abp 0% 17/07/2023 EUR 6,000,000 5,989,854 0.03
OP Corporate Bank plc 0% 21/11/2023 EUR 3,000,000 2,954,220 0.02
OP Corporate Bank plc 0% 15/01/2024 EUR 3,000,000 2,935,290 0.01
OP Corporate Bank plc 0% 15/02/2024 EUR 3,500,000 3,411,590 0.02
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OP Corporate Bank plc 0% 17/05/2024 EUR 5,000,000 4,825,953 0.03  United Kingdom
OP Corporate Bank plc 0% 11/06/2024 EUR 2,000,000 1,924,589 0.01  Barclays Bank plc 0% 15/12/2023 EUR 8,000,000 7,858,245 0.04
Haleon UK Capital plc 0% 28/07/2023 EUR 3,500,000 3,490,733 0.02
22,041,496 0.12 Lloyds Bank plc 0% 18/01/2024 EUR 4,000,000 3,911,220 0.02
Lloyds Bank plc 0% 17/05/2024 EUR 5,000,000 4,826,626 0.03
France Mitsubishi HC Capital UK plc 0%
Banque Federative du Credit Mutuel SA 19/10/2023 EUR 6,000,000 5,932,376 0.03
0% 17/01/2024 EUR 3,500,000 3,424,610 0.02  Standard Chartered Bank 0%
Engie SA 0% 06/10/2023 EUR 6,000,000 5,940,592 0.03 élt/oh/z?jzé‘h ered Bank o EUR 2,500,000 2,448,042 0.01
La Banque Postale 0% 23/01/2024 EUR 3,500,000 3,427,585 0.02 »tandard thartered Sank 0%
La Banque Postale 0% 22/05/2024 EUR 5,000,000 4,815,541 0.03 05/02/2024 EUR 2,000,000 1,952,828 0.01
LMA SA 0% 10/08/2023 EUR 4.000.000 3.084.188 0.02 Standard Chartered plc 0% 12/01/2024 EUR 1,000,000 979,106 0.01
L’Oreal SA 0% 06/10/2023 EUR 8,000,000 7,923,080 0.04 31399176 0.17
Societe Generale SA 0% 21/08/2023 EUR 3,000,000 2,984,797 0.02 o )
United States of America
32,500,393 0.18 .
Colgate-Palmolive Co. 0% 13/07/2023 EUR 15,000,000 14,980,952 0.08
Germany Procter & Gamble Co. (The) 0%
2
BASF SE 0% 04/07/2023 EUR 2,000,000 1,999,210 0.01 10/07/2023 EUR 25,000,000 24,976,250 0.14
DZ Bank AG 0% 29/01/2024 EUR 4,500,000 4,399,177 0.03
’ ’ 9,957,202 .22
Landesbank Baden-Wuerttemberg 0% 39,957,20 0
18/09/2023 EUR 4,000,000 3,967,874 0.02
Total Commercial Papers 270,021,213 1.48
10,366,261 0.06 .
Convertible Bonds
Italy Canada
Snam SpA 0% 12/07/2023 EUR 1,000,000 998,785 0.01  shopify, Inc. 0.125% 01/11/2025 Usp 2,852,000 2,374,055 0.01
998,785 0.01 2,374,055 0.01
Luxembourg ) Cayman Islands
sunderland Receivables SA 0% Hansoh Pharmaceutical Group Co. Ltd.,
03/07/2023 . EUR 4,000,000 3,998,760 0.02 Reg. S 0% 22/01/2026 usp 2,400,000 2,113,736 0.01
sunderland Receivables SA 0% Hello Group, Inc. 1.25% 01/07/2025 UsD 5,393,000 4,887,903 0.03
03/10/2023 EUR 4,000,000 3,962,231 0.02 ppp Holdings, Inc. 0% 01/12/2025 usb 4,702,000 4,189,009 0.02
Sea Ltd. 0.25% 15/09/2026 3,813,196 0.02
7,960,991 0.04 6 15/09/ usb 5,172,000
15,003,844 0.08
Netherlands
ABN AMRO Bank NV 0% 07/02/2024 EUR 2,000,000 1,953,716 0.01 Israel
Cooperatieve Rabobank UA 0% : 0
17/01/2024 EUR 3,500,000 3,426,050 0.02 Wixcom Ltd. 0% 15/08/2025 Usb 5,778,000 il 0-03
Cooperatieve Rabobank UA 0%
05/06/2024 EUR 5,000,000 4,814,155 0.02 4,632,693 0.03
Heineken NV 0% 03/08/2023 EUR 5,000,000 4,983,561 0.03 United Kingdom
ING Bank NV 0% 23/01/2024 EUR 5,000,000 4,889,397 0.03 Ited ki
ING Bank NV 00/[0) 17/05/2024 EUR 5.000.000 4,825.137 0.02 Barclays Bank plc 0% 18/02/2025 usob 2,291,000 2,145,561 0.01
Linde Finance BV 0% 24/07/2023 EUR 7,000,000 6,983,665 0.04
Toyota Motor Finance Netherlands BV 2,145,561 0.01
0% 04/07/2023 EUR 5,000,000 4,997,975 0.03 . i
United States of America
36,873,656 0.20 Affirm Holdings, Inc. 0% 15/11/2026 usb 6,307,000 4,291,879 0.02
Airbnb, Inc. 0% 15/03/2026 usb 2,896,000 2,334,653 0.01
Spain Alteryx, Inc. 1% 01/08/2026 usb 5,035,000 3,901,779 0.02
Banco Bilbao Vizcaya Argentaria SA AMG Capital Trust 11 5.15% usp 96,948 4,519,490 0.02
0% 29/01/2024 EUR 1,500,000 1,465,804 0.01 Block, Inc. 0.25% 01/11/2027 usp 5,537,000 3,909,858 0.02
Ferrovial Emisiones SA 0% 16/10/2023 EUR 5,000,000 4,945,109 0.03  Cheesecake Factory, Inc. (The) 0.375%
15/06/2026 usb 3,087,000 2,384,889 0.01
6,410,913 0.04 Chegg, Inc. 0% 01/09/2026 usb 8,186,000 5,648,793 0.03
Cloudflare, Inc. 0% 15/08/2026 usb 3,220,000 2,517,428 0.01
Sweden Coinbase Global, Inc. 0.5% 01/06/2026 usop 1,735,000 1,200,755 0.01
Essity AB 0% 02/10/2023 EUR 3,000,000 2,971,577 0.02 Confluent, Inc. 0% 15/01/2027 usb 6,564,000 5,007,368 0.03
Skandinaviska Enskilda Banken AB 0% DISH Network Corp. 2.375%
17/04/2024 EUR 5,000,000 4,841,000 0.03 15/03/2024 usb 18,612,000 15,169,121 0.08
Skandinaviska Enskilda Banken AB 0% DISH Network Corp. 3.375%
31/05/2024 ’ EUR 3,000,000 2,889,781 0.01 15/08/2026 usb 9,725,000 4,526,072 0.03
Skandinaviska Enskilda Banken AB 0% Docusign, Inc. 0% 15/01/2024 uso 7,597,000 6,764,164 0.04
17/06/2024 EUR 4,000,000 3,844,956 0.02 Dropbox, Inc. 0% 01/03/2026 usb 4,250,000 3,695,158 0.02
Svenska Handelsbanken AB 0% Etsy, Inc. 0.25% 15/06/2028 uso 2,348,000 1,677,489 0.01
27/07/2023 EUR 3,500,000 3,490,812 0.02  Halozyme Therapeutics, Inc. 0.25%
Svenska Handelshanken AB 0% 01/03/2027 usb 2,167,000 1,652,181 0.01
17/10/2023 EUR 8,000,000 7,913,200 0.04  Liberty Interactive LLC 4% 15/11/2029 usop 7,180,000 1,610,897 0.01
Svenska Handelsbanken AB 0% Liberty Interactive LLC 3.75%
18/01/2024 EUR 3,500,000 3,423,997 0.02  15/02/2030 usb 1,383,000 307,122 0.00
Svenska Handelshbanken AB 0% Okta, Inc. 0.125% 01/09/2025 usp 4,316,000 3,601,631 0.02
24/01/2024 EUR 3,500,000 3,423,516 0.02  Redwood Trust, Inc., REIT 4.75%
Swedbank AB 0% 08/08/2023 EUR 5,000,000 4,980,600 0.03  15/08/2023 usb 3,000,000 2,735,438 0.02
Volvo Treasury AB 0% 26/07/2023 EUR 2,000,000 1,994,960 0.01  Repay Holdings Corp., 144A 0%
01/02/2026 usb 3,770,000 2,835,778 0.02
39,774,399 0.22  RingCentral, Inc. 0% 01/03/2025 usb 4,465,000 3,780,121 0.02
RingCentral, Inc. 0% 15/03/2026 uso 7,311,000 5,590,371 0.03
Switzerland RWT Holdings, Inc. 5.75% 01/10/2025 usbD 1,503,000 1,190,496 0.01
UBS AG 0% 15/01/2024 EUR 3,500,000 3,425,698 0.02 Shift4 Payments, Inc. 0.5%
UBS AG 0% 18/06/2024 EUR 3,000,000 2,884,148 0.01 01/08/2027 uso 3,793,000 3,085,020 0.02
Snap, Inc. 0% 01/05/2027 usb 5,556,000 3,799,112 0.02
6,309,846 0.03 Southern Co. (The), 144A 3.875%
15/12/2025 usb 1,914,000 1,755,290 0.01
Splunk, Inc. 1.125% 15/06/2027 usb 3,131,000 2,496,400 0.01
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Spotify USA, Inc. 0% 15/03/2026 usb 4,654,000 3,647,242 0.02  Luxembourg ) )
TripAdvisor, Inc. 0.25% 01/04/2026 usb 2,937,000 2,263,869 0.01  Intelsat Jackson Holdings SA Rights * usp 69,810 639 0.00
Uber Technologies, Inc. 0% 15/12/2025 USD 4,476,000 3,774,379 0.02 Intelsat Jackson Holdings SA Rights * usb 69,810 639 0.00
Unity Software, Inc. 0% 15/11/2026 usb 1,607,000 1,183,663 0.01 Intelsat SA* usb 666,601 14,040,131 0.08
Vishay Intertechnology, Inc. 2.25%
15/06/2025 usb 3,720,000 3,730,988 0.02 14,041,409 0.08
Zillow Group, Inc. 2.75% 15/05/2025 usb 1,219,000 1,184,401 0.01
Russia
117,773,295 0.65  Moscow Exchange MICEX-RTS PJSC* usb 6,325,619 66,021 0.00
Severstal PJSC, GDR* usb 296,798 44,615 0.00
Total Convertible Bonds 141,929,448 0.78 110,636 0.00
Equities
. United States of America
China . Claires Holdings LLC* usD 7,867 2,161,264 0.01
Haier Smart Home Co. Ltd. “A . CNH - 1,957,357 5,791,606 0.03  Ep Energy Corp.* usp 318,758 2,043,320 0.01
Huayu Automotive Systems Co. Ltd. ‘A CNH 5,231,500 12,168,064 0.07  Goodman Private* usob 74750 0 0.00
Inner Mongolia Yili Industrial Group Co. - * ’ ’
Ltd. ‘A’ CNH 9,008,540 35,352,939 019 Goodman.Prlvate*Preference usob 88,935 0 0.00
s MYT Holding LLC usb 3,324,083 1,445,915 0.01
Joyoung Co. Ltd. “A CNH - 1,949419 3,672,295 0.02 yvT Holding LLC Preference* UsD  5736,099 4,267,931 0.02
Wuliangye Yibin Co. Ltd. ‘A CNH 1,149,690 23,688,830 0.13 NMG, Inc.* uso 5,719 687,380 0.00
NMG, Inc.* usb 31,857 3,828,966 0.02
80,673,734 0.4 Vistra Corp. 31/12/2049* usb 691,068 806,879 0.01
Total Equities 80,673,734 0.44 15,241,655 0.08
Total Transferable securities and money market instruments
dealt in on another regulated market 7,:367,867,923 40.40 Total Equities 29,393,700 0.16
. . W
Other transferable securities and money market instruments arrants
United Kingdom
Bonds Nmg Research Ltd. 24/09/2027* usb 110,393 2,274,581 0.01
Luxembourg
Intelsat Jackson Holdings SA 5.5% 2,274,581 0.01
01/08/2023* usb 32,289,000 2,957 0.00 . .
/08/ § United States of America
2,957 0.00 Windstream Holdings, Inc. 31/12/2049 usb 7,696 52,857 0.00
United States of America 52,857 0.00
FHLMC, 10, FRN, Series KO33 ‘X1’
0.262% 25/07/2023" Usb 5533868 ! 0.00  Total Warrants 2,327,438 0.01
Intelsat Jackson Holdings Ltd. 8.5%
15/10/2024*§ usb 31,758,000 2,908 0.00  Total Other transferable securities and money market 63,973,160 0.35
Intelsat Jackson Holdings Ltd. 9.75% instruments T i
15/07/2025*§ - usb 6,085,000 557 0.00
LendingClub Loan Certificate Issuer Units of authorised UCITS or other collective investment undertakings
Trust ‘CERT’, 144A 0% 15/04/2037* usb 100,000 1,255,815 0.01
LendingClub Loan Certificate Issuer i B
Trust ‘CERT, 144A 0% 15/05/2037* USD 100,000 1.714.158 0.01 Collective Investment Schemes - UCITS
LendingClub Loan Certificate Issuer Luxembourg
Trust ‘CERT’, 144A 0% 15/06/2037* uso 100,000 2,141,420 0.01 JPMorgan USD Liquidity LVNAV Fund -
LendingClub Loan Certificate Issuer JPM USD Liquidity LVNAV X (dist.)T usb 930,442,300 852,053,383 4.68
Trust ‘CERT’, 144A 25.456%
15/07/2037* usop 100,000 2,286,291 0.01 852,053,383 4.68
LendingClub Loan Certificate Issuer
Trust ‘CERT’, 144A 0% 15/04/2037* usb 100,000 1,241,319 0.01
LendingClub Loan Certificate Issuer Total Collective Investment Schemes - UCITS 852,053,383 4.68
Trust ‘CERT’, 144A 0% 15/05/2037* usb 100,000 1,408,736 0.01 . . L
LendingClub Loan Certificate Issuer Total Unl@s of authorised UCITS or other collective investment 852,053,383 4.68
Trust ‘CERT’, 1444 0% 15/06/2037* usD 100,000 1,641,355 0.01 undertakings
LendingClub Loan Certificate Issuer 18,153,827,634 99.55
Trust ‘CERT, 144A 12.858% Total Investments oeeh
15/07/2037 usb 100,000 2,350,833 0.01 Cash 66,764,215 037
14,043,393 0.08 .
Other Assets/(Liabilities) 16,077,711 0.08
Total Bonds 14,046,350 0.08 Total Net Assets 18,236,669,560 100.00
Convertible Bonds e ) ) o .
) ) *Security is valued at its fair value under the direction of the Board of Directors.
United States of America TRelated Party Fund.
Claire’s Stores, Inc. 0% * usb 6,505 13,552,083 0.07  §Security is currently in default.
Gulfport Energy Corp. 10% * usb 688 4,653,589 0.03
18,205,672 0.10
Total Convertible Bonds 18,205,672 0.10
Equities
Cayman Islands
Telford Offshore Holdings Ltd.* usb 63,154 0 0.00
0 0.00
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Geographic Allocation of Portfolio as at 30 June 2023

United States of America
United Kingdom
Luxembourg
Canada
France
Netherlands
Japan
Germany
Spain
Switzerland
Taiwan

China
Cayman Islands
Italy

South Korea
Australia
Finland
Sweden
Supranational
South Africa
Mexico
Ireland
Jersey
Singapore
Norway

India

Brazil
Denmark
Indonesia
Hong Kong
Belgium
Bermuda
Liberia
Austria
Portugal
Turkey
Panama
Thailand

New Zealand
Poland
Dominican Republic
Colombia
Egypt

Saudi Arabia
Chile

Nigeria
Bahrain
Oman

Israel
Argentina
United Arab Emirates
Angola

Costa Rica
Kenya

Ivory Coast
Ecuador
Qatar
Paraguay
Marshall Islands
Azerbaijan
Morocco

Peru

Pakistan

El Salvador
Irag

Gabon
Jordan
Senegal
Kazakhstan
Mongolia
North Macedonia
Gibraltar
Vietnam
Guatemala
Uzbekistan
Honduras
Zambia
Lebanon
Mauritius
Namibia
Virgin Islands, British
Ghana

% of Net Assets

52.95

5.73
5.72
4.69
3.58
2.38
2.07
2.02

1.75
1.73
1.33
1.33
1.10
1.10
1.09
0.99
0.92
0.89
0.67
0.53
0.51
0.51
0.43
0.43
0.41

Geographic Allocation of Portfolio as at 30 June 2023
(continued)

Serbia

Russia

Total Investments

Cash and other assets/(liabilities)

Total

% of Net Assets

99.55
0.45

100.00
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Forward Currency Exchange Contracts

%

Unrealised of
Currency Amount Maturity Gain/(Loss) Net
Purchased Purchased Currency Sold Amount Sold Date Counterparty EUR Assets
AUD 178,745,773 EUR 108,409,615 05/07/2023 Barclays 480,820 -
AUD 2,401 EUR 1,461 05/07/2023 BNP Paribas 2 -
AUD 956,258,059 EUR 580,266,564 05/07/2023 HSBC 2,277,874 0.01
AUD 437,991 EUR 265,323 05/07/2023 Morgan Stanley 1,498 -
AUD 41,947 EUR 25,472 05/07/2023 Standard Chartered 82 -
AUD 954,254,734 EUR 578,399,301 02/08/2023 Barclays 2,572,883 0.02
AUD 293,092 EUR 177,970 02/08/2023 RBC 471 -
BRL 216,050,248 usb 43,085,451 05/07/2023 Citibank 1,581,218 0.01
CAD 18,016,188 EUR 12,350,733 05/07/2023 Morgan Stanley 117,848 -
CAD 410,180,019 EUR 283,371,343 05/07/2023 State Street 504,637 -
CAD 18,022,985 EUR 12,438,601 02/08/2023 State Street 21,548 -
CHF 255,053,741 EUR 260,439,712 05/07/2023 BNP Paribas 176,913 -
CHF 39,959,751 EUR 40,862,999 02/08/2023 BNP Paribas 34,963 -
CHF 1,357 EUR 1,384 02/08/2023 Morgan Stanley 5 -
CzZK 18,109,023 EUR 760,291 07/07/2023 BNP Paribas 2,023 -
CZK 225,549 EUR 9,475 07/07/2023 Morgan Stanley 20 -
DKK 652,096,046 EUR 87,562,425 05/07/2023 BNP Paribas 10,461 -
EUR 3,913,492 AUD 6,238,795 05/07/2023 BNP Paribas 112,870 -
EUR 435,439 AUD 696,488 05/07/2023 Citibank 11,143 -
EUR 1,570,485 AUD 2,505,070 05/07/2023 Standard Chartered 44,418 -
EUR 4,343,721 AUD 7,060,809 02/08/2023 HSBC 44,938 -
EUR 437,510 AUD 714,977 02/08/2023 RBC 2,216 -
EUR 82,177 AUD 134,737 02/08/2023 Standard Chartered 146 -
EUR 78,866 CAD 113,385 05/07/2023 RBC 395 -
EUR 94,220,502 CAD 135,965,414 19/07/2023 BNP Paribas 169,773 -
EUR 92,902 CAD 133,395 02/08/2023 Merrill Lynch 680 -
EUR 262,787,065 CHF 255,053,741 05/07/2023 Barclays 2,170,440 0.01
EUR 220,384 CHF 213,361 05/07/2023 HSBC 2,370 -
EUR 348,591 CHF 338,184 05/07/2023 Merrill Lynch 3,030 -
EUR 33,218 CHF 32,322 05/07/2023 Morgan Stanley 191 -
EUR 43,769 CHF 42,507 05/07/2023 RBC 334 -
EUR 325,997 CHF 316,930 05/07/2023 Standard Chartered 2,154 -
EUR 310,794 CHF 303,562 02/08/2023 Merrill Lynch 104 -
EUR 9,656 CHF 9,417 02/08/2023 Morgan Stanley 17 -
EUR 10,175 CHF 9,909 02/08/2023 RBC 34 -
EUR 5,323 CHF 5,193 02/08/2023 State Street 8 -
EUR 184,104 CNH 1,419,045 05/07/2023 Goldman Sachs 5,350 -
EUR 40,346,681 CNH 319,214,012 05/07/2023 HSBC 136,071 -
EUR 316,340 CNH 2,477,389 02/08/2023 Barclays 4,003 -
EUR 15,276 CNH 120,597 02/08/2023 RBC 72 -
EUR 7,960 CZK 188,992 07/07/2023 Merrill Lynch 4 -
EUR 771,184 CzZK 18,268,596 07/07/2023 Morgan Stanley 2,152 -
EUR 5,736 CzZK 136,238 02/08/2023 Goldman Sachs 16 -
EUR 87,587,690 DKK 652,096,046 05/07/2023 Citibank 14,804 -
EUR 223,707 GBP 191,585 05/07/2023 Standard Chartered 841 -
EUR 592,855 GBP 507,978 02/08/2023 Barclays 2,698 -
EUR 130,895 GBP 112,587 02/08/2023 RBC 94 -
EUR 400,373,027 HKD 3,352,829,025 05/07/2023 Goldman Sachs 8,573,341 0.05
EUR 333,437,083 HKD 2,855,276,289 02/08/2023 State Street 81,703 -
EUR 1,429,092,091 JPY 225,082,004,272 05/07/2023 Barclays 1,827,946 0.01
EUR 275,550,121 JPY 41,025,442,930 05/07/2023 BNP Paribas 15,404,296 0.08
EUR 8,056,591 JPY 1,203,985,381 05/07/2023 HSBC 422,018 -
EUR 10,901,025 JPY 1,628,000,000 05/07/2023 Merrill Lynch 577,739 0.01
EUR 7,997,894 JPY 1,197,643,111 05/07/2023 State Street 403,538 -
EUR 72,520,701 JPY 11,060,676,775 19/07/2023 Barclays 2,276,463 0.01
EUR 253,993,890 JPY 39,891,137,396 02/08/2023 Barclays 241,476 -
EUR 11,354,101 JPY 1,755,503,220 02/08/2023 HSBC 187,130 -
EUR 69,009,753 SEK 805,280,485 05/07/2023 BNP Paribas 621,254 0.01
EUR 62,005,764 SEK 718,788,197 19/07/2023 Morgan Stanley 966,085 0.01
EUR 68,440,585 SEK 805,280,485 02/08/2023 BNP Paribas 59,673 -
EUR 1,536,784,604 SGD 2,268,231,952 05/07/2023 Barclays 1,762,110 0.01
EUR 868,048 SGD 1,276,017 05/07/2023 BNP Paribas 4,505 -
EUR 131,599 SGD 191,305 05/07/2023 Goldman Sachs 2,134 -
EUR 16,925,172 SGD 24,575,139 05/07/2023 HSBC 293,984 -
EUR 8,841,753 SGD 12,811,985 05/07/2023 Merrill Lynch 171,262 -
EUR 130,354 SGD 188,890 05/07/2023 State Street 2,524 -
EUR 79,619,670 SGD 117,695,175 02/08/2023 Barclays 3,827 -
EUR 11,179,422 SGD 16,424,046 02/08/2023 HSBC 69,244 -
EUR 232,407 SGD 343,340 02/08/2023 Merrill Lynch 152 -
EUR 1,932,556 SGD 2,847,517 02/08/2023 State Street 6,331 -
EUR 252,224 usb 275,262 03/07/2023 Standard Chartered 153 -
EUR 4,078,377,048 usb 4,449,509,197 05/07/2023 Barclays 3,927,318 0.02
EUR 6,109,300 usb 6,579,533 05/07/2023 BNP Paribas 84,371 -
EUR 2,384,534 usb 2,576,690 05/07/2023 Citibank 25,039 -
EUR 95,409,525 usb 101,931,530 05/07/2023 Goldman Sachs 2,070,041 0.01
EUR 44,179,622 usb 47,522,857 05/07/2023 HSBC 662,577 0.01
EUR 6,085,935 usb 6,572,715 05/07/2023 Merrill Lynch 67,249 -
EUR 7,742,419,396 usb 8,277,886,559 05/07/2023 Morgan Stanley 162,295,123 0.89
EUR 1,776,389 usb 1,905,776 05/07/2023 RBC 31,255 -
EUR 23,775,695 usb 25,642,247 05/07/2023 Standard Chartered 294,892 -
EUR 5,242,183,306 usb 5,684,974,803 19/07/2023 Morgan Stanley 40,208,184 0.22
EUR 7,416,004,104 usb 8,102,181,007 02/08/2023 Barclays 7,989,870 0.05
EUR 652,196 usb 711,223 02/08/2023 BNP Paribas 1,908 -
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EUR 184,750 usb 201,954 02/08/2023 Citibank 99 -
EUR 100,685,885 usb 109,711,952 02/08/2023 HSBC 373,672 -
EUR 5,786 usb 6,325 02/08/2023 State Street 3 -
GBP 632,437,884 EUR 733,091,323 05/07/2023 Barclays 2,608,431 0.02
GBP 28,770 EUR 33,037 05/07/2023 BNP Paribas 430 -
GBP 80,671 EUR 93,824 05/07/2023 Merrill Lynch 18 -
GBP 718,682 EUR 832,382 05/07/2023 Morgan Stanley 3,644 -
GBP 67,801,655 EUR 78,445,883 05/07/2023 Standard Chartered 426,149 -
GBP 35,127 EUR 40,587 05/07/2023 State Street 276 -
GBP 67,985,734 EUR 78,712,701 02/08/2023 Barclays 271,554 -
GBP 500,000 EUR 580,462 02/08/2023 State Street 427 -
NOK 706,862,476 EUR 59,953,386 05/07/2023 BNP Paribas 536,340 -
usb 42,651,133 BRL 203,486,531 05/07/2023 Citibank 407,327 -
usb 304,544 BRL 1,468,668 02/08/2023 Citibank 1,551 -
usb 8,649 EUR 7,889 05/07/2023 HSBC 30 -
usb 3,861,110 EUR 3,522,065 05/07/2023 Morgan Stanley 13,583 -
usb 3,239,222 EUR 2,959,957 05/07/2023 Standard Chartered 6,223 -
usb 7,652,745 EUR 7,000,000 19/07/2023 Morgan Stanley 2,562 -
usb 29,746,844 EUR 27,200,000 19/07/2023 State Street 19,530 -
usb 41,638,403 EUR 37,993,123 02/08/2023 HSBC 77,846 -
usb 17,579,836 EUR 16,000,587 02/08/2023 Morgan Stanley 73,069 -
Total Unrealised Gain on Forward Currency Exchange Contracts - Assets 266,954,111 1.46
AUD 6,004,212 EUR 3,773,111 05/07/2023 Citibank (115,395) -
AUD 9,952,888 EUR 6,135,095 05/07/2023 HSBC (71,879) -
AUD 366,702 EUR 226,013 05/07/2023 Merrill Lynch (2,622) -
AUD 1,099,114 EUR 681,176 05/07/2023 RBC (11,605) -
AUD 126,961 EUR 77,777 02/08/2023 Morgan Stanley (480) -
BRL 199,644,954 usb 41,631,258 02/08/2023 Citibank (423,555) -
CAD 116,523 EUR 81,058 05/07/2023 HSBC (415) -
CAD 185,701 EUR 129,085 05/07/2023 RBC (565) -
CHF 40,170,004 EUR 41,387,973 05/07/2023 Barclays (341,836) -
CHF 351,120 EUR 361,281 05/07/2023 BNP Paribas (2,503) -
CHF 266,066 EUR 273,103 05/07/2023 HSBC (1,234) -
CHF 251,003 EUR 259,028 05/07/2023 Merrill Lynch (2,551) -
CHF 240,846 EUR 248,258 05/07/2023 RBC (2,159) -
CHF 11,059 EUR 11,375 05/07/2023 State Street (75) -
CNH 4,956,634 EUR 646,084 05/07/2023 HSBC (21,708)
CNH 315,614,657 EUR 41,503,784 05/07/2023 Merrill Lynch (1,746,576) (0.01)
CNH 61,766 EUR 7,983 05/07/2023 RBC (203) -
CNH 315,937,073 EUR 39,951,532 02/08/2023 HSBC (119,814) -
CZK 123,015 EUR 5,203 07/07/2023 Goldman Sachs (25) :
CzZK 18,268,596 EUR 769,245 02/08/2023 Morgan Stanley (2,265) -
EUR 51,856 AUD 85,655 03/07/2023 RBC (325)
EUR 578,757,117 AUD 954,254,734 05/07/2023 Barclays (2,566,912) (0.02)
EUR 111,544,065 AUD 183,815,266 05/07/2023 HSBC (434,663) -
EUR 2,900,461 AUD 4,771,516 05/07/2023 Morgan Stanley (6,306) -
EUR 126,225 AUD 207,437 05/07/2023 RBC (144) -
EUR 336,406 AUD 554,294 05/07/2023 Standard Chartered (1,265) -
EUR 44,292 AUD 72,925 05/07/2023 State Street (134) -
EUR 108,342,591 AUD 178,745,773 02/08/2023 Barclays (481,938) -
EUR 124,327 CAD 182,042 05/07/2023 Merrill Lynch (1,660) -
EUR 281,192,900 CAD 410,180,019 05/07/2023 Morgan Stanley (2,683,081) (0.02)
EUR 12,451,112 CAD 18,022,985 05/07/2023 State Street (22,173)
EUR 283,086,594 CAD 410,180,019 02/08/2023 State Street (490,408) -
EUR 40,803,582 CHF 39,959,751 05/07/2023 BNP Paribas (27,717) -
EUR 353,603 CHF 346,334 05/07/2023 HSBC (284) B
EUR 36,273 CHF 35,513 05/07/2023 RBC (15) -
EUR 260,818,962 CHF 255,053,741 02/08/2023 BNP Paribas (223,161) -
EUR 98,037 CHF 95,921 02/08/2023 RBC (136) B
EUR 87,585,780 DKK 652,096,046 02/08/2023 BNP Paribas (15,877) -
EUR 78,805,766 GBP 67,985,734 05/07/2023 Barclays (280,401) -
EUR 56,068 GBP 48,217 05/07/2023 HSBC (22) -
EUR 1,119,553 GBP 969,966 05/07/2023 Merrill Lynch (8,784) -
EUR 1,395 GBP 1,212 05/07/2023 RBC (15) -
EUR 731,727,303 GBP 632,440,096 05/07/2023 Standard Chartered (3,975,025) (0.02)
EUR 732,225,587 GBP 632,437,884 02/08/2023 Barclays (2,526,130) (0.02)
EUR 58,803,224 NOK 706,862,476 05/07/2023 BNP Paribas (1,686,502) (0.01)
EUR 59,927,379 NOK 706,862,476 02/08/2023 BNP Paribas (539,220) B
EUR 3,838,460 usb 4,197,871 05/07/2023 Citibank (5,562) -
EUR 38,968,064 usb 42,650,446 05/07/2023 HSBC (87,276) -
EUR 11,638 usb 12,725 05/07/2023 Merrill Lynch (15) -
EUR 1,275 usb 1,397 05/07/2023 State Street (4) -
EUR 4,584 usb 5,030 02/08/2023 Citibank (14) -
EUR 935,727 usb 1,025,989 02/08/2023 RBC (2,359) -
GBP 445,877 EUR 521,483 05/07/2023 Barclays (2,805) -
GBP 34,955 EUR 40,780 05/07/2023 Merrill Lynch (118) -
GBP 50,151 EUR 58,746 05/07/2023 RBC (407) -
GBP 3,039 EUR 3,551 05/07/2023 Standard Chartered (16) -
GBP 115,000 EUR 134,072 02/08/2023 BNP Paribas (467) -
HKD 23,573,224 EUR 2,807,527 05/07/2023 HSBC (52,844) -
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HKD 473,979,512 EUR 56,452,968 05/07/2023 Merrill Lynch (1,065,406) (0.01)
HKD 2,855,276,289 EUR 333,685,922 05/07/2023 State Street (28,481) -
JPY 39,891,137,396 EUR 253,277,063 05/07/2023 Barclays (323,966) -
JPY 227,063,827,520 EUR 1,525,177,242 05/07/2023 BNP Paribas (85,346,187) (0.47)
JPY 3,182,110,778 EUR 21,174,147 05/07/2023 HSBC (996,112) -
JPY 225,082,004,272 EUR 1,433,136,721 02/08/2023 Barclays (1,362,505) (0.01)
SEK 805,280,485 EUR 68,451,230 05/07/2023 BNP Paribas (62,730) -
SGD 2,264,484,361 EUR 1,563,864,137 05/07/2023 Barclays (31,377,821) (0.17)
SGD 8,815 EUR 6,003 05/07/2023 Goldman Sachs (37) -
SGD 37,729,872 EUR 26,053,718 05/07/2023 HSBC (520,086) -
SGD 3,135,589 EUR 2,162,236 05/07/2023 Merrill Lynch (40,230) -
SGD 1,156,539 EUR 799,755 05/07/2023 RBC (17,069) -
SGD 453,695 EUR 312,216 05/07/2023 Standard Chartered (5,179) -
SGD 514,244 EUR 352,271 05/07/2023 State Street (4,257) -
SGD 2,151,266,251 EUR 1,455,307,597 02/08/2023 Barclays (66,315) -
SGD 182,495 EUR 123,870 02/08/2023 HSBC (420) -
SGD 963,201 EUR 651,623 02/08/2023 Merrill Lynch (58) -
usb 2,531,893 BRL 12,563,718 05/07/2023 Citibank (67,781)
usb 8,109,475,832 EUR 7,433,153,686 05/07/2023 Barclays (7,244,409) (0.04)
usb 26,455,226 EUR 24,630,000 05/07/2023 BNP Paribas (404,747) -
usb 6,209,455 EUR 5,770,841 05/07/2023 Citibank (84,796) -
usb 197,525,437 EUR 183,888,677 05/07/2023 HSBC (3,013,118) (0.02)
usb 78,881,834 EUR 73,173,439 05/07/2023 Merrill Lynch (940,737) (0.01)
usb 4,526,976,879 EUR 4,233,735,928 05/07/2023 Morgan Stanley (88,348,446) (0.49)
usb 10,705 EUR 9,975 05/07/2023 RBC (172) -
usb 9,811,031 EUR 9,142,129 05/07/2023 State Street (158,093) -
usb 49,681,113 EUR 45,675,000 19/07/2023 Citibank (214,831) -
usb 18,815,460 EUR 17,400,000 19/07/2023 Morgan Stanley (183,115) -
usb 46,764,704 EUR 43,338,000 19/07/2023 State Street (546,460) -
usb 4,449,500,566 EUR 4,072,670,609 02/08/2023 Barclays (4,387,822) (0.03)
usb 100,340,311 EUR 92,044,446 02/08/2023 BNP Paribas (300,945) -
usb 2,078 EUR 1,904 02/08/2023 HSBC (4) -
usb 2,283,003 EUR 2,093,994 02/08/2023 Merrill Lynch (6,591) -
usb 3,933,938 EUR 3,600,000 02/08/2023 Morgan Stanley (3,108) -
usb 275,262 EUR 251,845 02/08/2023 Standard Chartered (167) -
usb 4,775,956 EUR 4,380,000 02/08/2023 State Street (13,232) -
usb 153,586 SGD 207,825 05/07/2023 Merrill Lynch (5) -
Total Unrealised Loss on Forward Currency Exchange Contracts - Liabilities (246,127,088) (1.35)
Net Unrealised Gain on Forward Currency Exchange Contracts - Assets 20,827,023 0.11
Financial Futures Contracts
%
Global Unrealised of
Number of Exposure Gain/(Loss) Net
Security Description Contracts Currency EUR EUR Assets
us ultra Bond, 20/09/2023 994 USD 123,026,842 184,982 -
Total Unrealised Gain on Financial Futures Contracts 184,982 -
EURO STOXX 50 Index, 15/09/2023 (7,857) EUR (348,025,815) (8,367,705) (0.05)
S&P 500 Emini Index, 15/09/2023 (388) USD (79,547,550) (2,405,902) (0.01)
US 10 Year Note, 20/09/2023 54,956 USD 5,641,624,021 (105,316,386) (0.58)
Total Unrealised Loss on Financial Futures Contracts (116,089,993) (0.64)
Net Unrealised Loss on Financial Futures Contracts (115,905,011) (0.64)
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Transferable securities and money market instruments admitted to an official exchange Belgium
listing Anheuser-Busch InBev SA/NV, Reg. S
1.65% 28/03/2031 EUR 140,000 121,380 0.01
Bonds Azelis Finance NV, Reg. S 5.75%
Aol 15/03/2028 EUR 222,000 222,850 0.01
ngoia Belfius Bank SA, Reg. S 3.125%
Angola Government Bond, Reg. S 9.5% 11/05/2026 EUR 100,000 95,422 0.01
LZH/gl(l)g%Zs ernment Bond, Re S 8% usb 270,000 242,047 0.0l Belfius Bank SA, Reg. S 0% 28/08/2026 EUR 100,000 88,142 0.00
M » REE. 0 Belfius Bank SA, Reg. S, FRN 5.25%
iﬁ@;(;giiemmem Bond. Reg. S usb 420,000 326,574 0.02 19/04/2033 EUR 100,000 98,089 0.01
’ . KBC Group NV, Reg. S, FRN 4.75%
9.125% 26/11/2049 usb 200,000 141,484 0.01 Perpetual EUR 600,000 579,155 0.03
Ontex Group NV, Reg. S 3.5%
710,105 0.04  15/07/2026 EUR 400,000 353,260 0.02
Solvay SA, Reg. S, FRN 4.25% Perpetual EUR 300,000 299,242 0.02
Argentina
Argentina Government Bond 1% 1,857,540 0.1
09/07/2029 usb 185,000 54,889 0.00
Argentina Government Bond 1.5% Brazil
09/07/2035 usb 969,793 263,839 0.02 " Brazil Government Bond 10000%
Argentina Government Bond 3.875% 01/01/2027 BRL 1.840 363.250 0.02
gfégéiagagovernment Bond 1.5% usb 246,889 79,451 0-00 " Brazil Government Bond 8.25%
2% 20/01/2034 136,745 :
09/07/2046 usb 810,000 221,815 0.01 Bra/z“/Govemmem Bond 5.625% usp 130,000 001
Argentina Government Bond, FRN 3.5% 07/01/2041 usp 150.000 121,557 0.01
09/07/2041 usb 835,000 244,798 0-02 " grazil Government Bond 5%
864.792 0.05 27/01/2045 usp 200,000 142,786 0.01
Sustrali 764,338 0.05
ustralia
APA Infrastructure Ltd., Reg. S 1.25% Canada
15/03(2033 Y EUR 100,000 73,913 0.00 g Telephone Co. of Canada or Bell
gg;ggfzggsnce Pty. Ltd., Reg. S 1.25% fUR 150,000 140,902 0o  C2nada(The) 2150 15/02/2032 UsD 3,425,000 2,512,708 0.15
: ) ' ' : Royal Bank of Canada 4.875%
Australia & New Zealoand Banking Group 12/\/01/2026 ’ UsD 4,000,000 3,620,282 0.22
ktd} F'EN‘(;44A o /tol;ersegjal S 3% Up 739,000 662,504 0.04 TransAlta Corp. 7.75% 15/11/2029 usop 473,000 445,825 0.03
2;'/5023/2%4?"””“” ond, keg. > 5% AUD 2156000 L054.201 0.06 Jranslta Corp. 6.5% 15/03/2040 usD 256,000 222,303 0.01
Australia Pacific Airports Melbourne Ej\ggggggga PipeLines Ltd. 4.75% usD 970.000 789 856 0.05
Pty. Ltd., Reg. S 3.125% 26/09/2023 EUR 100,000 99,761 0.01 ’ ’ :
Australia Pacific Airports Melbourne
Pty. Ltd., Reg. S 4.375% 24/05/2033 EUR 100,000 99,463 0.01 7,590,974 0.46
Sydney Airport Finance Co. Pty. Ltd.,
Reg. 5 1.75% 26/04/2028 EUR 100,000 90,106 0.00  Cayman islands )
Sydney Airport Finance Co. Pty. Ltd., CK Hutchison Europe Finance 21 Ltd.,
Reg. S 4.375% 03/05/2033 EUR 100,000 99,374 0.01 Reg.50.75% 02/11/2029 EUR 100,000 80,496 0.00
CK Hutchison Finance 16 Ltd., Reg. S
2,320,224 0.14 2% 06/04/2028 ) EUR 100,000 90,088 0.01
Country Garden Holdings Co. Ltd.,
Austria Reg. S 3.3% 12/01/2031 usb 200,000 50,264 0.00
0/
ams-OSRAM AG, 144A 7% 31/07/2025 USD 200,000 162,725 001 ransocean, Inc.7.5% 15/04/2031 ush 274000 193,544 ool
ams-OSRAM AG, Reg. S 6% 31/07/2025 EUR 412,000 368,720 0.0z ransoceanInc. 6.8% 15/03/2038 usb 452,000 286,147 0-02
Benteler International AG, Reg. S
9.375% 15/05/2028 EUR 258,000 261,168 0.02 700,539 0.04
Erste Group Bank AG, Reg. S, FRN .
4.25% 30/05/2030 EUR 100,000 99,141 0.01 Colombia
Erste Group Bank AG, Reg. S, FRN Colombia Government Bond 3.875%
1.625% 08/09/2031 EUR 200,000 176,323 0.01 25/04/2027 usb 200,000 166,022 0.01
Klabin Austria GmbH, Reg. S 7% Colombia Government Bond 4.5%
03/04/2049 usp 230,000 203,036 0.01 15/03/2'029 usb 200,000 160,762 0.01
Colombia Government Bond 8%
1,271,113 0.08 20/04/2033 usp 200,000 185,948 0.01
Colombia Government Bond 7.5%
" 02/02/2034 usb 200,000 178,662 0.01
Azerbaijan f 5 ’
Southern Gas Corridor CJSC, Reg. S fg}%g/bgggovernment Bond 7.375% usD 146.000 127.096 0.01
6.875% 24/03/2026 usb 200,000 186,395 0.01 . ’ ! '
. " . Colombia Government Bond 6.125%
State 0il Co. of the Azerbaijan Republic, 18/01/2041 uso 200,000 148.596 0.01
v , , .
Reg. S 6.95% 18/03/2030 usb 200,000 189,297 0.01 Colombia Government Bond 5%
15/06/2045 usb 200,000 127,037 0.01
375,692 0.02 (5jombia Government Bond 5.2%
Bahrai 15/05/2049 usb 200,000 126,654 0.01
anrain Colombia Government Bond 4.125%
Bahrain Government Bond, Reg. S 7% 15/05/2051 usp 200,000 109,439 0.01
26/01/2026 . usb 200,000 186,879 0.01  Ecopetrol SA 5.375% 26/06/2026 usp 158,000 138,127 0.01
?;/'}Ba}gog%vemmem Bond, Reg. S 7% LoD 500000 187,081 001 Ecopetrol SA 5.875% 28/05/2045 usD 170,000 106,114 0.00
Bahrain Government Bond, Reg. S ' )
6.75% 20/09/2029 usb 200,000 182,319 0.01 1,574,457 0.10
Bahrain Government Bond, Reg. S .
5.45% 16/09/2032 usb 200,000 163.772 0-01 Eg:g g/ig Government Bond, Reg. S
Bahrain Government Bond, Reg. S 6% ’ -
19/09/2044 Usb 200,000 146,073 0.01 golszt-f;‘]/;li/gsé i‘r)n%em Bond, Reg. S usb 200,000 181,849 0.01
Bahrain Government Bond, Reg. S 7.5% ’ .
20/09/2047 usb 200,000 167,099 0.0l 6.55% Q3/O4/2034 usb 300,000 275,549 0.02
Costa Rica Government Bond, Reg. S
1034123 0.06 7% 04/04/2044 usb 200,000 178,067 0.01
635,465 0.04
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Denmark Altice France SA, 144A 5.125%
Danske Bank A/S, FRN, 144A 4.298% 15/07/2029 usb 897,000 581,306 0.03
01/04/2028 usb 2,205,000 1,882,621 0.11  Altice France SA, 144A 5.5%
Danske Bank A/S, Reg. S, FRN 4.75% 15/10/2029 usb 735,000 483,774 0.03
21/06/2030 EUR 100,000 99,533 0.01  Altice France SA, Reg. S 5.875%
Danske Bank A/S, Reg. S, FRN 1.5% 01/02/2027 EUR 400,000 333,893 0.02
02/09/2030 EUR 300,000 271,697 0.02  Altice France SA, Reg. S 3.375%
15/01/2028 EUR 400,000 293,000 0.02
2,253,851 0.14  APRR SA, Reg. S 3.125% 24/01/2030 EUR 100,000 97,009 0.01
Arkema SA, Reg. S 3.5% 23/01/2031 EUR 100,000 96,298 0.01
Dominican Republic Autoroutes du Sud de la France SA,
Dominican Republic Government Bond, Reg. S 2.75% 02/09/2032 EUR 100,000 93,010 0.01
Reg. S 6.875% 29/01/2026 usb 110,000 101,751 0.00  Banijay Entertainment SASU, Reg. S
Dominican Republic Government Bond, 3.5% 01/03/2025 EUR 350,000 342,755 0.02
Reg. S 5.95% 25/01/2027 usb 300,000 269,160 0.02  Banijay Group SAS, Reg. S 6.5%
Dominican Republic Government Bond, 01/03/2026 EUR 300,000 298,768 0.02
Reg. S 4.5% 30/01/2030 usop 160,000 128,111 0.01  Banque Federative du Credit Mutuel SA,
Dominican Republic Government Bond, Reg. S 0.75% 08/06/2026 EUR 100,000 90,499 0.00
Reg. S 7.05% 03/02/2031 usb 200,000 182,727 0.01  Banque Federative du Credit Mutuel SA,
Dominican Republic Government Bond, Reg. S 0.75% 17/01/2030 EUR 200,000 158,837 0.01
Reg. S 4.875% 23/09/2032 usb 265,000 206,029 0.01  BNP Paribas SA, FRN, 144A 7.75%
Dominican Republic Government Bond, Perpetual usb 1,036,000 920,636 0.06
Reg. S 7.45% 30/04/2044 usb 300,000 268,278 0.02  BNP Paribas SA, FRN, 144A 9.25%
Dominican Republic Government Bond, Perpetual usp 410,000 387,793 0.02
Reg. S 6.85% 27/01/2045 usb 300,000 248,343 0.01  BNP Paribas SA, Reg. S, FRN 3.875%
Dominican Republic Government Bond, 10/01/2031 EUR 100,000 98,386 0.01
Reg. S 6.5% 15/02/2048 usb 180,000 142,262 0.01  BPCE SA, Reg. S 1.625% 31/01/2028 EUR 100,000 88,321 0.00
Dominican Republic Government Bond, BPCE SA, Reg. S 4.375% 13/07/2028 EUR 300,000 297,351 0.02
Reg. S 5.875% 30/01/2060 usb 200,000 141,158 0.01  BPCE SA, Reg. S 0.625% 15/01/2030 EUR 100,000 80,209 0.00
BPCE SA, Reg. S, FRN 0.5% 14/01/2028 EUR 100,000 86,177 0.00
1,687,819 0.10  BPCE SA, Reg. S, FRN 1.75%
02/02/2034 EUR 100,000 81,491 0.00
Ecuador BPCE SA, Reg. S, FRN 4.75%
Ecuador Government Bond, Reg. S 5.5% 14/06/2034 EUR 100,000 100,046 0.01
31/07/2030 usb 890,000 394,939 0.02  Casino Guichard Perrachon SA, Reg. S
Ecuador Government Bond, Reg. S 2.5% 4.498% 07/03/2024 EUR 300,000 17,250 0.00
31/07/2035 usb 510,000 162,111 0.01  CGG SA, Reg. S 7.75% 01/04/2027 EUR 446,000 375,545 0.02
Chrome Bidco SASU, Reg. S 3.5%
557,050 0.03  31/05/2028 EUR 561,000 473,284 0.03
Chrome Holdco SASU, Reg. S 5%
Egypt 31/05/2029 EUR 347,000 261,091 0.02
Egypt Government Bond, Reg. S 5.75% Credit Agricole SA, FRN, 144A 7.5%
29/05/2024 usp 200,000 166,231 0.01 Perp_etua\ _ GBP 510,000 560,439 0.03
Egypt Government Bond, Reg. S 3.875% Credit Agricole SA, FRN, 144A 8.125%
16/02/2026 usb 514,000 332,500 0.02 Perpgtua\ . usb 1,361,000 1,253,348 0.08
Egypt Government Bond, Reg. S 4.75% Credit Agricole SA, Reg. S 2.625%
16/04/2026 EUR 200,000 141,210 0.01 17/03/2027 EUR 100,000 93,480 0.01
Egypt Government Bond, Reg. S 7.5% Credit Agricole SA, Reg. S 2%
31/01/2027 usob 200,000 133,754 0.01 25/03/2029 EUR 100,000 86,664 0.00
Egypt Government Bond, Reg. S 5.625% Credit Agricole SA, Reg. S, FRN 4%
16/04/2030 EUR 200,000 111,259 0.01 Perpgtua\ EUR 300,000 260,253 0.02
Egypt Government Bond, Reg. S 7.053% Credit Mutuel Arkea SA, Reg. S 1.625%
15/01/2032 usb 200,000 104,221 0.01 15/04/2026 ‘ EUR 100,000 92,895 0.01
Egypt Government Bond, Reg. S 7.625% Crown European Holdings SA, Reg. S
29/05/2032 usD 200,000 106,764 0.01  3:375%15/05/2025 EUR 300,000 294,463 0.02
Egypt Government Bond, Reg. S 7.903% Crown European Holdings SA, Reg. S
21/02/2048 usb 200,000 94,426 0.00 2.875% 01/02/2026 EUR 200,000 192,650 0.01
Egypt Government Bond, Reg. S 8.7% Electricite de France SA, Reg. S, FRN
01/03/2049 usb 200,000 99,039 0.00 2.875% Perpetual EUR 400,000 342,028 0.02
Egyptian Financial Co. for Sovereign Electricite de France SA, Reg. S, FRN
Taskeek (The), Reg. S 10.875% 3.375% Perpetual EUR 1,000,000 770,635 0.05
28/02/2026 usb 252,000 214,408 0.01 Electricite de France SA, Reg. S, FRN
7.5% Perpetual EUR 200,000 203,522 0.01
1,503,812 0.09  ElisSA, Reg. S 2.875% 15/02/2026 EUR 700,000 668,759 0.04
Elis SA, Reg. S 1.625% 03/04/2028 EUR 200,000 176,598 0.01
El Salvador EssilorLuxottica SA, Reg. S 0.375%
El Salvador Government Bond, Reg. S 27/11/2027 EUR 100,000 87,581 0.00
5.875% 30/01/2025 usD 85,000 69,577 0.00 Forvia SE, Reg. S 3.125% 15/06/2026 EUR 1,261,000 1,188,606 0.07
El Salvador Government Bond, Reg. S Forvia SE, Reg. S 2.75% 15/02/2027 EUR 300,000 272,108 0.02
6.375% 18/01/2027 usb 223,000 141,963 0.01 Forvia SE, Reg. S 3.75% 15/06/2028 EUR 500,000 453,504 0.03
El Salvador Government Bond, Reg. S iliad SA, Reg. S 1.875% 11/02/2028 EUR 600,000 512,168 0.03
7.125% 20/01/2050 usb 325,000 166,465 0.01 lliad SA, Reg. S 5.375% 14/06/2027 EUR 600,000 593,220 0.04
L'Oreal SA, Reg. S 3.125% 19/05/2025 EUR 100,000 98,992 0.01
378,005 0.02  Loxam SAS, Reg. S 4.5% 15/02/2027 EUR 927,000 890,078 0.05
LVMH Moet Hennessy Louis Vuitton SE,
Finland Reg. S 3.375% 21/10/2025 EUR 100,000 99,465 0.01
Nordea Bank Abp, 144A 1.5% Paprec Holding SA, Reg. S 3.5%
30/09/2026 usb 7,260,000 5,812,459 0.36  01/07/2028 EUR 234,000 208,031 0.01
Nordea Bank Abp, FRN, 144A 6.625% Parts Europe SA, Reg. S 6.5%
Perpetual usb 1,375,000 1,193,417 0.07 16/07/2025 EUR 305,000 306,415 0.02
Nordea Bank Abp, Reg. S, FRN 1% Pernod Ricard SA, Reg. S 3.25%
27/06/2029 EUR 200,000 191,033 0.01  02/11/2028 EUR 100,000 98,430 0.01
Pernod Ricard SA, Reg. S 1.375%
7,196,909 0.44 07/04/2029 EUR 100,000 88,902 0.00
Renault SA, Reg. S 2% 28/09/2026 EUR 400,000 364,448 0.02
France Renault SA, Reg. S 2.5% 02/06/2027 EUR 700,000 633,921 0.04
Accor SA, Reg. S 3% 04/02/2026 EUR 300,000 289,905 0.02 Renault SA, Reg. S 1.125% 04/10/2027 EUR 700,000 588,661 0.04
Accor SA, Reg. S, FRN 4.375% Schneider Electric SE, Reg. S 3.5%
Perpetual EUR 200,000 197,558 0.01 12/06/2033 EUR 100,000 99,331 0.01
Alstom SA, Reg. S 0.5% 27/07/2030 EUR 200,000 159,977 0.01
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Societe Generale SA, 144A 4.25% Honduras
14/04/2025 usb 3,560,000 3,109,316 0.19  Honduras Government Bond, Reg. S
Societe Generale SA, FRN, 144A 9.375% 6.25% 19/01/2027 usb 150,000 125,346 0.01
Perpetual usb 2,846,000 2,554,102 0.15
Societe Generale SA, Reg. S, FRN 0.5% 125,346 0.01
12/06/2029 EUR 100,000 81,140 0.00
Solvay Finance SACA, Reg. S, FRN Irag
5.425% Perpetual EUR 506,000 506,268 0.03  irag Government Bond, Reg. S 5.8%
TotalEnergies Capital International SA, 15/01/2028 usp 331,250 279,190 0.02
Reg. S 1.375% 04/10/2029 EUR 100,000 87,316 0.00
Vallourec SA, Reg. S 8.5% 30/06/2026 EUR 259,782 260,108 0.02 279,190 0.02
24,962,014 152 jreland
AerCap Ireland Capital DAC 3.15%
Gabon 15/02/2024 usb 5,020,000 4,510,090 0.27
Gabon Government Bond, Reg. S 6.95% AerCap Ireland Capital DAC 1.75%
16/06/2025 usb 200,000 172,582 0.01  29/10/2024 usb 2,665,000 2,292,197 0.14
Gabon Government Bond, Reg. S 7% AIB Group plc, Reg. S, FRN 5.75%
24/11/2031 usb 200,000 145,806 0.01  16/02/2029 EUR 200,000 205,919 0.01
AIB Group plc, Reg. S, FRN 4.625%
318,388 0.02  23/07/2029 EUR 100,000 98,123 0.01
Bank of Ireland Group plc, FRN, 144A
Germany 2.029% 30/09/2027 usb 1,175,000 931,192 0.06
Adler Pelzer Holding GmbH, Reg. S Bank of Ireland Group plc, Reg. S, FRN
9.5% 01/04/2027 EUR 337,000 313,149 0.02 1.875% 05/06/2026 EUR 100,000 94,195 0.00
Bayer AG, Reg. S 1.125% 06/01/2030 EUR 100,000 83,128 0.00 Bankof Ireland Group plc, Reg. S, FRN
Cheplapharm Arzneimittel GmbH, 2.375% 14/10/2029 EUR 100,000 95,464 0.01
Reg. S 3.5% 11/02/2027 EUR 850,000 773,066 0.05  Bankof Ireland Group plc, Reg. S, FRN
CT Investment GmbH, Reg. S 5.5% 0% 04/07/2031 EUR 100,000 99,701 0.01
15/04/2026 EUR 458,000 426,217 0.03  Cimpress plc 7% 15/06/2026 usb 1,029,000 852,741 0.05
Deutsche Bank AG, Reg. S, FRN 1.75% eircom Finance DAC, Reg. S 3.5%
19/11/2030 EUR 200,000 157,997 0.01 15/05/2026 EUR 498,000 466,232 0.03
Deutsche Lufthansa AG, Reg. S 2.875% eircom Finance DAC, Reg. S 2.625%
11/02/2025 EUR 300,000 291,375 0.02 15/02/2027 EUR 300,000 265,875 0.02
Deutsche Lufthansa AG, Reg. S 2.875% Glencore Capital Finance DAC, Reg. S
16/05/2027 EUR 1,000,000 922,486 0.06  1.125%10/03/2028 EUR 300,000 259,041 0.01
Douglas GmbH, Reg. S 6% 08/04/2026 EUR 450,000 414,425 0.02  Shire Acquisitions Investments Ireland
IHO Verwaltungs GmbH, Reg. S 3.75% DAC 3.2% 23/09/2026 usb 3,970,000 3,410,664 0.21
15/09/2026 EUR 657,172 614,270 0.04 Vodafone International Financing DAC,
IHO Verwaltungs GmbH, Reg. S, FRN Reg. 5 3.25% 02/03/2029 EUR 100,000 96,985 0.01
3.875% 15/05/2027 EUR 400,000 361,934 0.02  Zurich Insurance Co. Ltd., Reg. S 1.5%
IHO Verwaltungs GmbH, Reg. S, FRN 15/12/2028 EUR 100,000 89,946 0.00
8.75% 15/05/2028 EUR 285,552 295,006 0.02  Zurich Insurance Co. Ltd., Reg. S, FRN
INEQS Styrolution Group GmbH, Reg. S 5.625% 24/06/2046 usop 980,000 883,692 0.05
2.25% 16/01/2027 EUR 398,000 342,026 0.02
Kirk Beauty SUN GmbH, Reg. S 8.25% 14,652,057 0.89
01/10/2026 EUR 328,836 275,503 0.02
Nidda Healthcare Holding GmbH, Reg. S Israel
7.5% 21/08/2026 EUR 1,367,000 1,362,323 0.08  Energean Israel Finance Ltd., Reg. S,
Renk AG, Reg. S 5.75% 15/07/2025 EUR 400,000 394,300 0.02  144A 4.875% 30/03/2026 usb 44,000 37,486 0.00
Schaeffler AG, Reg. S 3.375% Energean Israel Finance Ltd., Reg. S,
12/10/2028 EUR 500,000 457,125 0.03  144A5.375% 30/03/2028 usb 46,000 38,008 0.00
Techem Verwaltungsgesellschaft 674 Leviathan Bond Ltd., Reg. S, 144A 6.5%
mbH, Reg. S 6% 30/07/2026 EUR 795,674 782,259 0.05 30/06/2027 usb 155,000 136,796 0.01
Techem Verwaltungsgesellschaft 675
mbH, Reg. S 2% 15/07/2025 EUR 200,000 190,511 0.01 212,290 0.01
thyssenkrupp AG, Reg. S 2.875%
22/02/2024 EUR 592,000 585,563 003 jraly
TK Elevator Midco GmbH, Reg. S Autostrade per I'ltalia SpA, Reg. S 2%
4.375% 15/07/2027 EUR 377,000 338,229 0.02  04/12/2028 EUR 391,000 341,830 0.02
TUI Cruises GmbH, Reg. 5 6.5% Autostrade per I'ltalia SpA, Reg. S
1/5/&5/2026 Loasing b, Ree. § EUR 496,000 460,040 0.03  1.875% 26/09/2029 EUR 250,000 209,836 0.01
olkswagen Leasing GmbH, Reg. i S 0.6259 ) )
, -2 2./970 15/06/2028 EUR 643,000 574,574 0.03
2 Fnance G e, 5 2.25% I T IR ™ ik om0 enss oo
, . . . . o , , .
03/05/2028 EUR 500,000 421,885 003 |nesa Sanpaolo SpA, Reg. S 4.875%
ZF Finance GmbH, Reg. S 3.75% 19/05/2030 EUR 100,000 99,764 0.01
21/09/2028 ELR 600,000 540,587 0.03 | ottomatica SpA, Reg. 5 5.125%
15/07/2025 EUR 824,000 834,218 0.05
11,165,778 0.68 | ottomatica SpA, Reg. 5 7.125%
01/06/2028 EUR 263,000 269,051 0.02
Gibraltar Mundys SpA, Reg. S 1.875% 13/07/2027 EUR 100,000 88,721 0.00
888 Acquisitions Ltd., Reg. S 7.558% Mundys SpA, Reg. S 1.875% 12/02/2028 EUR 726,000 620,140 0.04
15/07/2027 EUR 320,000 302,200 0.02  Nexi SpA, Reg. S 1.625% 30/04/2026 EUR 406,000 370,756 0.02
Pro-Gest SpA, Reg. S 3.25% 15/12/2024 EUR 525,000 329,980 0.02
302,200 0.02  shiba Bidco SpA, Reg. S 4.5%
31/10/2028 EUR 698,000 620,018 0.04
Guatemala Snam SpA, Reg. S 0.75% 17/06/2030 EUR 200,000 160,462 0.01
Guatemala Government Bond, Reg. S TeamSystem SpA, Reg. S 3.5%
6.125% 01/06/2050 usb 200,000 168,593 0.01  15/02/2028 EUR 273,000 239,395 0.01
Telecom Italia SpA, Reg. S 2.75%
168,593 0.01 15/04/2025 EUR 500,000 472,875 0.03
Telecom lItalia SpA, Reg. S 3.625%
25/05/2026 EUR 400,000 377,840 0.02
Telecom Italia SpA, Reg. S 2.375%
12/10/2027 EUR 730,000 623,798 0.04
UniCredit SpA, Reg. S, FRN 1.25%
25/06/2025 EUR 100,000 96,799 0.01
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UniCredit SpA, Reg. S, FRN 4.8% Luxembourg
17/01/2029 EUR 200,000 200,041 0.01 Altice Finco SA, Reg. S 4.75%
UniCredit SpA, Reg. S, FRN 3.875% 15/01/2028 EUR 600,000 400,465 0.02
Perpetual EUR 350,000 264,846 0.02  Altice France Holding SA, 144A 6%
15/02/2028 usb 200,000 89,049 0.01
7,613,019 0.46  Altice France Holding SA, Reg. S 8%
15/05/2027 EUR 870,000 510,133 0.03
ARD Finance SA, Reg. S, FRN 5%
Ivory Coast
Ivory Coast Government Bond, Reg. S ég/&éﬁgznwl SARL, Reg. S 5.250¢ EUR 409,209 318,209 0.02
5.875% 17/10/2031 EUR 200,000 168,000 0.01 ’ -2 2:6970
Ivory Coast Government Bond, Reg. S 3,0/04/,2029 . EUR 547,000 515,447 0.03
6.125% 15/06/2033 usb 200,000 160,913 0.01 Cirsa Fmange International SARL,
Ivory Coast Government Bond, Reg. S gi{géjrggs I?Oinzazr{?e5|/|2$/§gL - EUR 840,000 828,254 0.05
6.875% 17/10/2040 304,894 X -e270
617710/ EUR 400,000 0.02 15/11/2039 usb 885,000 654,450 0.04
DH Europe Finance SARL 1.2%
633,807 004 30/06/2027 EUR 100,000 90,674 0.01
Japan Herens Midco SARL, Reg. S 5.25%

f L . . 15/05/2029 291,262 .
Mitsubishi UFJ Financial Group, Inc., Ho/lcin/1 Finance Luxembourg SA, Reg. S EUR 503,000 0.02
m\; jb?;‘hll"ﬁg?é ?nl; ﬁgzﬁmup - usD 1,465,000 1,200,285 0.07  0.5% 29/11/2026 EUR 300,000 268,776 0.02

P Holcim Finance Luxembourg SA, Reg. S
Kﬁ;‘uﬁfg‘?ﬁ{;“é rzg)uzs P usb 1,030,000 894,757 0.05 050 23/04/2031 EUR 100,000 76,055 0.01
P Holcim Finance Luxembourg SA, Reg. S
1.241% 10/07/2024 usb 4,228,000 3,869,455 0.23

N X : e ! 0.625% 19/01/2033 72,655 .
Mizuho Financial Group, Inc., FRN Lune Hi)ldi/ngs/SARL Reg. S 5.625% EUR 100,000 0.00
1.234% 22/05/2027 usb 1,430,000 1,149,471 0.07  15/11/2028 T EUR 350,000 286,825 0.02
NTT Finance Corp., Reg. S 0.399% Matterhorn Telecom SA, Reg. S 3.125% Y Y )
13/12/2028 EUR 100,000 84,385 0.01 +REB. > 312%

' 15/09/2026 718,882 .
sumitomo e nsurance Co. FRN. o voow s oo, MedloncooblHoldngsscaLose o o
222/ DIV S . ' 02 07/03/2027 182,120 .
f‘é”&‘;é}”}%“gg?gbgg”a”“a' Group, Inc. 1616.470 Me/dtrénic Global Holdings SCA 1.5% e 200.000 oo
. o usb 2,100,000 0.10 ’
100, 016 02/07/2039 70,013 )
Sumitomo Mitsui Financial Group, Inc. Mo/nitc/hem HoldCo 3 SA, Reg. S 8.75% EUR 100,000 0.00
2.13% 08/07/2030 usb 585,000 435,345 0.03 ’ T
’ 01/05/2028 220,688 .
33?‘2081 23’%05 ggﬂ%{gg%mup' e EUR 100,000 80,251 0.00 Ne/St'e/Fi”ance International Ltd., Reg. 5 I -
. . : ’ ’ . 0.625% 14/02/2034 75,926 .
Takeda Pharmaceutical Co. Ltd. 1% LT \/IIDFinéncé SARL, Reg. S 4.625% EUR 100,000 0.00
09/07/2029 EUR 100,000 84,802 0.0l 05/01/2026 e 720.483
ngégiz%h%maceutical Co. Ltd. 2% BR 100000 — 0.00 Roésm/i SARL, Reg. S 6.75% 30/10/2025 EHE ?5‘31838 252,270 %.%Azl
’ ! ) SELP Finance SARL, REIT, Reg. S 1.5%
20/11/2025 EUR 100,000 91,867 0.01
9,781,481 0.59 e p Finance SARL, REIT, Reg. S 1.5%
20/12/2026 EUR 100,000 88,403 0.01
Jersey ) Summer BC Holdco B SARL, Reg. S
Adient Global Holdings Ltd., Reg. S 5.75% 31/10/2026 EUR 591,000 527,568 0.03
3.5% 15/08/2024 EUR 64,115 63,003 0.00  Telecom Italia Finance SA 7.75%
CPUK Finance Ltd., Reg. S 4.5% 24/01/2033 EUR 530,000 555,196 0.03
28/08/2027 GBP 170,000 169,583 0.01
CPUK Finance Ltd., Reg. S 4.875% 7,905,670 0.48
28/02/2047 GBP 400,000 444,050 0.03 e ’
Heathrow Funding Ltd., Reg. S 1.125%
, Marshall Islands
08/10/2032 EUR 200,000 163,025 001 panaos Corp., 1444 8.5% 01/03/2028 UsD 160,000 146,886 0.01
839,661 0.05 146,886 0.01
Jordan o
Jordan Government Bond, Reg. S 5.85% gfeuerr/fligsPower Il Lid., Reg. S 4.3%
07/07/2030 usb 200,000 168,169 0.01 v R
Jordan Government Bond, Reg. S 5.75% 13/12/2028 usb 191,000 152,461 0.01
31/01/2027 usb 200,000 176,245 0.01
152,461 0.01
344,414 0.02 X
Mexico
Comision Federal de Electricidad, Reg. S
Kazakhstan !
. 4.677% 09/02/2051 usb 200,000 122,859 0.01
ey | C0- 156, Reg: S UsD 400,000 208745 002 Mexican Bonos 838.356% 18/11/2038 MXN 89,000 465367 0.03
’ ’ Petroleos Mexicanos 4.875%
18/01/2024 usb 70,000 63,062 0.00
298,745 0.02 Petroleos Mexicanos 6.875%
16/10/2025 usb 105,000 92,440 0.01
Iéenya . t Bond. Reg. S Petroleos Mexicanos 5.95% 28/01/2031 usp 300,000 200,812 0.01
698”7@)/0 32%”6”/1582 4 ond, Reg. Uso 500,000 174 665 001  Petroleos Mexicanos 6.75% 21/09/2047 usD 214,000 122,177 0.01
Kénva Government Bond, Reg. S 8% ! ! : Petroleos Mexicanos 6.35% 12/02/2048 usob 77,000 42,595 0.00
22/05/2032 T UsD 200.000 155.104 0.01 Petroleos Mexicanos 7.69% 23/01/2050 usp 916,000 567,635 0.03
Kenya Government Bond, Reg. S 6.3% Petroleos Mexicanos 6.95%
23/01/2034 USD 250,000 173.408 001 28/01/2060 usp 354,000 200,984 0.01
503,177 0.03 1,877,931 0.11
Lebanon Mongoll/_’a . g .
Lebanon Government Bond, Reg. S Mongolia Government Bond, Reg.
6.65% 22/04/2024§ usD 84,000 5349 0.00 4.45% 07/07/2031 usb 200,000 142,362 0.01
Lebanon Government Bond, Reg. S
6.85% 23/03/2027§ usb 402,000 24,974 0.00 142,362 0.01
Lebanon Government Bond, Reg. S
6.65% 03/11/2028§ usb 306,000 19,005 0.00
49,328 0.00
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Morocco Telefonica Europe BV, Reg. S, FRN
Morocco Government Bond, Reg. S 5.875% Perpetual EUR 500,000 502,225 0.03
6.5% 08/09/2033 usb 200,000 189,103 0.01  Telefonica Europe BV, Reg. S, FRN
Morocco Government Bond, Reg. S 4% 6.135% Perpetual EUR 200,000 193,384 0.01
15/12/2050 usb 200,000 123,549 0.01  Thermo Fisher Scientific Finance | BV
OCP SA, Reg. S 6.875% 25/04/2044 usb 200,000 168,655 0.01 1.125% 18/10/2033 EUR 100,000 77,411 0.00
Titan Holdings 1l BV, Reg. S 5.125%
481,307 0.03 15/07/2029 EUR 545,000 434,093 0.03
Toyota Motor Finance Netherlands BV,
Netherlands Reg. S 3.625% 24/04/2025 EUR 100,000 99,099 0.01
ABB Finance BV, Reg. S 3.375% Trivium Packaging Finance BV, 144A
16/01/2031 EUR 100,000 97,949 0.01 5.5% 15/08/2026 usop 535,000 470,912 0.03
Abertis Infraestructuras Finance BV, Trivium Packaging Finance BV, Reg. S
Reg. S, FRN 2.625% Perpetual EUR 300,000 249,613 0.01 3-75%15/08/2026 EUR 742,000 686,661 0.04
Abertis Infraestructuras Finance BV, UPC Holding BV, Reg. S 3.875%
Reg. S, FRN 3.248% Perpetual EUR 800,000 720,592 0.04 15/06/2029 , _ EUR 350,000 281,971 0.02
ABN AMRO Bank NV, Reg. S 0.6% Volkswagen International Finance NV,
15/01/2027 EUR 100,000 87,821 0.00 Res.S3.875% 29/03/2026 EUR 100,000 98,526 0.01
Volkswagen International Finance NV,
é.?%&%z%ﬁ%g (Ree 5 FRN ELR 100,000 97.816 0.01 RegS3.75% 28/09/2027 EUR 300,000 293,095 0.02
. 5% Vonovia Finance BV, Reg. S 2.25%
QS%QA/’\SS%BHHK Y. Reg. 5 PR EUR 100,000 99,270 0.01 07/04/2030 EUR 100,000 82,353 0.00
ABN AMRO Bank NV, Reg. S, FRN VZ Secured Financing BV, 144A 5%
4.375% Perpetual EUR 1,700,000 1,534,806 0.09 \1/\%2%2035 PE— usp 200,000 147,419 0.01
AerCap Holdings NV, FRN 5.875% urobond BY, -33%
10072079 Usb 1,197,000 1,037,511 0.06 15/04/2028 EUR 100,000 84,911 0.00
American Medical Systems Europe BV ZF Europe Finance BV, Reg. 5 2.5%
1.375% 08/03/2028 EUR 100,000 90,000 0.00 ;3/ 10/8202§C 6V, Res. < 33750 EUR 600,000 524,658 0.03
American Medical Systems Europe BV 1880 Bond Co. BV, Reg. 5 3. b
1.625% 08/03/2031v " EUR 100,000 85,591 0.00 28/02/2030 EUR 1,081,000 798,778 0.05
ASML Holding NV, Reg. S 3.5%
06/12/2025 EUR 100,000 99,320 0.01 18,191,083 1.10
Axalta Coating Systems Dutch Holding B
BV, Reg. S 3.75% 15/01/2025 EUR 350,000 344,632 0.02  Nigeria
Braskem Netherlands Finance BV, Nigeria Government Bond, Reg. S
Reg. S 7.25% 13/02/2033 usb 200,000 180,401 0.01  7.625% 21/11/2025 usb 200,000 175,746 0.01
Cooperatieve Rabobank UA, Reg. S, FRN Nigeria Government Bond, Reg. S 6.5%
0.875% 05/05/2028 EUR 200,000 175,221 0.01 28/11/2027 usb 544,000 435,381 0.03
Cooperatieve Rabobank UA, Reg. S, FRN Nigeria Government Bond, Reg. S
4.375% Perpetual EUR 1,800,000 1,575,221 0.10  8.375% 24/03/2029 usb 200,000 165,207 0.01
Daimler Truck International Finance BV, Nigeria Government Bond, Reg. S
Reg. S 3.875% 19/06/2029 EUR 100,000 98,892 0.01 7.875% 16/02/2032 usb 200,000 154,009 0.01
Dufry One BV, Reg. S 2% 15/02/2027 EUR 400,000 349,851 0.02  Nigeria Government Bond, Reg. S
EDP Finance BV, Reg. S 2% 22/04/2025 EUR 100,000 96,805 0.01  7.625% 28/11/2047 usp 400,000 261,362 0.01
EDP Finance BV, Reg. S 0.375%
16/09/2026 EUR 150,000 134,454 0.01 1,191,705 0.07
EnBW International Finance BV, Reg. S
49 24/01/2035 EUR 109,000 106,312 0.01  North Macedonia
Enel Finance International NV, Reg. S North Macedonia Government Bond,
0% 17/06/2027 EUR 250,000 214,592 0.01  Reg.S2.75% 18/01/2025 EUR 240,000 229,162 0.01
Enel Finance International NV, Reg. S
0.875% 17/01/2031 EUR 100,000 79,474 0.00 229,162 0.01
Enel Finance International NV, Reg. S
0.875% 28/09/2034 EUR 100,000 70,079 0.00 Norway
Haleon Netherlands Capital BV, Reg. S o
1.25% 29/03/2026 EUR 100,000 92,825 0.01 ?8@%53%25* S EUR 150,000 131,750 0.01
ING Groep NV, FRN 5.75% Perpetual usb 1,201,000 972,231 0.06
ING Groep NV, Reg. S, FRN 1.25%
16/02/2027 EUR 100,000 91,529 0.00 131,750 o.01
ING Groep NV, Reg. S, FRN 1.625%
26/09/2029 EUR 100,000 94,576 .01 9man .
MV24 Capital BV, Reg. S 6.748% Oman Government Bond, Reg. S 5.375%
01/06/2034 usb 168,118 138,453 0.0] 08/03/2027 usb 200,000 180,029 0.01
Nobel Bidco BV, Reg. S 3.125% ’ Oman Government Bond, Reg. S 6%
15/06/2028 EIR 408,000 322,785 0.02 01/08/2029 usb 200,000 183,528 0.01
Ol European Group BV, Reg. S 6.25% ! Oman Government Bond, Reg. S 6.25%
15/05/2028 ' EUR 293,000 299884 002 22/01/2031 usb 200,000 186,299 oot
Petrobras Global Finance BV 6.85% Oman Government Bond, Reg. S 6.75%
05/06/2115 usp 146,000 116,289 001 17/01/2048 usb 400,000 352,574 0.03
-Park Holding I BV, Reg. S 1.5%
81/03/2025 ¢ ¢ EUR 300,000 288,156 0.02 902,386 0.06
RELX Finance BV, Reg. S 1.5%
13/05/2027 EUR 100,000 91,796 0.00  Pakistan
RELX Finance BV, Reg. S 0.5% Pakistan Government Bond, Reg. S
10/03/2028 EUR 100,000 86,086 0.00 8.25% 15/04/2024 usp 200,000 131,648 0.01
Saipem Finance International BV, Pakistan Government Bond, Reg. S
Reg. S 3.75% 08/09/2023 EUR 670,000 668,662 0.04  8.25%30/09/2025 usp 200,000 99,634 0.01
Siemens Financieringsmaatschappij NV, Pakistan Government Bond, Reg. S
Reg. S 1% 25/02/2030 EUR 100,000 86,070 0.00 7.375% 08/04/2031 usb 228,000 96,783 0.01
Siemens Financieringsmaatschappij NV, Pakistan Government Bond, Reg. S
Reg. S 1.375% 06/09/2030 EUR 100,000 87,475 0.00 8.875% 08/04/2051 usp 220,000 89,740 0.00
Siemens Financieringsmaatschappij NV,
Reg. S 3.375% 24/08/2031 EUR 100,000 99,823 0.01 417,805 0.03
Sigma Holdco BV, Reg. S 5.75%
15/05/2026 EUR 500,000 435,328 0.03  Panama
Sika Capital BV, Reg. S 3.75% Carnival Corp., Reg. S 10.125%
03/05/2030 EUR 100,000 99,534 0.01 01/02/2026 EUR 405,000 426,433 0.03
Telefonica Europe BV, Reg. S, FRN
2.88% Perpetual EUR 500,000 421,755 0.03 426,433 0.03
Telefonica Europe BV, Reg. S, FRN
3.875% Perpetual EUR 1,400,000 1,296,107 0.08
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Paraguay Grifols SA, Reg. S 2.25% 15/11/2027 EUR 524,000 475,144 0.03
Paraguay Government Bond, Reg. S Grupo Antolin-Irausa SA, Reg. S 3.375%
6.1% 11/08/2044 usb 213,000 184,951 0.01  30/04/2026 EUR 100,000 85,132 0.01
Paraguay Government Bond, Reg. S International Consolidated Airlines
5.6% 13/03/2048 usb 200,000 160,176 0.01  Group SA, Reg. S 2.75% 25/03/2025 EUR 700,000 674,770 0.04
Paraguay Government Bond, Reg. S Kaixo Bondco Telecom SA, Reg. S
5.4% 30/03/2050 usb 210,000 164,549 0.01  5.125% 30/09/2029 EUR 462,000 403,346 0.02
Lorca Telecom Bondco SA, Reg. S 4%
509,676 0.03  18/09/2027 EUR 1,256,000 1,148,385 0.07
Telefonica Emisiones SA 4.665%
Peru 06/03/2038 usb 3,647,000 2,812,347 0.17
Peru Government Bond 7.3% Telefonica Emisiones SA, Reg. S 1.715%
12/08/2033 PEN 560,000 145,034 0.01 12/01/2028 EUR 100,000 92,350 0.01
Petroleos del Peru SA, 144A 4.75%
19/06/2032 usb 200,000 137,071 0.01 12,093,581 0.73
Petroleos del Peru SA, Reg. S 5.625%
19/06/2047 usb 200,000 119,058 0.00  Supranational
Ardagh Metal Packaging Finance USA
401,163 0.02  LLC, Reg. S 2% 01/09/2028 EUR 100,000 83,375 0.00
Ardagh Packaging Finance plc, 144A
Portugal 5.25% 15/08/2027 usb 755,000 584,661 0.04
EDP - Energias de Portugal SA, Reg. S, Ardagh Packaging Finance plc, Reg. S
FRN 1.7% 20/07/2080 EUR 900,000 823,902 0.05 2.125% 15/08/2026 EUR 400,000 356,117 0.02
EDP - Energias de Portugal SA, Reg. S, Paysafe Finance plc, Reg. S 3%
FRN 1.875% 02/08/2081 EUR 300,000 264,392 0.02 15/06/2029 EUR 216,000 167,940 0.01
1,088,294 0.07 1,192,093 0.07
Senegal Sweden
Senegal Government Bond, Reg. S Svenska Handelsbanken AB, Reg. S
6.25% 23/05/2033 usb 400,000 307,282 0.02 0.05% 03/09/2026 EUR 100,000 87,720 0.00
Senegal Government Bond, Reg. S Svenska Handelshanken AB, Reg. S
5.375% 08/06/2037 EUR 107,000 71,745 0.00 0.5% 18/02/2030 EUR 100,000 78,644 0.00
Svenska Handelsbanken AB, Reg. S,
379,027 0.02  FRN 4.75% Perpetual usD 800,000 568,076 0.03
Vattenfall AB, Reg. S 3.75% 18/10/2026 EUR 100,000 99,543 0.01
Singapore Verisure Holding AB, Reg. S 3.875%
GLP Pte. Ltd., Reg. S 3.875% 15/07/2026 EUR 300,000 282,276 0.02
04/06/2025 usb 200,000 126,980 0.01 Verisure Holding AB, Reg. S 3.25%
15/02/2027 EUR 900,000 801,743 0.05
Verisure Midholding AB, Reg. S 5.25%
126,980 001 15/02/2029 EUR 491,000 426,863 0.03
Eskom Holdings SOC Ltd., Reg. S 7.125% ’ e
11/02/2025 8 8 UsD 200,000 180,359 0.01 25/11/2024 EUR 100,000 99,430 0.01
South Africa Government Bond 4.3%
12/10/2028 usop 450,000 364,728 0.02 3,047,545 0.19
South Africa Government Bond 8.875% .
28/02/2035 ZAR 6,550,000 260,681 0.02  Switzerland
South Africa Government Bond 6.25% Credit Suisse AG 4.75% 09/08/2024 usb 5,065,000 4,535,456 0.28
08/03/2041 usb 500,000 372,024 0.02  Credit Suisse AG, Reg. S 5.5%
South Africa Government Bond 5.75% 20/08/2026 EUR 100,000 101,587 0.01
30/09/2049 usb 400,000 259,817 0.02  UBS Group AG, FRN, 144A 7% Perpetual usb 567,000 502,698 0.03
South Africa Government Bond 7.3% UBS Group AG, Reg. S, FRN 1.25%
20/04/2052 usb 200,000 154,073 0.01 17/07/2025 EUR 200,000 191,481 0.01
Transnet SOC Ltd., Reg. S 8.25% UBS Group AG, Reg. S, FRN 1%
06/02/2028 usb 200,000 178,342 0.01 24/06/2027 EUR 100,000 88,657 0.00
UBS Group AG, Reg. S, FRN 5.125%
1,770,024 0.1 Perpetual usb 610,000 487,936 0.03
UBS Group AG, Reg. S, FRN 6.875%
Spain Perpetual usb 529,000 444,303 0.03
Abertis Infraestructuras SA, Reg. S UBS Group AG, Reg. S, FRN 7%
4.125% 31/01/2028 EUR 100,000 99,137 0.01 Perpetual usp 1,186,000 1,035,369 0.06
Banco Bilbao Vizcaya Argentaria SA,
Reg. S, FRN 6% Perpetual EUR 200,000 193,991 0.01 7,387,487 0.45
Banco Bilbao Vizcaya Argentaria SA,
Reg. S, FRN 6% Perpetual EUR 1,600,000 1,504,920 0.09  Turkey
Banco de Sabadell SA, Reg. S, FRN 5% Turkey Government Bond 5.6%
07/06/2029 EUR 100,000 99,565 0.01 14/11/2024 usb 200,000 176,887 0.01
Banco Santander SA, FRN 4.75% Turkey Government Bond 7.375%
Perpetual usb 800,000 562,347 0.03  05/02/2025 usb 200,000 180,868 0.01
Banco Santander SA, Reg. S 4.25% Turkey Government Bond 5.2%
12/06/2030 EUR 100,000 99,844 0.01 16/02/2026 EUR 100,000 96,698 0.00
Banco Santander SA, Reg. S, FRN 0.5% Turkey Government Bond 4.875%
24/03/2027 EUR 200,000 178,330 0.01 09/10/2026 usb 200,000 163,869 0.01
Bankinter SA, Reg. S, FRN 1.25% Turkey Government Bond 9.875%
23/12/2032 EUR 100,000 82,218 0.00 15/01/2028 usb 684,000 639,308 0.04
CaixaBank SA, Reg. S, FRN 3.75% Turkey Government Bond 5.125%
15/02/2029 EUR 100,000 98,613 0.01 17/02/2028 usb 200,000 159,718 0.01
Cellnex Telecom SA, Reg. S 1.875% Turkey Government Bond 9.375%
26/06/2029 EUR 1,200,000 1,013,426 0.06 14/03/2029 usb 300,000 275,853 0.02
Cellnex Telecom SA, Reg. S 1.75% Turkey Government Bond 5.25%
23/10/2030 EUR 500,000 403,541 0.02 13/03/2030 usb 250,000 188,346 0.01
eDreams ODIGEO SA, Reg. S 5.5% Turkey Government Bond 9.125%
15/07/2027 EUR 512,000 467,584 0.03 13/07/2030 usb 250,000 227,436 0.01
Grifols Escrow Issuer SA, 144A 4.75% Turkey Government Bond 9.375%
15/10/2028 usb 600,000 474,972 0.03 19/01/2033 usb 341,000 313,768 0.02
Grifols Escrow Issuer SA, Reg. S 3.875% Turkey Government Bond 6%
15/10/2028 EUR 445,000 381,932 0.02 14/01/2041 usb 200,000 135,123 0.01
Grifols SA, Reg. S 3.2% 01/05/2025 EUR 760,000 741,687 0.04
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Turkey Government Bond 4.875% RAC Bond Co. plc, Reg. S 5.25%
16/04/2043 usb 200,000 117,899 0.01 04/11/2046 GBP 603,000 557,988 0.03
Turkiye Ihracat Kredi Bankasi A/S, Rolls-Royce plc, Reg. S 4.625%
Reg. S 9.375% 31/01/2026 usb 200,000 182,625 0.01 16/02/2026 EUR 353,000 347,381 0.02
Rolls-Royce plc, Reg. S 5.75%
2,858,398 0.17 15/10/2027 GBP 228,000 246,587 0.01
Santander UK Group Holdings plc, FRN
United Kingdom 4.796% 15/11/2024 usb 4,990,000 4,535,150 0.28
Astrazeneca plc, Reg. S 1.25% Santander UK Group Holdings plc, FRN
12/05/2028 EUR 200,000 178,849 0.01 1.089% 15/03/2025 _ usb 1,301,000 1,141,229 0.07
Barclays plc, FRN 1.007% 10/12/2024 usb 1,035,000 923,801 0.06  Santander UK Group Holdings plc, FRN
Barclays plc, FRN 8% Perpetual usp 835,000 685,052 0.04 L1:532% 21/08/2026 . usb 5,085,000 4,146,843 0.25
Barclays plc, Reg. S, FRN 1.106% Santander UK Group Holdings plc, FRN
12/05/2032° ' EUR 100,000 74,578 0.00 ©6-534%10/01/2029 usp 2,150,000 1,978,852 012
Bellis Acquisition Co. plc, Reg. S 3.25% ! ) SSE plc, Reg. S 1.75% 16/04/2030 EUR 100,000 87,603 0.01
16/02/2026 GBP 300,000 293,094 0.02 Standard Chartered plc, FRN, 144A
BP Capital Markets plc, FRN 4.875% 0.991% 12/01/2025 usp 5,918,000 5,252,632 0.32
Perpetual usb 1,997,000 1,656,939 0.0 Standard Chartered plc, FRN, 144A
BP Capital Markets plc, Reg. S 2.519% 3.971% 30/03/2026 usb 2,605,000 2,281,382 0.14
07/04/2028 EUR 100,000 94,230 0.01 Standard Chartered plc, FRN, 144A
BP Capital Markets plc, Reg. S 1.104% 6.17% 09/01/2027 usb 2,662,000 2,435,301 0.15
15/11/2034 EUR 100,000 72,610 0.00 Standard Chartered plc, FRN, 144A
BP Capital Markets plc, Reg. S, FRN 7.75% Perpetual usp 775,000 697,412 0.04
3.625% Perpetual EUR 1,610,000 1,404,424 0.09 Synthomer pic, Reg. S 3.875%
BP Capital Markets plc, Reg. S, FRN 01/07/2025 ) EUR 189,000 175,397 0.01
4.25% Perpetual GBP 500,000 512,840 0.03  Tesco Corporate Treasury Services plc,
Cadent Finance plc, Reg. 5 0.75% Reg. S 4.25% 27/02/2031 EUR 100,000 99,395 0.01
11/03/2032 EUR 100,000 75,382 0.00 Thames Water Utilities Finance plc,
Constellation Automotive Financing plc, Reg. S 4.375% 18/01/2031 EUR 100,000 89,281 0.01
Reg. S 4.875% 15/07/2027 GBP 100,000 89,750 0.01 Thames W%ter Utilities Finance plc,
EC Finance plc, Reg. S 3% 15/10/2026 EUR 600,000 561,150 0.03 Reg 5125%31/01/2032 EUR 200,000 143,415 0.01
eG Global Finance plc, Reg. S 4.375% TI Automotive Finance plc, Reg. S 3.75%
07/02/2025 ' EUR 250,000 237,309 0.01 15/04/2029 EUR 525,000 420,642 0.03
HSBC Holdings plc, FRN 0.732% ' UK Treasury, Reg. S 4.25% 07/12/2046 GBP 500,000 556,819 0.03
17/08/2024 usb 5,120,000 4,654,395 0.28 \/|r§m Media Secured Finance plc, 144A
HSBC Holdings plc, FRN 4.6% Perpetual UsD 807,000 561,804 0.03 5% 15/05/2029 usb 500,000 414,032 0.03
HSBC Holdings plc, Reg. S, FRN 6.364% Vodafone Group plc, Reg. S 1.625%
16/11/2032 EUR 200,000 203,554 001 24/1/2030 EUR 100,000 85,631 0.01
Iceland Bondco plc, Reg. S 4.375% Vodafone Group plc, Reg. S, FRN 4.2%
15/05/2028 ' GBP 199,000 183,123 001 03/10/2078 EUR 712,000 651,939 0.04
INEOS Finance plc, 144A 6.75% ' ' : Yorkshire Building Society, Reg. S 0.5%
15/05/2028 usp 200,000 176,265 0.01 01/07/2028 EUR 100,000 82,595 0.00
INEOS Finance plc, Reg. S 6.625%
15/05/2028 EUR 400,000 393,851 0.02 47,519,801 2.89
INEOS Quattro Finance 1 plc, Reg. S ) )
3.75% 15/07/2026 EUR 574,000 506,720 0.03 Ur?/teq States of America
INEOS Quattro Finance 2 plc, 144A AbbVie, Inc. 0.75% 18/11/2027 EUR 110,000 97,130 0.01
3.375% 15/01/2026 usb 200,000 167,304 0.01  AbbVie, Inc. 2.625% 15/11/2028 EUR 100,000 94,088 0.01
INEOS Quattro Finance 2 plc, Reg. S AbbVie, Inc. 1.25% 18/11/2031 EUR 100,000 82,440 0.01
2.5% 15/_01/2026 EUR 100,000 89,746 0.01  AbbVie, Inc. 4.05% 21/11/2039 usb 2,190,000 1,733,903 0.11
International Game Technology plc, AECOM 5.125% 15/03/2027 uso 907,000 800,181 0.05
ﬁﬁg' > 5'375%1\115/?h4é2028| L4 00 EUR 860,000 772,486 0.05  Aetna, Inc. 4.75% 15/03/2044 USD 2,280,000 1,839,849 011
dca Lnergy Rorth sea pic, 0 Aetna, Inc. 3.875% 15/08/2047 usb 1,305,000 923,544 0.06
}i/agﬁzn?j Rover Automotive plc P 20000 A 001 Air Lease Corp. 0.79% 15/02/2024 usb 2,439,000 2,163,560 013
14%1A 4.5% 01/10/2027 piC, usD 202.000 161.856 0.01 Air Lease Corp. 3.375% 01/07/2025 uso 200,000 173,569 0.01
Jaguar Land Rover Automotive plc ! ’ ' Air Lease Corp. 5.3% 01/02/2028 usb 1,922,000 1,722,198 0.10
’ Alexandria Real Estate Equities, Inc.
144/ 5.875% 15/01/2028 350,747 X ! ’
Jaguar LandORov/er ﬁutomotive plc Uep 10000 002 ReiT 2.95% 15/03/2034 usb 310,000 223,365 0.01
144 5.5% 15/07/2029 ! usD 312,000 243,910 0.01 Ally Financial, Inc. 1.45% 02/10/2023 usob 5,065,000 4,576,422 0.28
Jaguar Land Rover Automotive plc, ’ Ally Financial, Inc. 5.75% 20/11/2025 usop 640,000 564,201 0.03
Reg. S 4.5% 15/01/2026 EUR 450,000 427,386 0.03 Ameren Corp. 3.5% 15/01/2031 usp 435,000 354,633 0.02
Jaguar Land Rover Automotive plc, American Axle & Manufacturing, Inc.
Reg. S 6.875% 15/11/2026 EUR 567,000 563,938 0.03 6:25% 15/03/2026 ) usp 418,000 372,729 0.02
Lloyds Banking Group plc, FRN 6.75% American Axle & Manufacturing, Inc.
Perpetual usb 745,000 624,909 0.04 6:5% 01/04/2027 usb 498,000 433,052 0.03
Motability Operations Group plc, Reg. S American Axle & Manufacturing, Inc.
3.5% 17/07/2031 EUR 100,000 97,773 0.01 ©6.875% 01/07/2028 usb 518,000 438,484 0.03
National Grid plc, Reg. S 0.25% American Axle & Manufacturing, Inc.
01/09/2028 EUR 100,000 82,867 0.01 5% 01/10/2029 usD 273,000 208,698 0.01
National Grid plc, Reg. S 0.553% American International Group, Inc.
18/09/2029 EUR 200,000 161,674 0.01 1.875% 21/06/2027 EUR 100,000 91,377 0.01
National Grid plc, Reg. S 4.275% American International Group, Inc.
16/01/2035 EUR 100,000 98,526 0.01 625% 15/03/2087 usb 190,000 160,905 0.01
Nationwide Building Society, Reg. S, American Tower Corp., REIT 1.45%
FRN 1.5% 08/03/2026 EUR 200,000 189,022 0.01 15/09/2026 usb 1,250,000 1,007,068 0.06
Nationwide Building Society, Reg. S, American Tower Corp., REIT 1.5%
FRN 5.75% Perpetual GBP 950,000 949,054 0.06 31/01/2028 usb 3,180,000 2,439,964 0.15
NatWest Group plc, FRN 6% Perpetual usb 1,149,000 966,667 0.06  American Tower Corp., REIT 2.1%
NatWest Group plc, Reg. S, FRN 2% 15/06/2030 usb 2,270,000 1,676,169 0.10
04/03/2025 EUR 100,000 98,166 0.01 AmeriGas Partners LP 5.5%
NatWest Group plc, Reg. S, FRN 0.78% 20/05/2025 usp 468,000 414,047 0.03
26/02/2030 EUR 100,000 79,686 0.00 AmeriGas Partners LP 5.875%
NatWest Group plc, Reg. S, FRN 5.763% 20/08/2026 usp 328,000 282,462 0.02
28/02/2034 EUR 100,000 98,639 0.01 AmeriGas Partners LP 5.75%
Nomad Foods Bondco plc, Reg. S 2.5% 20/05/2027 ) usp 43,000 36,172 0.00
24/06/2028 EUR 250,000 220,006 0.01 Anheuser-Busch InBev Worldwide, Inc.
Pinnacle Bidco plc, Reg. S 5.5% 3.5% 01/06/2030 usb 3,100,000 2,634,037 0.16
15/02/2025 EUR 563,000 542,591 0.03 Anheuser-Busch InBev Worldwide, Inc.
Punch Finance plc, Reg. S 6.125% 4.375% 15/04/2038 usb 1,560,000 1,317,955 0.08
30/06/2026 GBP 351,000 350,645 0.02 Apple, Inc. 1.375% 24/05/2029 EUR 200,000 179,601 0.01
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AT&T, Inc. 2.6% 17/12/2029 EUR 100,000 91,829 0.01  EnLink Midstream Partners LP 4.85%
AT&T, Inc. 2.25% 01/02/2032 usb 7,100,000 5,141,157 031 15/07/2026 usb 235,000 207,833 0.01
AT&T, Inc., FRN 2.875% Perpetual EUR 100,000 92,442 0.01  EnLink Midstream Partners LP 5.6%
ATI, Inc. 5.875% 01/12/2027 usb 204,000 181,326 0.01 01/04/2044 usp 36,000 26,962 0.00
ATI, Inc. 4.875% 01/10/2029 Usb 167,000 138,656 001 DHer8) L oiana LLC 3.25% USD 1995.000 1,620,819 0.10
9 :] ) 1] ) .
ATI, Inc. 5.125% 01/10/2031 . usb 125000 e 001 Entergy Texas, Inc. 1.75% 15/03/2031 UsD 5,110,000 3691343 0.22
Avantor Funding, Inc. Reg. 5 3.875% EQM Midstream Partners LP 4.125%
15/07/2028 EUR 348,000 319,874 002 S h e : . 212000 602918 0.04
B&G Foods, Inc. 5.25% 01/04/2025 usp 649,000 569,282 003 poridstream Partners LP 5.5% ' ' :
Ball Corp. 1.5% 15/03/2027 EUR 400,000 358,470 0.02  15/07/2008 =P Uso 69.000 59.750 0.00
Eas”ska‘% é?/%réc/égggp" Ree. s TN EUR 100,000 85,367 0.01 EQTCorp. 7% 01/02/2030 usb 105,000 100,835 0.01
B;zmk of America Corp., Reg. S, FRN ’ ’ ’ Evergy Metro, Inc. 2.25% 01/06/2030 usop 250,000 190,576 0.01
0.58% 08/08/2029 EUR 200,000 165,769 0.01 Elxdxeo‘l”tv“"ﬁgt'l'ocn‘;ﬁH?O‘ﬁ';ﬁ;s/s Oe% o usb 1,810,000 1,306,759 0.08
0y y
0/ B
Oyf0rz05s e 69 UsD 318,000 261,026 0.02 Inc.2:25% 01/03/2031 USb 3,700,000 2,698,546 0.16
Bath & Body Works, Inc. 6.875% FirstEnergy Corp. 3.4% 01/03/2050 usop 106,000 65,829 0.00
01/11/2035 usp 11,000 9,233 0.00  Fiserv, Inc. 3.5% 01/07/2029 usb 2,550,000 2,127,692 0.13
Bath & Body Works, Inc. 6.75% Fiserv, Inc. 4.5% 24/05/2031 EUR 100,000 100,343 0.01
01/07/2036 usb 200,000 164,192 0.01  Ford Motor Credit Co. LLC 3.021%
Becton Dickinson & Co. 2.823% 06/03/2024 EUR 400,000 395,204 0.02
20/05/2030 Usb 4,715,000 3,766,927 023 Ford Motor Credit Co. LLC 1.744%
Belden, Inc., Reg. S 3.875% 15/03/2028 EUR 660,000 620,164 0.04 19/07/2024 EUR 300,000 290,416 0.02
Boston Scientific Corp. 0.625% Ford Motor Credit Co. LLC 4.687%
01/12/2027 EUR 100,000 87,385 0.01 09/06/2025 usp 865,000 762,143 0.05
BP Capital Markets America, Inc. Ford Motor Credit Co. LLC 5.125%
3.633% 06/04/2030 usb 2,395,000 2,044,015 0.2 16/06/2025 usb 1,235,000 1,100,594 0.07
Brightsphere Investment Group, Inc. Ford Motor Credit Co. LLC 4.134%
4.8% 27/07/2026 usb 100,000 85,837 0.01 04/08/2025 usb 265,000 230,508 0.01
Carpenter Technology Corp. 6.375% Ford Motor Credit Co. LLC 3.25%
15/07/2028 usp 143,000 128,657 001 15/09/2025 EUR 629,000 604,746 0.04
Carpenter Technology Corp. 7.625% Ford Motor Credit Co. LLC 3.375%
15/03/2030 usb 90,000 83,404 0.01 13/11/2025 ) usb 726,000 618,020 0.04
Cedar Fair LP 5.375% 15/04/2027 usp 225,000 196,204 0.01  Ford Motor Credit Co. LLC 2.33%
Centene Corp. 3% 15/10/2030 usD 297,000 225,823 0.01 igﬁ élﬁ(%? Credit Co. LLC 238600 EUR 300,000 281,936 0.02
CenterPoint Energy, Inc. 4.25% : -20070
01/11/2028 & usp 132,000 113,102 0.01 17/02/2026 , EUR 300,000 281,854 0.02
Cigna Group (The) 4.375% 15/10/2028 usb 2,590,000 2,290,334 0.14 5%;%;,“/350; 6Cred‘t Co. LLC 6.95% UD 200,000 183920 001
' . , X :
?Ot/%?/UZ%Zlgc Reg o 12% EUR 100,000 85.261 0.01 Ford Motor Credit Co. LLC 6.95%
e ' ' : 27,321 0.01
Citigroup, Inc., Reg. S, FRN 3.713% 10/06/2026 usb 247,000 227,
Ford Motor Credit Co. LLC 4.542%
22/09/2028 EUR 100,000 97,556 0.01 919,687
Citigroup, Inc., Reg. S, FRN 4.25% 01/08/2026 usb 1,070,000 , 0.06
Ford Motor Credit Co. LLC 2.7%
25/02/2030 EUR 100,000 09377 00 10/08/2026 UsD 200,000 163,586 0.01
Coca-Cola Co. (The) 0.125% 09/03/2029 EUR 100,000 82,944 0.01 i Morer Credit Co. LLC 4.271% ' ' :
Commercial Metals Co. 4.125% 09/01/2027 usp 645,000 546,587 0.03
15/01/2030 usb 200,000 163,371 001 Ford Motor Credit Co. LLC 4.867%
Constellation Brands, Inc. 2.25% 03/08/2027 . . EUR 275.000 570197 0.02
01/08/2031 Usb 6,555,000 4,885,306 030 o iotar Credit Co. LLC 4.125% v ' :
CoreCivic, Inc. 4.75% 15/10/2027 usb 213,000 167,747 0.0L  17/08/207 : e USD 520,000 433.644 0.03
Corning, Inc. 4.125% 15/05/2031 EUR 100,000 98,832 0.01  £ord Motor Credit Co. LLC 2.9% ' ' '
Coty, Inc., Reg. S 3.875% 15/04/2026 EUR 250,000 242,981 0.0l 16/02/2028 usp 200,000 156,876 0.01
Coty, Inc., Reg. S 4.75% 15/04/2026 EUR 680,000 669,780 0.04  Ford Motor Credit Co. LLC 6.8%
Crestwood Midstream Partners LP 12/05/2028 usb 285,000 261,355 0.02
5.75% 01/04/2025 usp 216,000 194,520 0-01 " Ford Motor Credit Co. LLC 7.2%
Crown Castle, Inc., REIT 3.65% 10/06/2030 usb 200,000 184,982 0.01
01/09/2027 usp 3,310,000 2,832,706 0.7 Ford Motor Credit Co. LLC 4%
Crown Castle, Inc., REIT 2.1% 13/11/2030 usD 442,000 345,733 0.02
01/04/2031 usb 1,385,000 1,012,455 0.06  Freeport-McMoRan, Inc. 5.45%
CVS Health Corp. 2.125% 15/09/2031 usb 985,000 720,270 0.04  15/03/2043 usp 230,000 194,245 0.01
CVS Health Corp. 4.78% 25/03/2038 usb 2,710,000 2,277,235 0.14  General Electric Co., Reg. S 4.125%
Dana, Inc. 5.375% 15/11/2027 usp 85,000 73,764 0.00  19/09/2035 EUR 25,000 24,864 0.00
Dana, Inc. 5.625% 15/06/2028 usb 410,000 353,504 0.02  General Motors Financial Co., Inc. 4.3%
Dell International LLC 5.25% 06/04/2029 usp 1,120,000 940,249 0.06
01/02/2028 usb 467,000 426,109 0.03  General Motors Financial Co., Inc.
Dominion Energy, Inc. 2.25% 2.35% 08/01/2031 usp 845,000 604,484 0.04
15/08/2031 usp 770,000 567,184 0.03  Genesis Energy LP 6.5% 01/10/2025 usD 113,000 101,952 0.01
Duke Energy Carolinas LLC 2.85% Genesis Energy LP 6.25% 15/05/2026 usb 85,000 73,998 0.00
15/03/2032 usb 1,260,000 978,793 0.06  Genesis Energy LP 8% 15/01/2027 usD 198,000 176,843 0.01
Elanco Animal Health, Inc. 6.65% Genesis Energy LP 7.75% 01/02/2028 usp 527,000 459,886 0.03
EIS/ 08/ 2058 . 2875 usp 95,000 85,256 0.01  Genesis Energy LP 8.875% 15/04/2030 UsD 247,000 221,397 0.01
evance realth, Inc. 2.6/5% Global Payments, Inc. 3.2% 15/08/2029 USD 4,245,000 3,376,522 0.21
15/09/2029 Usb 2,940,000 2,371,756 014 Clonal Payments. Inc. 2.9% 15/11/2031 USD  2700.000 2.007.458 oL
Elevance Health, Inc. 6.1% 15/10/2052 usb 295,000 293,550 0.02 Goldman Sachs Capital II, FRN 6.264%
Eli Lilly & Co. 1.125% 14/09/2051 EUR 100,000 57,198 0.00  perpetual usD 432,000 305,604 0.02
Embargq Corp. 7.995% 01/06/2036 usp 604,000 333,987 0.02 Goldman Sachs Group, Inc. (The), Reg. S
Encompass Health Corp. 5.75% 3.375% 27/03/2025 EUR 100,000 98,627 0.01
15/09/2025 usb 105,000 95,405 0.0 Goldman Sachs Group, Inc. (The), Reg. S
Encompass Health Corp. 4.5% 2% 22/03/2028 EUR 82,000 74,810 0.00
01/02/2028 usb 1,413,000 1,203,739 0.07 " Haleon US Capital LLC 3.375%
Encompass Health Corp. 4.75% 24/03/2029 usb 1,000,000 831,515 0.05
01/02/2030 usp 60,000 50,079 0.00  Haleon US Capital LLC 3.625%
Encompass Health Corp. 4.625% 24/03/2032 uso 2,385,000 1,947,396 0.12
01/04/2031 usp 350,000 284,540 0.02 Hca, Inc. 5.375% 01/09/2026 usD 335,000 304,322 0.02
EnLink Midstream LLC 5.375% 28854 HCA, Inc. 5.625% 01/09/2028 UsD 1,259,000 1,150,391 0.07
O am Partners L 4 156 usb 56,000 8,85 0:00 " ca, Inc. 4.125% 15/06/2029 USD 2,565,000 2,166,643 0.3
01/06/2025 UsD 44,000 38,817 0.00 HCA Inc. 2.375% 15/07/2031 UsD 4,355,000 3,171,110 0.19
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Healthpeak OP, LLC, REIT 2.875% Physicians Realty LP, REIT 3.95%
15/01/2031 usD 210,000 162,111 0.01 15/01/2028 uso 730,000 611,169 0.04
Hecla Mining Co. 7.25% 15/02/2028 usD 137,000 123,042 0.01  PPL Capital Funding, Inc., FRN 8.203%
Hillenbrand, Inc. 5% 15/09/2026 usD 105,000 93,252 0.01 30/03/2067 usb 2,259,000 1,823,025 0.11
Hilton Worldwide Finance LLC 4.875% Prologis Euro Finance LLC, REIT 1.875%
01/04/2027 usb 390,000 346,532 0.02 05/01/2029 EUR 200,000 174,588 0.01
Howmet Aerospace, Inc. 5.9% Prologis Euro Finance LLC, REIT 3.875%
01/02/2027 usp 556,000 513,778 0.03 31/01/2030 EUR 100,000 96,896 0.01
Howmet Aerospace, Inc. 5.95% Prologis LP, REIT 2.125% 15/10/2050 usop 1,667,000 849,905 0.05
01/02/2037 usp 40,000 36,918 0.00  Range Resources Corp. 4.875%
IQVIA, Inc., Reg. S 2.25% 15/01/2028 EUR 500,000 441,859 0.03 15/05/2025 usp 400,000 359,366 0.02
IQVIA, Inc., Reg. S 2.875% 15/06/2028 EUR 587,000 529,800 0.03  Scotts Miracle-Gro Co. (The) 5.25%
IQVIA, Inc., Reg. S 2.25% 15/03/2029 EUR 258,000 220,869 0.01 é5/ 1?/2%26 ternational 756 usop 725,000 632,359 0.04
i 0 ervice Corp. International /.5%
IKTilCrcl;lyO lrgelgﬁi/ CL(;rpRE3IT3§/4051°?o/ ez P 140000 19,670 001 81/0'4/2827 terational 4 65 usD 376,000 351,305 0.02
ervice Corp. International 4. o}
LSH/rlozy/i(éiﬁllw b REIT 4750 usb 1,856,000 1,610,730 0.10 155/13/2%27 termational 512560 usb 176,000 151,908 0.01
ervice Corp. International 5. (]
i?ﬁczéznfﬁw OP LLC, REIT 2.25% Ep Loe0000 bt 008 81/0_6/2829 ermational 35750 usb 266,000 229,279 0.01
ervice Corp. International 3. (]
Eigfﬁgﬁ; Foods Co., Reg. S 2.25% usp 520,000 370034 0.02 155/0'8/2830 ermational 45 usD 243,000 184,034 0.01
25/05/2028 EUR 100,000 92,422 0.01 ervice Corp. International 4%
Kroger Co. (The) 1.7% 15/01/2031 usb 3,810,000 2,727,699 017 15/05/2031 usp 24,000 18,634 0.00
Lear Corp. 2.6% 15/01/2032 usD 295,000 209,519 0.01 Silgan Holdings, Inc. 2.25% 01/06/2028 EUR 453,000 391,047 0.02
Lowe’s Cos., Inc. 1.7% 15/09/2028 usb 940,000 728,939 0.04 SM Energy Co. 5.625% 01/06/2025 usp 941,000 837,668 0.05
Lowe’s C0s., Inc. 2.625% 01/04/2031 USD 1,775,000 1,368,614 0.08 M Energy Co. 6.75% 15/09/2026 usb 224,000 199,916 0.01
Lowe’s Cos., Inc. 3.75% 01/04/2032 USD 660,000 544,833 0.03 °MEnergy Co. 6.5% 15/07/2028 usD 201,000 175,880 0.01
Lumen Technologies, Inc. 6.875% Southern Co. Gas Capital Corp. 1.75%
15/01/2028 usD 36,000 17,765 0.00 15/01/2031 ) usb 1,170,000 839,031 0.05
Macy's Retail Holdings LLC 4.5% Southern Co. Gas Capital Corp. 5.15%
15/12/2034 usb 1,102,000 716,752 0.04 15/09/2032 uso 330,000 299,314 0.02
McDonald's Corp., Reg. S 0.25% égﬂmre”s&mrni?gim 272//06/2026 EUR 100,000 93,720 0.01
. J./70
?Ai/chE)r{sI%?sS Corp., Reg. S 1.5% e 100000 83:902 oo 23/01/2025 usD 38,000 34,526 0.00
28/11/2029 EUR 100,000 86,892 0.01 Southwestern Energy Co. 8.375%
MDC Holdings, Inc. 2.5% 15/01/2031 usb 2,385,000 1,714,982 010 15/09/2028 usD 100,000 95,261 0.01
Mellon Capital IV, FRN 6.075% Southwestern Energy Co. 5.375%
Perpetual uso 374,000 261,106 0.02 15/03/2030 . usb 441,000 376,552 0.02
Meritage Homes Corp. 6% 01/06/2025 SO 316,000 289,642 002 oouhuestem Energy Co. 4.75% Uo 98000 79084 0.00
MetLife, Inc. 5% 15/07/2052 usp 370,000 315,657 002 Corp. 3.25% 15/07/2027 . ) , 123, on - |
MGIC Investment Corp. 5.25% ysco Lorp. 3.6% us 485,000 123, 0.13
15/08/2028 uso 50.000 43180 0.00  Svsco Corp. 2.4% 15/02/2030 usD 3,855,000 3,002,244 0.18
MGM Resorts International 5.75% ’ Targa Resources Partners LP 4.875%
15/06/2025 USD 1,107,000 1,004,788 0.06 01/02/2031 usp 395,000 333,057 0.02
MGM Resorts International 4.625% Teleflex, Inc. 4.625% 15/11/2027 usp 100,000 86,392 0.01
01/09/2026 usp 1,211,000 1,046,320 0.06  Thermo Fisher Scientific, Inc. 0.875%
MGM Resorts International 5.5% 01/1?/2031 . . EUR 150,000 119,931 0.01
TK Elevator US Newco, Inc., 144A 5.25%
%?;a/nz (S)f;nley, FRN 0.495% Usp 41000 1 0.00 15/07/2027 usD 440,000 372,570 0.02
26/10/2029 EUR 100,000 81,508 0.01 T-Mobile USA, Inc. 2.55% 15/02/2031 usp 1,135,000 859,199 0.05
Morgan Stanley, FRN 0.497% T-Mobile USA, Inc. 2.25% 15/11/2031 usD 4,840,000 3,533,643 0.21
07/02/2031 EUR 100,000 77,534 0.00 TriPointe Homes, Inc. 5.25%
MPLX LP 2.65% 15/08/2030 usb 1,690,000 1,291,085 0.08 01/06/2027 usb 204,000 176,920 0.01
MPLX LP 4.5% 15/04/2038 usp 440,000 345,028 0.02  TriPointe Homes, Inc. 5.7% 15/06/2028 uso 759,000 668,159 0.04
Murphy Oil USA, Inc. 4.75% 15/09/2029 usb 150,000 125,178 0.01  Triumph Group, Inc. 7.75% 15/08/2025 usb 801,000 708,030 0.04
Netflix, Inc. 3.625% 15/05/2027 EUR 100,000 97,686 0.01 TSMCArizona Corp. 2.5% 25/10/2031 usp 1,625,000 1,242,706 0.08
i 0 Tucson Electric Power Co. 1.5%
ﬁiﬁ'%!ﬂcmﬁeéoij?ﬂ?éﬁﬁé/ lRlééo 529 FR 100000 ool 9 o1/08/2030 UsD 547,000 394,833 0.02
3.625% 09/01/2030 EUR 100,000 98,163 0.01 UDR, Inc., REIT 3.2% 15/01/2030 uso 230,000 185,647 0.01
NiSource, Inc. 2.95% 01/09/2029 usb 730,000 584,783 0.04 UDR,Inc., REIT 3% 15/08/2031 uso 530,000 409,616 0.02
NiSource, Inc. 1.7% 15/02/2031 usp 2,360,000 1,685,127 0.10 UGl International LLC, Reg. S 2.5%
Nordstrom, Inc. 4.375% 01/04/2030 usb 37,000 27,447 0.00 OV/12/2029 EUR 625,000 492,494 0.03
NRG Energy, Inc. 6.625% 15/01/2027 usp 312,000 283,811 0.02 Under ArmOL_Jr, Inc. 3.25% 15/06/2026 uso 200,000 167,483 0.01
NRG Energy, Inc. 5.75% 15/01/2028 USD 425000 369,203 002  pojover Copital Corp. Reg. $ 3.3% ELR 150,000 148,103 0.01
NuStar Logistics LP 5.75% 01/10/2025 usp 177,000 157,914 0.0L  nited Rentals North America. Inc ' ’ :
NuStar Logistics LP 6% 01/06/2026 usD 267,000 238,047 0.01 48750 15/01/2028 o UsD 210,000 182.914 0.01
NuStar Log!st!cs LP 5.625% 28/04/2027 usb 335,000 293,830 0.02° " nited Rentals North America, Inc.
NuStar Logistics LP 6.375% 01/10/2030 usD 207,000 181,105 0.0l 3.875% 15/02/2031 Usb 1,135,000 899,270 0.05
Occidental Petroleum Corp. 5.875% United States Cellular Corp. 6.7%
01/09/2025 usb 297,000 270,289 0.02  15/12/2033 usD 390,000 308,504 0.02
Occidental Petroleum Corp. 8.875% United States Steel Corp. 6.875%
15/07/2030 usb 691,000 725,683 0.04  01/03/2029 uso 201,000 180,769 0.01
Occidental Petroleum Corp. 6.625% UnitedHealth Group, Inc. 3.05%
01/09/2030 usb 242,000 230,306 0.0l 15/05/2041 USD 2,165,000 1,513,315 0.09
Occidental Petroleum Corp. 6.125% UnitedHealth Group, Inc. 5.875%
01/01/2031 usb 411,000 381,483 0.02  15/02/2053 usb 366,000 368,092 0.02
OneMain Finance Corp. 3.5% US Treasury 0.875% 31/01/2024 usD 15,995,000 14,270,780 0.87
1/01/2027 . usb 140,000 110,124 0.01 s Treasury 6.125% 15/08/2029 USD  1308.400 1,328,235 0.08
g nce Corp. 6.62:% LD 410000 4z gop U Treasury6.25% 15/05/2030 USD 1344300 1394205  0.08
OneMain Finance Corp. 4% 15/09/2030 usp 75:000 52,775 O:OO Us Treasury 5'325% 15/02/2031 usb 1,664,400 167,276 010
Oracle Corp. 2.875% 25/03/2031 USD 2,200,000 1.712,414 019 USTreasury4.5% 15/02/2036 usb 1,401,900 1,380,050 0.08
Oracle Corp. 3.8% 15/11/2037 usp 1,400,000 1,042,015 0.06 US Treasury 4.25% 15/05/2039 usb 1,424,400 1,356,673 0.08
Organon & Co., Reg. 5 2.875% ! US Treasury 3.625% 15/08/2043 usb 1,543,500 1,317,059 0.08
30/04/2028 EUR 568,000 494,793 0.03 USTreasury2.5% 15/05/2046 usb 2,304,400 1,608,246 0.10
PBF Holding Co. LLC 7.25% 15/06/2025 usb 250,000 228,746 001 USTreasury2.25% 15/08/2046 usb 2,003,800 1,327,996 0.08
PBF Holding Co. LLC 6% 15/02/2028 USD 430,000 367,589 0.02 \‘imTzroeﬁsggmjﬁgig %20/ nZSO‘I‘r?C o Usb 2,460,700 1,883,428 011
PG&E Corp. 5% 01/07/2028 usb 1,053,000 885,976 0.05 o G 220
PG&E Corp. 5.25% 01/07/2030 usD 49,000 40,166 oo O1/2034 usb 190,000 160,039 0.01
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Verizon Communications, Inc. 4.272% Luxembourg
15/01/2036 usb 1,380,000 1,135,288 0.07  Citigroup Global Markets Funding
Verizon Communications, Inc. 5.25% Luxembourg SCA, Reg. S 0%
16/03/2037 UsD 2,441,000 2,206,568 013 15/03/2028 EUR 1,600,000 1,711,927 0.10
Verizon Communications, Inc. 1.5%
19/09/2039 EUR 100,000 68,249 0.00 1,711,927 0.10
Visa, Inc. 1.5% 15/06/2026 EUR 100,000 93,829 0.01
Vital Energy, Inc. 10.125% 15/01/2028 usb 608,000 546,490 0.03  Mexico
VMware, Inc. 4.7% 15/05/2030 usb 225,000 196,019 0.01 Fomento Economico Mexicano SAB de
VMware, Inc. 2.2% 15/08/2031 usb 5,320,000 3,815,192 0.23  CV,Reg.52.625% 24/02/2026 EUR 500,000 516,094 0.03
WEC Energy Group, Inc. 1.8%
15/10/2030 usp 1,870,000 1,359,209 0.08 516,094 0.03
Welltower OP LLC, REIT 2.75%
15/01/2031 usb 860,000 649,178 0.04  Netherlands
Williams Cos., Inc. (The) 2.6% Dufry One BV, Reg. S 0.75%
15/03/2031 usb 1,455,000 1,098,296 0.07  30/03/2026 CHF 1,200,000 1,093,760 0.07
WMG Acquisition Corp., Reg. S 2.25% Just Eat Takeaway.com NV, Reg. S
15/08/2031 EUR 500,000 397,959 0.02  0.625% 09/02/2028 EUR 1,000,000 665,664 0.04
WP Carey, Inc., REIT 2.45% 01/02/2032 usb 370,000 265,166 0.02
XPO CNW, Inc. 6.7% 01/05/2034 usb 81,000 73,395 0.00 1,759,424 0.11
Yum! Brands, Inc. 3.625% 15/03/2031 usb 382,000 301,262 0.02
Yum! Brands, Inc. 4.625% 31/01/2032 usb 640,000 530,310 0.03  New Zealand
Zimmer Biomet Holdings, Inc. 2.6% Xero Investments Ltd., Reg. S 0%
24/11/2031 usb 602,000 456,418 0.03  02/12/2025 usb 2,549,000 2,075,147 0.13
Zoetis, Inc. 2% 15/05/2030 usb 3,625,000 2,764,056 0.17
2,075,147 0.13
205,931,931 12.50
South Korea
Zambia POSCO Holdings, Inc., Reg. S 0%
Zambia Government Bond, Reg. S 01/09/2026 EUR 1,000,000 1,026,250 0.06
8.97% 30/07/2027 usb 200,000 106,332 0.01
1,026,250 0.06
106,332 0.01
Spain
Cellnex Telecom SA, Reg. S 0.75%
Total Bonds 422,135,569 25.63  50/11/2031 ¢ EUR 2,200,000 1,763,270 0.1
Convertible Bonds
1,763,270 0.11
Australia
DEXUS Finance Pty. Ltd., REIT, Reg. S f P
23% 19/06/2026 AD 3100000 181298 om oGt o reg s 07
04/06/2024 usb 3,400,000 2,970,330 0.18
1,812,989 0.11
2,970,330 0.18
Belgium
Groupe Bruxelles Lambert NV, Reg. S : ;
2.125% 29/11/2025 EUR 1100000 1094720 007 oiaed MO s
18/01/2027 GBP 600,000 499,939 0.03
1,094,720 0.07 Shaftesbury Capital plc, REIT 2%
30/03/2026 GBP 1,200,000 1,205,785 0.07
Cayman Islands Trainline plc, Reg. S 1% 14/01/2026 GBP 1,300,000 1,265,942 0.08
ESR Group Ltd., Reg. S 1.5% WH Smith plc, Reg. S 1.625%
30/09/2025 usb 1,200,000 1,079,671 0.06  07/05/2026 GBP 1,100,000 1,147,869 0.07
Meituan, Reg. S 0% 27/04/2028 usb 2,600,000 1,958,333 0.12
4,119,535 0.25
3,038,004 0.18
United States of America
China Bank of America Corp. 7.25% usb 4,554 4,924,534 0.30
Pharmaron Beijing Co. Ltd., Reg. S 0% Expedia Group, Inc. 0% 15/02/2026 usD 982,000 793,166 0.05
18/06/2026 usb 2,400,000 2,016,681 0.12 NextEra Energy, Inc. 6.926% usD 99,334 4,075,241 0.24
Peloton Interactive, Inc. 0% 15/02/2026 uso 2,593,000 1,798,092 0.11
2,016,681 012 Teladoc Health, Inc. 1.25% 01/06/2027 USD 1,634,000 1,188,164 0.07
France 12,779,197 0.77
Safran SA, Reg. S 0% 01/04/2028 EUR 494,200 862,972 0.05
Selena SARL, Reg. S 0% 25/06/2025 EUR 700,000 657,495 0.04  yietnam
Ubisoft Entertainment SA, Reg. S 0% Novaland Investment Group Corp.,
24/09/2024 EUR 1,429,700 1,534,561 0.09  Reg. S 5.25% 16/07/2026 UsD 3,200,000 816,410 0.05
Wendel SE, Reg. S 2.625% 27/03/2026 EUR 1,600,000 1,565,432 0.10
Worldline SA, Reg. S 0% 30/07/2026 EUR 1,246,100 1,104,107 0.07 816,410 0.05
5,724,567 0.35
Total Convertible Bonds 47,336,394 2.87
Germany i
Delivery Hero SE, Reg. S 1% Equities
30/04/2026 EUR 600,000 484,661 0.03  Australia
MTU Aero Engines AG, Reg. S 0.05% AGL Energy Ltd. AUD 127,456 838,972 0.05
18/03/2027 EUR 2,300,000 2,115,080 013 APA Group AUD 36,694 216,723 0.01
Zalando SE, Reg. S 0.625% 06/08/2027 EUR 900,000 722,502 0.04  Bendigo & Adelaide Bank Ltd. AUD 32,227 168,547 0.01
BHP Group Ltd. GBP 12,145 331,633 0.02
3,322,243 0.20 (SR Ltd. AUD 59,627 188,708 0.01
Goodman Group, REIT AUD 31,474 384,727 0.02
Jersey Insignia Financial Ltd. AUD 59,738 102,445 0.01
Cornwall Jersey Ltd., Reg. S 0.75% Mirvac Group, REIT AUD 309,955 427,690 0.03
16/04/2026 GBP 1,000,000 789,606 0.05  Qrigin Energy Ltd. AUD 40,420 207,211 0.01
Rio Tinto Ltd. AUD 14,325 1,000,925 0.06
789,606 0.05  5onic Healthcare Ltd. AUD 10,528 228,103 0.01
Stockland, REIT AUD 89,377 219,156 0.01
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Telstra Group Ltd. AUD 96,423 252,881 0.02  Cayman Islands
Woodside Energy Group Ltd. AUD 21,083 442,406 0.03  Chailease Holding Co. Ltd. TWD 35,512 212,750 0.01
Woolworths Group Ltd. AUD 13,160 318,440 0.02  China Resources Land Ltd. HKD 174,443 677,310 0.04
CK Asset Holdings Ltd. HKD 47,500 241,047 0.02
5,328,567 0.32 HKBN Ltd. HKD 169,500 83,490 0.01
JD.com, Inc. ‘A HKD 37,050 573,468 0.04
Austria NetEase, Inc. HKD 87,374 1,557,627 0.09
ANDRITZ AG EUR 8,082 411,172 0.03  Shenzhou International Group Holdings
Erste Group Bank AG EUR 7,695 244,470 001 Ld _ HKD 46,300 404,988 0.02
OMV AG EUR 8,266 320,845 0.02 Tingyi Cayman Islapds Holdm_g Corp. HKD 434,342 617,720 0.04
Topsports International Holdings Ltd.,
Reg. S HKD 300,000 238,221 0.01
976,487 0.06 !
WH Group Ltd., Reg. S HKD 333,466 161,527 0.01
Belgium Xinyi Glass Holdings Ltd. HKD 268,952 383,760 0.02
Ageas SA/NV EUR 8,830 329,094 0.02
Euronav NV EUR 10,977 153,678 0.01 5151,908 031
KBC Group NV EUR 4,133 264,677 0.02 Chile
Proximus SADP EUR 24,803 170,471 0.01 .
Warehouses De Pauw CVA, REIT EUR 7,834 197,417 0.01 Banco Santander Chile, ADR usop 25,811 437,038 0.03
1,115,337 0.07 437,038 0.03
China
Bermuda : .
China Construction Bank Corp. ‘H’ HKD 1,498,923 888,965 0.05
. 261,802 X . e
Chins Resotrces 6as Group L MO o o7 op  ChinaNerchanis Bank oL W MO 198020 g4 005
CK Infrastructure Holdings Ltd ’ HKD 44'500 215'813 0.01 China Petroleum & Chemical Corp. ‘H’ HKD 1,405,184 752,907 0.05
Nordic American Tankers Ltd. usp 45,225 149,714 0.01 EUVHO g:ass :gg“sgv goﬂp Eg' Eg CNH 34,200 154,419 0.01
Orient Overseas International Ltd. HKD 8,500 104,348 0.01 Rlé\g’a% ‘H§SS ustry Group 0. Lid., HKD 136.000 513.744 0.03
SFL Corp. Ltd. usp 27,295 234,457 .01 \jaier smart Home Co. Ltd. *H' HKD 347,474 999,925 0.06
VTech Holdings Ltd. HKD 20,500 123,436 001 yjidea Group Co. Ltd. ‘A’ CNH 90,423 671,044 0.04
Yue Yuen Industrial Holdings Ltd. HKD 93,500 111,778 0.01 Ping An Insurance Group Co. of China !
Ltd. ‘H’ HKD 151,903 884,469 0.05
1,590,821 010 Zhejiang Supor Co. Ltd. ‘A’ CNH 41,894 264,015 0.02
Brazil _ 5,953,916 0.36
B3 SA - Brasil Bolsa Balcao BRL 221,867 621,493 0.04
Banco do Brasil SA BRL 42,345 404,881 0.03  pepmark
BB Seguridade Participacoes SA BRL 35,263 206,567 0.01  Ap Moller - Maersk A/S ‘B’ DKK 134 217,473 0.01
Itau Unibanco Holding SA Preference BRL 152,827 828,325 0.05 " p/s Norden A/S DKK 7305 333,936 0.02
TIM SA BRL 123,689 342,718 002 panske Bank A/S DKK 13,747 306,503 0.02
Novo Nordisk A/S ‘B’ DKK 15,891 2,344,041 0.14
2,403,984 0.15
3,201,953 0.19
Canada
Agnico Eagle Mines Ltd. CAD 6,645 299,510 0.02 rinjand
Algonquin Power & Utilities Corp. CAD 20,660 157,930 0.0l " Elisa 0vJ EUR 12,105 596,353 0.04
Allied Properties Real Estate F v ' 727.787
Investment Trust, REIT CAD 13,515 202,508 0.01 Kggg”gﬁ é EHE ?3,3223 o106 8‘82
AitaGaS dLFd,' CAD 10471 oo 001 yonecranes ov) EUR 8,183 301,298 0.02
acottd T CAD 7,638 ' 001 petso o) EUR 35,409 391,801 0.02
Bank of Nova Scotia (The) CAD 10,147 463,254 0.03  \ordea Bank Abp SEK 166,488 1.667.703 0.10
Barrick Gold Corp. CAD 25,286 385,797 0.02  Gion o) B’ EUR 8’258 v316‘364 0'02
BCE Inc. cAD 16,671 693779 004 oyiokumpu oY) EUR 76,214 37573 0.02
Canadian Imperial Bank of Commerce CAD 10,069 393,420 0.02 Sampo OYJ ‘A’ EUR 11519 474.755 0.03
Canadian Natural Resources Ltd. CAD 4,007 204,568 0.01 TietoEVRY OV) EUR 11'319 287’616 0'02
Canadian Tire Corp. Ltd. ‘A’ CAD 1,863 231,018 0.01 UPM-Kymmene 0V) EUR 7717 485,269 0.03
Canadian Utilities Ltd. ‘A’ CAD 25,421 606,636 0.04 Wartsila OYJ Abp EUR 2 '433 23i 116 0'01
Capital Power Corp. CAD 7,356 215,149 0.01 ’ ' ’
Chartwell Retirement Residences CAD 24,943 161,927 0.01 6.370.303 0.39
Emera, Inc. CAD 6,182 230,999 0.01 T )
Enbridge, Inc. CAD 20,759 704,356 0.04 France
Fortis, Inc. CAD 19,400 759,885 005 Amundi sa, Reg. S EUR 5,775 313,294 0.02
Gibson Energy, Inc. CAD 14,010 200,423 0.01 AXA SA EUR 27,042 758.905 0.05
Great-West Lifeco, Inc. CAD 21,881 578,645 0.04  B\P Paribas SA EUR 13’500 783'810 0'05
Hydro One Ltd., Reg. S CAD 21,786 565,277 0.04  (ia Generale des Etablissements ’ ' ’
IGM Financial, Inc. CAD 9,356 258,299 0.02  yjichelin SCA EUR 25,574 694,206 0.04
Keyera Corp. CAD 12,037 252,256 0.02 coface sA EUR 23,656 300,668 0.02
Manulife Financial Corp. CAD 30,043 518,467 0.03  panone SA EUR 6,278 352,918 0.02
Northland Power, Inc. CAD 8,928 168,657 0.0l Eiffage A EUR 3,634 348,210 0.02
Nutrien Ltd. CAD 6,265 340,593 0.02 Engie SA EUR 63,420 970,009 0.06
Pembina Pipeline Corp. CAD 23,944 682,834 0.04 " Gaztransport Et Technigaz SA EUR 2,331 217,133 0.01
Power COFDA of Canada CAD 20,522 505,352 0.03 Klepierre SA, REIT EUR 20,580 471,693 0.03
Restaurant Brands International, Inc. CAD 9,122 646,548 0.04 | egrand SA EUR 8.645 786,522 0.05
Sienna Senior Living, Inc. CAD 15,310 120,424 0.0l | yMH Moet Hennessy Louis Vuitton SE EUR 3717 3,199,504 0.19
Superior Plus Corp. CAD 24,158 158,587 0.0l " prange SA EUR 68,338 736,615 0.04
TC Energy Corp. CAD 33,929 1,245,732 0.08  pyplicis Groupe SA EUR 8,443 624,275 0.04
TELUS Corp. CAD 36,241 642,485 0.04  poyel SA EUR 17,175 390216 0.02
Toronto-Dominion Bank (The) CAD 17,688 1,003,893 0.06  Rubis SCA EUR 0,384 208,700 0.01
Tourmaline Ol Corp. CAD 12,400 528,610 0.03  sanofi EUR 5,882 577.142 0.03
TransAlta Renewables, Inc. CAD 20,073 155,874 0.01  gchneider Electric SE EUR 5,960 993,770 0.06
Societe Generale SA EUR 12,088 290,656 0.02
14,662,911 089 Totalenergies SE EUR 33,844 1,781,548 0.11
Vallourec SA EUR 27,457 298,183 0.02
Verallia SA, Reg. S EUR 4,933 168,314 0.01
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Vinci SA EUR 22,750 2,424,922 0.15  UniCredit SpA EUR 33,000 706,695 0.04
Vivendi SE EUR 39,010 330,220 0.02  Unipol Gruppo SpA EUR 49,235 241,227 0.02
18,021,523 1.09 7,635,068 0.46
Germany Japan
Allianz SE EUR 12,516 2,673,418 0.16  Aozora Bank Ltd. JPY 18,000 305,492 0.02
BASF SE EUR 5,001 222,282 0.01  ARTERIA Networks Corp. JPY 15,700 196,004 0.01
Bayerische Motoren Werke AG EUR 5,794 653,274 0.04  Bridgestone Corp. JPY 26,500 989,229 0.06
Covestro AG, Reg. S EUR 6,261 295,237 0.02  Canon, Inc. JPY 8,600 206,524 0.01
Daimler Truck Holding AG EUR 12,439 410,114 0.02  Chubu Electric Power Co., Inc. JPY 25,500 283,913 0.02
Deutsche Post AG EUR 19,472 871,907 0.05  Comforia Residential REIT, Inc., REIT JPY 126 275,419 0.02
Deutsche Telekom AG EUR 77,571 1,551,459 0.09  Dai Nippon Printing Co. Ltd. JPY 10,100 261,277 0.02
E.ON SE EUR 24,195 282,840 0.02  Daiwa House Industry Co. Ltd. JPY 10,600 254,755 0.02
Freenet AG EUR 26,806 617,342 0.04  Electric Power Development Co. Ltd. JPY 25,100 337,428 0.02
LEG Immobilien SE EUR 5,356 284,029 0.02  ENEOS Holdings, Inc. JPY 38,300 120,193 0.01
Mercedes-Benz Group AG EUR 10,513 775,123 0.05  FANUC Corp. JPY 23,700 756,152 0.05
Muenchener Frontier Real Estate Investment Corp.,
Rueckversicherungs-Gesellschaft AG EUR 3,982 1,371,600 0.08  REIT JPY 100 296,099 0.02
Siemens AG EUR 8,135 1,242,540 0.08  Hokkaido Electric Power Co., Inc. JPY 31,900 119,657 0.01
Telefonica Deutschland Holding AG EUR 279,765 726,969 0.04  Idemitsu Kosan Co. Ltd. JPY 19,400 355,207 0.02
Vonovia SE EUR 41,393 743,418 0.05  Japan Metropolitan Fund Investment,
REIT JPY 405 246,902 0.01
12,721,552 0.77 Japan Post Holdings Co. Ltd. JPY 41,300 271,680 0.02
Kansai Electric Power Co., Inc. (The) JPY 56,600 647,311 0.04
Hong Kong KDDI Corp. JPY 8,900 251,283 0.01
China Overseas Land & Investment Ltd. HKD 132,328 263,970 0.02  Kenedix Office Investment Corp., REIT JPY 134 295,031 0.02
CLP Holdings Ltd. HKD 31,000 220,531 0.01  Kyushu Railway Co. JPY 12,300 241,527 0.01
Guangdong Investment Ltd. HKD 242,000 191,316 0.01  Mitsubishi Chemical Group Corp. JPY 67,500 369,133 0.02
Hang Seng Bank Ltd. HKD 29,869 389,367 0.02  Nippon Prologis REIT, Inc., REIT JPY 184 337,510 0.02
Hong Kong & China Gas Co. Ltd. HKD 149,000 117,968 0.01  Nippon Steel Corp. JPY 12,200 232,215 0.01
Hong Kong Exchanges & Clearing Ltd. HKD 17,172 592,790 0.04  Nippon Telegraph & Telephone Corp. JPY 555,000 599,277 0.04
New World Development Co. Ltd. HKD 102,000 229,933 0.02  Okinawa Electric Power Co., Inc. (The) JPY 10,500 76,361 0.00
PCCW Ltd. HKD 366,000 173,864 0.01 Osaka Gas Co. Ltd. JPY 4,100 57,366 0.00
Power Assets Holdings Ltd. HKD 47,000 225,328 0.01  Sharp Corp. JpPY 27,000 137,690 0.01
Swire Properties Ltd. HKD 82,600 186,008 0.01  Shin-Etsu Chemical Co. Ltd. JPY 25,900 783,564 0.05
SoftBank Corp. JPY 69,600 679,815 0.04
2,591,075 0.16 Sumitomo Forestry Co. Ltd. JPY 11,500 254,073 0.02
Takeda Pharmaceutical Co. Ltd. JPY 13,900 398,490 0.02
India Tokio Marine Holdings, Inc. JPY 38,700 813,174 0.05
Embassy Office Parks REIT, REIT INR 58,460 190,487 0.01  Tokyo Electron Ltd. JPY 9,700 1,263,258 0.08
HCL Technologies Ltd. INR 60,191 795,812 0.05  Tokyo Gas Co. Ltd. PY 3,700 73,804 0.00
Infosys Ltd., ADR usp 98,767 1,467,486 0.09  Tokyu Fudosan Holdings Corp. JPY 45,700 238,442 0.01
Tata Consultancy Services Ltd. INR 8,036 295,781 0.02  United Urban Investment Corp., REIT JPY 168 154,773 0.01
2,749,566 0.17 13,180,028 0.80
Indonesia Jersey
Bank Rakyat Indonesia Persero Thk. PT IDR 4,024,675 1,336,707 0.08  Ferguson plc GBP 3,753 543,889 0.03
Telkom Indonesia Persero Tbk. PT IDR 5,161,400 1,262,630 0.08  Glencore plc GBP 156,654 813,653 0.05
Man Group plc GBP 145,023 369,388 0.02
2,599,337 0.16  WPPplc GBP 57,310 549,628 0.04
Ireland 2,276,558 0.14
CRH plc EUR 12,896 655,504 0.04
Eaton Corp. plc usb 3,537 649,324 0.04  Luxembourg
Mallinckrodt plc usp 3,900 4,446 0.00 ArcelorMittal SA EUR 16,720 418,585 0.03
Seagate Technology Holdings plc usb 7,953 454,239 0.03 B&M European Value Retail SA GBP 76,913 491,396 0.03
1,763,513 0.11 909,981 0.06
Israel Marshall Islands
Bezeq The Israeli Telecommunication DHT Holdings, Inc. usp 20,763 160,381 0.01
Corp. Ltd. ILS 64,521 72,058 0.00
160,381 0.01
72,058 0.00
Mexico
Italy Bolsa Mexicana de Valores SAB de CV MXN 6,143 11,785 0.00
A2A SpA EUR 186,007 311,934 0.02  Grupo Financiero Banorte SAB de CV ‘0’ MXN 138,309 1,041,758 0.06
ACEA SpA EUR 5,504 66,488 0.00  Kimberly-Clark de Mexico SAB de CV ‘A’ MXN 43,624 90,050 0.01
Assicurazioni Generali SpA EUR 40,622 759,124 0.05  Wal-Mart de Mexico SAB de CV MXN 304,333 1,105,453 0.07
Azimut Holding SpA EUR 17,243 339,644 0.02
Banca Generali SpA EUR 11,675 367,354 0.02 2,249,046 0.14
Banca Mediolanum SpA EUR 76,877 637,310 0.04
BFF Bank SpA, Reg. S EUR 37,067 374,562 0.02  Netherlands
Enel SpA EUR 85,815 529,779 0.03  ABN AMRO Bank NV, Reg. S, CVA EUR 19,727 282,688 0.02
Eni SpA EUR 27,639 363,177 0.02  ASML Holding NV EUR 3,821 2,537,526 0.15
Hera SpA EUR 85,174 232,610 0.01  ASR Nederland NV EUR 8,582 353,836 0.02
Intesa Sanpaolo SpA EUR 440,553 1,064,376 0.07  BE Semiconductor Industries NV EUR 3,983 396,468 0.02
Iren SpA EUR 91,819 156,827 0.01  ING Groep NV EUR 43,226 535,613 0.03
Italgas SpA EUR 43,390 236,584 0.01  Koninklijke Ahold Delhaize NV EUR 18,925 594,434 0.04
Mediobanca Banca di Credito Koninklijke KPN NV EUR 203,966 670,130 0.04
Finanziario SpA EUR 30,287 332,627 0.02  LyondellBasell Industries NV ‘A’ usb 6,300 525,260 0.03
Poste Italiane SpA, Reg. S EUR 38,242 379,169 0.02 NN Group NV EUR 9,933 338,268 0.02
Snam SpA EUR 53,597 257,507 0.02  NXP Semiconductors NV usop 6,680 1,246,413 0.08
Terna - Rete Elettrica Nazionale EUR 35,437 278,074 0.02  0OCINV EUR 13,834 306,838 0.02
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Stellantis NV EUR 61,035 981,016 0.06  Aena SME SA, Reg. S EUR 2,869 426,262 0.03
Wolters Kluwer NV EUR 3,739 437,370 0.03  Banco Bilbao Vizcaya Argentaria SA EUR 86,531 610,736 0.04
Banco Santander SA EUR 199,971 682,251 0.04
9,205,860 0.56  CaixaBank SA EUR 101,878 387,340 0.02
Cellnex Telecom SA, Reg. S EUR 11,180 414,275 0.03
New Zealand Cia de Distribucion Integral Logista
Contact Energy Ltd. NZD 52,057 235,840 0.01 Holdings SA EUR 16,386 406,045 0.02
Spark New Zealand Ltd. NZD 152,818 437,575 0.03 EnagasSA EUR 13,127 238,419 0.01
Endesa SA EUR 49,081 967,877 0.06
673,415 0.04 Iberdrola SA EUR 202,045 2,428,076 0.15
Industria de Diseno Textil SA EUR 21,966 776,059 0.05
Norway Mapfre SA EUR 170,689 311,337 0.02
Aker BP ASA NOK 3,749 80,864 0.00  Merlin Properties Socimi SA, REIT EUR 29,773 234,165 0.01
DNB Bank ASA NOK 20,586 354,184 0.02  Naturgy Energy Group SA EUR 37,041 1,010,108 0.06
Equinor ASA NOK 35,389 946,998 0.06 Redeia Corp. SA EUR 14,632 225,991 0.01
Norsk Hydro ASA NOK 84,705 462,469 0.03  Repsol SA EUR 34,123 455,798 0.03
Telenor ASA NOK 71,208 664,367 0.04  Telefonica SA EUR 132,253 495,221 0.03
Yara International ASA NOK 5,512 179,032 0.01
10,925,321 0.66
2,687,914 0.16
Supranational
poland HK Electric Investments & HK Electric
Powszechny Zaklad Ubezpieczen SA PLN 73,655 653,618 0.04 Investments Ltd., Reg. S HKD 118,500 64,878 0.01
HKT Trust & HKT Ltd. HKD 186,000 198,451 0.01
653,618 0.04
263,329 0.02
Portugal
EDP - Energias de Portugal SA EUR 51,161 230,224 0.01 Sweden ) -
Galp Energia SGPS SA ‘B’ EUR 34,363 367.856 0.02 H&M Hennes & Mauritz AB ‘B SEK 18,343 289,219 0.02
Jeronimo Martins SGPS SA EUR 10,761 272,361 0.02 Orron Energyab SEK 171,432 165,280 0.01
Navigator Co. SA (The) EUR 83,309 259,091 0.01 Skandinaviska Enskilda Banken AB ‘A’ SEK 34,316 348,332 0.02
NOS SGPS SA EUR 33,454 108,993 0.01 SSABAB'E’ SEK 67.129 426,546 0.03
REN - Redes Energeticas Nacionais Svenska Handelsbanken AB ‘A’ SEK 33,382 257,019 0.01
SGPS SA EUR 39,474 98,784 0.01 Tele2 AB‘B’ SEK 104,003 791,922 0.05
Telia Co. AB SEK 87,065 176,237 0.01
1,337,309 0.08 Volvo AB ‘B’ SEK 124,645 2,370,894 0.14
Saudi Arabia 4,825,449 0.29
Al Rajhi Bank SAR 20,402 363,382 0.02
Switzerland
363,382 0.02 ABBLtd. CHF 24,706 888,321 0.05
Cie Financiere Richemont SA CHF 6,267 972,670 0.06
Singapore Holcim AG CHF 10,351 639,755 0.04
CapitaLand Ascendas REIT, REIT SGD 283,200 520,349 0.03  Julius Baer Group Ltd. CHF 9,223 531,590 0.03
CapitalLand Integrated Commercial Nestle SA CHF 33,662 3,710,815 0.23
Trust, REIT SGD 444,500 573,057 0.03  Novartis AG CHF 25,996 2,388,687 0.15
DBS Group Holdings Ltd. SGD 46,800 998,464 0.06  Roche Holding AG CHF 9,162 2,570,861 0.16
Digital Core REIT Management Pte. Ltd., Swisscom AG CHF 906 518,492 0.03
REIT usb 230,754 100,902 0.0l  UBS Group AG CHF 38,007 704,157 0.04
Keppel Infrastructure Trust SGD 256,800 88,199 0.01  Zzurich Insurance Group AG CHF 2,823 1,232,803 0.07
NETLINK NBN TRUST, Reg. S SGD 308,000 177,696 0.01
Singapore Exchange Ltd. SGD 118,500 771,079 0.05 14,158,151 0.86
Singapore Telecommunications Ltd. SGD 141,200 239,372 0.01
Taiwan
3,469,118 0.21  Accton Technology Corp. TWD 11,202 115,117 0.01
ASE Technology Holding Co. Ltd. TWD 215,565 701,969 0.04
South Africa Delta Electronics, Inc. TWD 41,505 420,727 0.03
AVI Ltd. ZAR 16,211 53,468 0.00  MediaTek, Inc. TWD 7,575 153,461 0.01
Bid Corp. Ltd. ZAR 23,524 471,186 0.03  Mega Financial Holding Co. Ltd. TWD 159,722 179,518 0.01
Bidvest Group Ltd. (The) ZAR 35,114 447,360 0.03  Novatek Microelectronics Corp. TWD 70,071 878,211 0.05
FirstRand Ltd. ZAR 102,118 339,469 0.02  Ppresident Chain Store Corp. TWD 78,000 648,475 0.04
Sanlam Ltd. ZAR 214,805 608,222 0.04  Quanta Computer, Inc. TWD 38,019 169,639 0.01
Standard Bank Group Ltd. ZAR 52,673 454,420 0.03  Realtek Semiconductor Corp. TWD 56,091 638,676 0.04
Vodacom Group Ltd. ZAR 123,561 706,033 0.04  Taiwan Semiconductor Manufacturing
Co. Ltd., ADR usb 17,630 1,635,618 0.10
3,080,158 0.19  Taiwan Semiconductor Manufacturing
Co. Ltd. TWD 203,000 3,435,084 0.21
South Korea Vanguard International Semiconductor
ESR Kendall Square REIT Co. Ltd., REIT KRW 23,658 66,262 0.00 Corp. TWD 172,828 446,937 0.03
Hana Financial Group, Inc. KRW 5,443 148,381 0.01  Wiwynn Corp. TWD 5,070 211,686 0.01
KB Financial Group, Inc. KRW 17,759 589,653 0.04
Kia Corp. KRW 11,701 719,280 0.04 9,635,118 0.59
Korea Gas Corp. KRW 3,610 64,542 0.00 .
LG Uplus Corp. KRW 26,681 199,059 0.01  Thailand
NCSoft Corp. KRW 813 166,541 0.01 S;B X PCL THB 232,600 641,324 0.04
samsung Electronics Co. Ltd. KRW 75,483 3,790,219 0.23  Slam Cement PCL (The) THB 43,000 357,067 0.02
Shinhan Financial Group Co. Ltd. KRW 24,816 586,823 0.04
SK Telecom Co. Ltd., ADR usb 6,127 109,186 0.01 998,391 0.06
SK Telecom Co. Ltd. KRW 27,106 878,338 0.05
United Kingdom
7,318,284 0.44 3i Group plc GBP 31,848 720,243 0.04
Anglo American plc GBP 28,579 743,312 0.05
Spain Astrazeneca plc GBP 20,986 2,756,042 0.17
Acerinox SA EUR 31,964 314,750 0.02 Atlantica Sustainable Infrastructure plc usb 8,182 174,879 0.01
ACS Actividades de Construccion y Aviva plc GBP 90,918 419,155 0.03
Servicios SA EUR 16,797 540,611 0.03  Balfour Beatty plc GBP 95,386 381,830 0.02
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Barclays plc GBP 278,878 500,329 0.03  Coca-Cola Co. (The) usp 66,119 3,628,674 0.22
Barratt Developments plc GBP 154,865 751,710 0.05  Cogent Communications Holdings, Inc. usb 4,174 259,021 0.02
Berkeley Group Holdings plc GBP 8,289 379,733 0.02  Comcast Corp. ‘A’ uso 40,771 1,555,234 0.09
Big Yellow Group plc, REIT GBP 16,990 213,856 0.01  Comerica, Inc. usb 6,757 265,763 0.02
BP plc GBP 299,031 1,600,985 0.10  Conagra Brands, Inc. usb 13,669 417,643 0.03
Britvic plc GBP 32,848 325,574 0.02  Consolidated Edison, Inc. usop 5,788 477,192 0.03
BT Group plc GBP 151,881 218,252 0.01  Coterra Energy, Inc. usb 4,012 91,887 0.01
Burberry Group plc GBP 18,050 442,743 0.03  Crown Castle, Inc., REIT uso 1,139 119,350 0.01
Centrica plc GBP 360,363 521,299 0.03  Cummins, Inc. usop 2,156 483,619 0.03
Coca-Cola Europacific Partners plc usb 16,800 991,846 0.06  Deere & Co. usop 2,191 815,235 0.05
Compass Group plc GBP 22,181 568,971 0.03  Digital Realty Trust, Inc., REIT uso 12,728 1,323,677 0.08
Diageo plc GBP 23,887 939,732 0.06  Dominion Energy, Inc. usb 8,581 407,597 0.02
Direct Line Insurance Group plc GBP 148,897 235,097 0.01  Dow, Inc. uso 34,576 1,686,372 0.10
Dunelm Group plc GBP 26,249 342,920 0.02 DT Midstream, Inc. usop 4,717 213,582 0.01
Energean plc GBP 24,008 286,832 0.02  Duke Energy Corp. usob 8,027 655,943 0.04
GSK plc GBP 86,556 1,398,219 0.08  Eastman Chemical Co. usb 5,602 426,255 0.03
Harbour Energy plc GBP 51,565 136,830 0.01  Edison International usp 8,360 529,926 0.03
Hays plc GBP 198,050 236,502 0.01  Emerson Electric Co. usob 5,910 486,141 0.03
HSBC Holdings plc GBP 215,641 1,565,118 0.10  Entergy Corp. uso 4,916 435,237 0.03
|G Group Holdings plc GBP 44,734 353,873 0.02  EOG Resources, Inc. usop 4,725 490,716 0.03
InterContinental Hotels Group plc GBP 17,230 1,093,605 0.07  Equinix, Inc., REIT usop 2,590 1,856,961 0.11
Investec plc GBP 66,998 346,952 0.02  Equitrans Midstream Corp. usb 41,284 363,125 0.02
J Sainsbury plc GBP 131,937 413,567 0.03  Equity LifeStyle Properties, Inc., REIT usp 10,860 664,877 0.04
Legal & General Group plc GBP 169,559 450,129 0.03  Evergy, Inc. usb 13,072 692,744 0.04
Lloyds Banking Group plc GBP 1,015,623 519,298 0.03  Exxon Mobil Corp. usb 28,440 2,792,954 0.17
LondonMetric Property plc, REIT GBP 139,668 269,309 0.02  Fastenal Co. usb 10,163 549,844 0.03
Mitie Group plc GBP 146,573 165,226 0.01 Federal Realty Investment Trust, REIT usb 11,679 1,047,206 0.06
National Grid plc GBP 21,175 256,926 0.02  FirstEnergy Corp. usb 6,755 239,858 0.01
NatWest Group plc GBP 127,727 359,063 0.02  Ford Motor Co. uso 20,778 288,552 0.02
Next plc GBP 3,965 319,006 0.02  Frontier Communications Parent, Inc. usop 13,306 223,107 0.01
0SB Group plc GBP 38,849 218,648 0.01  General Mills, Inc. usb 5,358 376,900 0.02
Pagegroup plc GBP 58,110 274,662 0.02  Genuine Parts Co. usop 3,230 494,379 0.03
persimmon plc GBP 25,302 304,794 0.02  Gilead Sciences, Inc. usop 6,808 476,996 0.03
RELX plc GBP 60,330 1,846,524 0.11  Gulfport Energy Corp. usop 7,984 756,031 0.05
Rio Tinto plc GBP 24,199 1,409,816 0.09  Hasbro, Inc. usb 6,022 356,743 0.02
Safestore Holdings plc, REIT GBP 24,662 247,163 0.01  Hawaiian Electric Industries, Inc. usop 6,771 224,925 0.01
Sage Group plc (The) GBP 51,877 558,416 0.03  Healthpeak Properties, Inc., REIT usp 20,356 375,523 0.02
Segro plc, REIT GBP 22,937 192,065 0.01  Hewlett Packard Enterprise Co. usop 36,243 559,908 0.03
Severn Trent plc GBP 7,982 239,709 0.01  Host Hotels & Resorts, Inc., REIT usop 43,145 666,337 0.04
Shell plc GBP 73,246 1,993,887 0.12  HP, Inc. usb 5,074 142,509 0.01
SSE plc GBP 38,653 829,285 0.05 iHeartMedia, Inc. ‘A’ usb 8,276 27,890 0.00
Taylor Wimpey plc GBP 375,795 452,582 0.03  Intel Corp. usob 16,288 496,694 0.03
Telecom Plus plc GBP 13,843 271,995 0.02 International Business Machines Corp. usop 4,079 502,965 0.03
Tesco plc GBP 229,391 665,939 0.04 International Flavors & Fragrances, Inc. uso 1,149 82,519 0.01
TORM plc ‘A’ DKK 5,739 126,974 0.01 International Paper Co. usp 14,255 408,526 0.02
Unilever plc GBP 31,375 1,497,475 0.09 Interpublic Group of Cos., Inc. (The) usop 16,794 589,328 0.04
UNITE Group plc (The), REIT GBP 27,058 274,954 0.02 Invitation Homes, Inc., REIT usop 33,579 1,061,336 0.06
United Utilities Group plc GBP 21,302 238,494 0.01  Iron Mountain, Inc., REIT usob 10,984 572,888 0.03
Vodafone Group plc GBP 624,915 539,673 0.03  J M Smucker Co. (The) usp 2,748 369,294 0.02
Johnson & Johnson uso 15,162 2,284,297 0.14
33,582,018 2.04  Juniper Networks, Inc. usop 18,080 522,863 0.03
Kellogg Co. usop 7,627 468,446 0.03
United States of America Keurig Dr Pepper, Inc. usp 27,501 780,580 0.05
3M Co. usb 4,713 431,485 0.03  KeyCorp usb 9,375 80,743 0.01
AbbVie, Inc. usb 25,480 3,105,200 0.19  Kilroy Realty Corp., REIT usb 7,788 216,916 0.01
AGNC Investment Corp., REIT usb 51,777 480,549 0.03  Kimberly-Clark Corp. usb 4,388 552,418 0.03
Alexandria Real Estate Equities, Inc., Kimco Realty Corp., REIT usb 45,946 836,242 0.05
REIT usb 6,758 705,227 0.04  Kinder Morgan, Inc. usb 81,384 1,281,500 0.08
Allstate Corp. (The) usop 17,000 415,971 0.03  Kraft Heinz Co. (The) usop 15,053 487,913 0.03
American Electric Power Co., Inc. usb 2,947 226,490 0.01  Laureate Education, Inc. ‘A’ usb 20,894 226,065 0.01
American Tower Corp., REIT usb 2,876 511,346 0.03  Lincoln National Corp. usb 7,160 168,280 0.01
Americold Realty Trust, Inc., REIT usb 18,957 561,245 0.03  Lowe’s Cos., Inc. usop 3,108 640,456 0.04
Amgen, Inc. usb 2,125 431,967 0.03  Lumen Technologies, Inc. usop 181,649 375,109 0.02
Analog Devices, Inc. usb 3,381 599,137 0.04  Marathon Petroleum Corp. usp 4,581 486,060 0.03
Annaly Capital Management, Inc., REIT usb 26,388 483,176 0.03  McDonald’s Corp. uso 2,828 767,069 0.05
AT&T, Inc. usb 43,368 634,436 0.04  Merck & Co., Inc. usb 22,884 2,392,132 0.15
Avangrid, Inc. usb 10,961 377,111 0.02  Morgan Stanley usb 68,347 1,627,310 0.10
Avista Corp. usb 6,548 235,986 0.01  Morgan Stanley Preference, FRN uso 37,901 818,585 0.05
Baker Hughes Co. usb 18,837 544,841 0.03  Motorola Solutions, Inc. usp 1,810 483,255 0.03
Bank of America Corp. Preference usb 17,325 363,079 0.02  NetApp, Inc. uso 6,718 471,583 0.03
Bank of America Corp. Preference usb 27,875 550,353 0.03  New Fortress Energy, Inc. usb 8,003 196,227 0.01
Bank of America Corp. usb 57,040 1,506,180 0.09  Newell Brands, Inc. usop 39,900 323,913 0.02
Best Buy Co., Inc. usb 5,938 451,196 0.03  Newmont Corp. usp 10,079 387,377 0.02
Boston Properties, Inc., REIT usb 15,227 804,856 0.05  NextEra Energy, Inc. uso 13,762 925,595 0.06
Bristol-Myers Squibb Co. usb 22,571 1,325,426 0.08  NNNREIT, Inc., REIT usp 5,284 208,505 0.01
Campbell Soup Co. usop 10,612 444,985 0.03  NorthWestern Corp. usop 4,840 252,083 0.02
Cardinal Health, Inc. usb 6,252 539,893 0.03  NRG Energy, Inc. usop 6,550 223,102 0.01
CF Industries Holdings, Inc. usb 5,470 354,498 0.02  OGE Energy Corp. usb 6,697 218,910 0.01
Chesapeake Energy Corp. usb 2,890 220,587 0.0l Omnicom Group, Inc. usD 6,574 572,907 0.03
Chevron Corp. usop 18,136 2,608,960 0.16  ONE Gas, Inc. usb 2,791 196,648 0.01
Chord Energy Corp. usb 3,211 450,084 0.03  ONEOK, Inc. usb 13,167 744,864 0.05
Cisco Systems, Inc. usb 11,286 535,982 0.03  Oracle Corp. usob 6,899 760,785 0.05
Clear Channel Outdoor Holdings, Inc. usb 19,462 23,971 0.00  Packaging Corp. of America usb 593 70,940 0.00
Clearway Energy, Inc. ‘C’ usb 7,191 186,920 0.01  PepsiCo, Inc. usop 2,694 455,081 0.03
Clorox Co. (The) usb 3,679 534,769 0.03  Pfizer, Inc. usb 3,931 130,583 0.01
CME Group, Inc. usb 15,010 2,535,480 0.15  Phillips 66 usb 5,675 492,353 0.03
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Pinnacle West Capital Corp. usp 10,809 805,082 0.05  Belgium
Pioneer Natural Resources Co. usp 2,667 504,495 0.03  KBCGroup NV, FRN, 144A 5.796%
PPL Corp. usb 12,514 301,104 0.02 19/01/2029 usb 230,000 209,006 0.01
Procter & Gamble Co. (The) usb 14,235 1,967,546 0.12
Progressive Corp. (The) usb 7,736 935,015 0.06 209,006 0.01
Prologis, Inc., REIT usb 33,115 3,707,394 0.23
Prudential Financial, Inc. usb 5,396 436,671 0.03 Bermuda
Public Service Enterprise Group, Inc. usD 25,045 1,426,785 0.09 Valaris Ltd., 144A 8.375% 30/04/2030 usb 205,000 188,277 0.01
Public Storage, REIT usb 6,214 1,659,428 0.10
Realty Income Corp., REIT usb 8,262 455,961 0.03 188,277 0.01
Regency Centers Corp., REIT usb 8,146 462,614 0.03
Rexford Industrial Realty, Inc., REIT usb 13,728 654,154 0.04 Canada .
SCE Trust VI Preference usb 86,794 1,556,649 009 (17 BC ULC, 1444 3.875% c48.085
Shenandoah Telecommunications Co. usb 6,252 112,387 0.01 usb 656,000 ! 0.03
. 1011778 BC ULC, 144A 4.375%
Simon Property Group, Inc., REIT usb 5,071 538,213 0.03 15/01/2028 usD 200,000 168,810 0.01
irius XM Holdings, Inc. uso 86,770 398431002 1011778 BCULC, 144A 3.5% 15/02/2029  USD 156,000 125,536 0.1
Southern Co. (The) Preference usb 20,000 423,168 0.03 Athabasca Oil Corp., 144A 9.75%
Southern Co. (The) usb 11,357 721,617 0.04 01/11/2026 ! uso 94,000 89,083 0.01
Southern Copper Corp. usp 9,340 605,731 0.04 TS Corp., 144A 4.125% 15/12/2028 usD 216,000 177,767 0.01
State Street _COI’D. Preference, FRN usb 1,650 35,010 0.00  Bank of Montreal 4.7% 14/09/2027 usp 1,740,000 1,553,562 0.09
Steel Dynamics, Inc. usb 3,803 376,957 0.02 " Bank of Nova Scotia (The) 3.45%
Sun Communities, Inc., REIT usb 8,229 981,414 0.06  11/04/2025 usop 1,050,000 925,818 0.06
T Rowe Price Group, Inc. usb 4,615 472,002 0.03  Bank of Nova Scotia (The) 1.3%
Telephone and Data Systems, Inc. usb 12,295 92,832 0.01  15/09/2026 usb 1,525,000 1,230,531 0.07
Texas Instruments, Inc. usb 9,447 1,557,544 0.09  Bank of Nova Scotia (The), FRN 3.625%
TIX Cos., Inc. (The) usb 11,134 858,297 0.05  27/10/2081 usb 651,000 422,429 0.03
Truist Financial Corp. Preference usp 6,500 119,345 0.01  Bank of Nova Scotia (The), FRN 8.625%
UDR, Inc., REIT usb 26,802 1,064,717 0.06 27/10/2082 usb 1,065,000 1,014,292 0.06
UGI Corp. usp 6,592 162,325 0.01 Bankof Nova Scotia (The), FRN 4.9%
United Parcel Service, Inc. ‘B’ usD 13,167 2,125,651 0.13 Eg[g‘é;“a'ealth Coo e 1aan 5.5 usp 446,000 386,603 0.02
i oy . .27/0
UnitedHealth Group, Inc. usb 2,486 1,084,711 0.07 01/11/2025 s 2.272,000 1,833,766 ol
Valero Energy Corp. usb 4,482 474,838 0.03 o
ventas, Inc., REIT usD 24,449 1,064,830 0.06  bausch Health Cos. Inc., 144A 9%
s, e, KLUl g Mo : 15/12/2025 Usb 1,686,000 1,338,383 0.08
Verizon Communications, Inc. usb 19,535 661,095 0.04 Bausch Health Cos., Inc., 144A 5.75%
VF Corp. usb 4,91 85,740 0.01 " 15/08/2027 usp 257,000 143,843 0.01
VICI Properties, Inc., REIT usb 41,541 1,197,537 0.07  Bausch Health Cos., Inc., 144A 5%
VMware, Inc. ‘A’ usb 1,907 252,913 0.02  30/01/2028 usb 320,000 122,331 0.01
Walgreens Boots Alliance, Inc. usb 14,753 383,956 0.02  Bausch Health Cos., Inc., 144A 4.875%
Wells Fargo & Co. Preference uso 29,925 633,303 0.04 01/06/2028 usop 1,016,000 551,264 0.03
Wells Fargo & Co. Preference usb 151,549 2,656,965 0.16  Bausch Health Cos., Inc., 144A 5%
Welltower, Inc., REIT usb 19,388 1,433,682 0.09 15/02/2029 usb 452,000 172,385 0.01
Western Union Co. (The) usop 45,124 484,091 0.03  Bausch Health Cos., Inc., 144A 6.25%
Weyerhaeuser Co., REIT usp 16,622 510,533 0.03 1B5/ OZ/h Zazgnh oo Ine. 144h 5 2500 usb 239,000 91,200 0.01
williams Cos., Inc. (The) usp 25,331 754,247 0.05 Bausch Hea . Inc., 25%
WP Carey, Inc., REIT usp 13,880 863,623 0.05 30/01/2030 usb 652,000 235,499 0.01
Bausch Health Cos., Inc., 144A 5.25%
Xcel Energy, Inc. usb 16,707 941,911 0.06 15/02/2031 uso 330.000 123.901 0.01
Yum China Holdings, Inc. HKD 2,158 111,340 0.01 Baytex Energy Corp., 144A 8.75% ! ’ !
Yum! Brands, Inc. usb 4,709 592,829 0.04 01/04/2027 usD 656,000 609,619 0.04
Baytex Energy Corp., 144A 8.5%
116,995,747 7.10  30/04/2030 usb 580,000 518,412 0.03
Bombardier, Inc., 144A 7.875%
1,74
fotal Equites 334,295,493 20.30 E?éggﬁgiéa LP, 144A 6.75% v 745,000 081,740 0:04
it instruments 15/05/2025 usp 107,000 98,126 0.01
;g:s:t-{gznts:)f;aglf?icsgclueggt?;:;edl{St(i):llgy marketins 803,767,456 48.80 Emera, Inc., FRN 6.75% 15/06/2076 usop 3,527,000 3,112,771 0.19
Enbridge, Inc., FRN 6% 15/01/2077 usb 94,000 79,830 0.00
Transferable securities and money market instruments dealt in on another regulated Enbridge, Inc., FRN 5.75% 15/07/2080 usb 2,954,000 2,439,965 0.15
market Enbridge, Inc., FRN 7.625% 15/01/2083 usb 1,275,000 1,175,861 0.07
Federation des Caisses Desjardins du
Bonds Quebec, 144A 5.7% 14/03/2028 usb 1,430,000 1,308,130 0.08
Federation des Caisses Desjardins du
Australia Quebec, FRN, 144A 5.278% 23/01/2026 usb 855,000 767,003 0.05
FMG Resources August 2006 Pty. Ltd., Garda World Security Corp., 144A
144A 5.875% 15/04/2030 usb 492,000 426,896 0.03  4.625% 15/02/2027 usb 271,000 226,854 0.01
FMG Resources August 2006 Pty. Ltd., GFL Environmental, Inc., 144A 4.25%
144A 4.375% 01/04/2031 usb 172,000 134,230 0.01  01/06/2025 usb 210,000 184,869 0.01
FMG Resources August 2006 Pty. Ltd., GFL Environmental, Inc., 144A 3.75%
144A 6.125% 15/04/2032 usb 77,000 66,811 0.00  01/08/2025 usb 434,000 377,425 0.02
Mineral Resources Ltd., 144A 8.125% GFL Environmental, Inc., 144A 4%
01/05/2027 usb 611,000 559,951 0.03  01/08/2028 usb 445,000 364,756 0.02
Mineral Resources Ltd., 144A 8.5% GFL Environmental, Inc., 144A 4.75%
01/05/2030 usb 115,000 105,685 0.01  15/06/2029 usb 294,000 246,526 0.01
Newcrest Finance Pty. Ltd., 144A 3.25% GFL Environmental, Inc., 144A 4.375%
13/05/2030 usb 60,000 48,602 0.00  15/08/2029 usb 225,000 185,440 0.01
Masonite International Corp., 144A
1,342,175 0.08  5.375% 01/02/2028 usb 164,000 142,080 0.01
National Bank of Canada 5.25%
Bahrain 17/01/2025 Usb 3,560,000 3,223,841 0.20
0il and Gas Holding Co. BSCC (The), New Gold, Inc., 144A 7.5% 15/07/2027 usb 801,000 687,122 0.04
Reg. S 7.5% 25/10/2027 usb 200,000 186,278 0.01  NOVA Chemicals Corp., 144A 4.875%
01/06/2024 usb 619,000 554,606 0.03
186,278 0.01  NOVA Chemicals Corp., 144A 5%
01/05/2025 usb 283,000 247,066 0.02
NOVA Chemicals Corp., 144A 5.25%
01/06/2027 usb 680,000 553,169 0.03
NOVA Chemicals Corp., 144A 4.25%
15/05/2029 usb 354,000 263,393 0.02
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Open Text Corp., 144A 3.875% Societe Generale SA, 144A 2.625%
15/02/2028 usb 244,000 195,761 0.01 22/01/2025 usb 5,245,000 4,515,017 0.27
Precision Drilling Corp., 144A 7.125% Societe Generale SA, 144A 7.367%
15/01/2026 usb 291,000 263,351 0.02 10/01/2053 usb 750,000 656,661 0.04
Precision Drilling Corp., 144A 6.875% Societe Generale SA, FRN, 144A
15/01/2029 usb 403,000 333,386 0.02 6.447% 12/01/2027 usb 3,745,000 3,422,929 0.21
Rogers Communications, Inc., 144A Societe Generale SA, FRN, 144A 2.797%
3.8% 15/03/2032 usb 2,450,000 1,960,326 0.12 19/01/2028 usb 1,610,000 1,305,954 0.08
Rogers Communications, Inc., FRN, Societe Generale SA, FRN, 144A 5.375%
144A 5.25% 15/03/2082 usb 1,659,000 1,407,704 0.09  Perpetual usb 1,061,000 718,498 0.04
Superior Plus LP, 144A 4.5%
15/03/2029 usb 164,000 131,973 0.01 13,946,514 0.85
Toronto-Dominion Bank (The) 4.693%
15/09/2027 usb 1,625,000 1,454,190 0.09  Germany
Toronto-Dominion Bank (The), FRN Deutsche Bank AG, FRN 2.222%
8.125% 31/10/2082 usb 3,245,000 3,041,506 0.18  18/09/2024 Usb 5,140,000 4,650,106 0.28
Transcanada Trust, FRN 5.875% Deutsche Bank AG, FRN 2.129%
15/08/2076 usb 1,029,000 882,805 0.05  24/11/2026 Usb 5,615,000 4,562,296 0.28
Transcanada Trust, FRN 5.5%
15/09/2079 usb 2,115,000 1,653,588 0.10 0212.402 0.56
Vermilion Energy, Inc., 144A 6.875% T )
01/05/2030 usb 947,000 798,705 0.05 Ireland
}/Si%it/rzogzlitd., 144A 5.125% Usp 480,000 421.824 0.03 Jaerses Hardie International Finance
Vi ’ ’ . DAC, 144A 5% 15/01/2028 usb 952,000 818,154 0.05
ideotron Ltd., 144A 3.625% L 0
15/06/2029 uso 347.000 273.278 0.02 Jazz Securities DAC, 144A 4.375%
! i 15/01/2029 usb 307,000 251,373 0.01
Virgin Media Vendor Financing Notes Il
42,122,289 256 DAC, Reg. S 4.875% 15/07/2028 GBP 500,000 462,843 0.03
Cayman Islands
Apidos CLO XXX, FRN ‘A1A’, 144A 1,532,370 0-09
6.402% 18/10/2031 usb 500,000 455,246 0.03 ital
Avolon Holdings Funding Ltd., 144A Inateysa Sanpaolo SpA, 1444 7%
3.95% 01/07/2024 3 usb 2,555,000 2,269,666 014 51/11/2025 USD 4,021,000 3,714,786 0.22
Bioceanico Sovereign Certificate Ltd., Uni .
0 niCredit SpA, FRN, 144A 1.982%
Reg. 5 0% 05/06/2034 usp 133,582 85,602 000 3/06/2027 USD  1.600.000 1281676 0.08
Carlyle US CLO Ltd., FRN ‘Al’, 144A ! ! B |
5.828% 20/04/2031 usb 300,000 272,269 0.02
Dryden 41 Senior Loan Fund, FRN, 4,996,462 0.30
Series 2015-41A ‘AR’, 144A 6.23%
15/04/2031 usb 275,000 248,786 0.01 Japan
Dryden 58 CLO Ltd., FRN ‘Al’, 144A Mitsubishi UFJ Financial Group, Inc.,
6.26% 17/07/2031 usp 250,000 226,942 0.01  FRN1.64% 13/10/2027 usb 1,025,000 823,801 0.05
Energuate Trust, Reg. S 5.875% Nippon Life Insurance Co., FRN, 144A
03/05/2027 usb 200,000 168,689 0.01 2.75% 21/01/2051 usb 770,000 582,349 0.03
LCM 26 Ltd., FRN, Series 26A ‘Al’, 144A Takeda Pharmaceutical Co. Ltd. 2.05%
6.32% 20/01/2031 usp 469,464 426,587 0.03 31/03/2030 usb 3,825,000 2,899,197 0.18
LCM XXV Ltd., FRN ‘B2’, 144A 6.9% Universal Entertainment Corp., STEP,
20/07/2030 usp 250,000 223,045 0.01  144A8.75% 11/12/2024 usp 230,000 208,516 0.01
Magnetite XV Ltd., FRN ‘AR’, 144A
6.339% 25/07/2031 usb 250,000 227,182 0.01 4,513,863 0.27
Octagon Loan Funding Ltd., FRN ‘ARR’,
144A 6.525% 18/11/2031 usb 300,000 272,371 0.02  Jersey
Palmer Square CLO Ltd., FRN ‘AlA, Adient Global Holdings Ltd., 144A
144A 6.36% 16/07/2031 usb 500,000 454,994 0.03  4.875% 15/08/2026 usb 400,000 347,666 0.02
Seagate HDD Cayman, 144A 8.25% Adient Global Holdings Ltd., 144A 7%
15/12/2029 usb 264,000 251,712 0.02  15/04/2028 usb 566,000 523,830 0.03
Seagate HDD Cayman, 144A 8.5% Adient Global Holdings Ltd., 144A
15/07/2031 usb 66,000 62,884 0.00  8.25% 15/04/2031 usb 483,000 449,512 0.03
Symphony CLO XIX Ltd., FRN ‘A", 144A
6.22% 16/04/2031 usb 250,000 226,423 0.01 1,321,008 0.08
Transocean Poseidon Ltd., 144A
6.875% 01/02/2027 usb 243,750 221,819 0.01 Liberia
Transocean Titan Financing Ltd., 144A : f
8.375% 01/02/2028 usb 94,000 87,776 001 FoUs S P Cruises Lid., 144A WD 296,000 287,256 0.02
Transocean, Inc., 144A 11.5% Royal Caribbean Cruises Ltd., 144A ‘
??a/gslé 53:; e Laan 875 usb 367,000 347,843 002 118259 15/08/2027 usD 772,000 769,843 0.05
» Hler <1270 Royal Caribbean Cruises Ltd., 144A
15/02/2030 usb 140,000 130,067 0.01 g 5o, 15/01/2029 usp 352,000 338,127 0.02
Royal Caribbean Cruises Ltd., 144A
6,659,903 0.40 9259 15/01/2029 usb 355,000 346,633 0.02
Royal Caribbean Cruises Ltd., 144A
Denmark 7.25% 15/01/2030 usb 263,000 244,304 0.01
Danske Bank A/S, FRN, 144A 3.773%
28/03/2025 usb 220,000 196,877 0.01 1,986,163 0.12
Danske Bank A/S, FRN, 144A 6.466%
09/01/2026 usb 1,705,000 1,558,155 010 | yxembourg
Danske Bank A/S, FRN, 144A 1.621% : B 0
11/09/2026 usp 200,000 164,142 0.01 {*5'}‘52/2%2”;@ Holding S4, 1444 10.5% UsD 556,000 309,425 0.02
Endo Luxembourg Finance Co. | SARL,
1,919,174 0.12° 1444 6.125% 01/04/20298 usD 210,000 142,499 0.01
Intelsat Jackson Holdings SA, 144A
France 6.59% 15/03/2030 usb 1,729,000 1,438,624 0.09
Altice France SA, 144A 8.125% Mallinckrodt International Finance SA,
01/02/2027 usb 400,000 314,883 0.02  144A11.5% 15/12/2028 usb 895,000 680,936 0.04
BPCE SA, FRN, 144A 5.975% Mallinckrodt International Finance SA,
18/01/2027 usb 1,201,000 1,090,801 0.07  144A10% 15/06/2029 usb 110,000 15,865 0.00
BPCE SA, FRN, 144A 2.045% Nexa Resources SA, Reg. S 5.375%
19/10/2027 usb 1,160,000 927,885 0.06  04/05/2027 usb 200,000 170,315 0.01
Credit Agricole SA, FRN, 144A 4.75% Telecom Italia Capital SA 6.375%
Perpetual usb 1,370,000 993,886 0.06  15/11/2033 usb 653,000 507,386 0.03
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Telecom Italia Capital SA 6% Venator Finance SARL, 144A 5.75%
30/09/2034 usb 237,000 173,606 0.01 15/07/2025§ usb 251,000 5,459 0.00
Telecom Italia Capital SA 7.2% VistaJet Malta Finance plc, 144A 9.5%
18/07/2036 usb 135,000 106,323 0.01 01/06/2028 usb 220,000 184,154 0.01
Telecom Italia Capital SA 7.721%
04/06/2038 usb 494,000 399,225 0.02 5,687,319 0.34
Trinseo Materials Operating SCA, 144A
5.375% 01/09/2025 ) usb 816,000 620,834 0.04  swijtzerland
Trinseo Materials Operating SCA, 144A UBS Group AG, FRN, 144A 2.193%
5.125% 01/04/2029 usp 549,000 241,771 0.01  05/06/2026 usD 1,115,000 939,377 0.06
UBS Group AG, FRN, 144A 1.305%
4,806,809 0.29  02/02/2027 usb 3,500,000 2,790,465 0.17
UBS Group AG, FRN, 144A 3.091%
Mexico 14/05/2032 usb 1,715,000 1,270,152 0.08
Petroleos Mexicanos 4.625% UBS Group AG, FRN, 144A 4.875%
21/09/2023 usb 70,000 63,552 0.00  Perpetual usb 950,000 692,886 0.04
Petroleos Mexicanos 4.25% 15/01/2025 usb 210,000 182,318 0.01
Petroleos Mexicanos 6.875% 5,692,880 0.35
04/08/2026 usb 340,000 290,274 0.02
Petroleos Mexicanos 6.49% 23/01/2027 usb 95,000 77,344 0.00  united Kingdom
Petroleos Mexicanos 5.35% 12/02/2028 usb 420,000 315,690 0.02  HSBC Holdings plc, FRN 8% Perpetual usop 2,610,000 2,377,520 0.14
Petroleos Mexicanos 6.7% 16/02/2032 usb 369,000 256,706 0.02  International Game Technology plc,
Petroleos Mexicanos 5.625% 144A 6.25% 15/01/2027 usb 450,000 410,398 0.03
23/01/2046 usb 200,000 105,083 0.01  Royalty Pharma plc 2.15% 02/09/2031 usb 1,245,000 891,384 0.05
Petroleos Mexicanos, Reg. S 10% Virgin Media Finance plc, 144A 5%
07/02/2033 usb 155,000 129,975 0.01  15/07/2030 usb 200,000 145,462 0.01
Virgin Media Secured Finance plc, 144A
1,420,942 0.09  4.5% 15/08/2030 usb 260,000 199,671 0.01
Vodafone Group plc, FRN 7%
Netherlands 04/04/2079 usb 799,000 745,155 0.05
Alcoa Nederland Holding BV, 144A Vodafone Group plc, FRN 4.125%
5.5% 15/12/2027 usb 820,000 727,122 0.05 04/06/2081 usp 1,325,000 953,752 0.06
Deutsche Telekom International
Finance BV 8.75% 15/06/2030 usb 4,870,000 5,322,203 0.32 5,723,342 0.35
Enel Finance International NV, 144A 5%
15/06/2032 usb 1,015,000 870,443 0.05  Uunited States of America
Greenko Dutch BV, Reg. S 3.85% 180 Medical, Inc., 144A 3.875%
29/03/2026 usb 188,000 154,970 0.01  15/10/2029 usb 200,000 159,410 0.01
ING Groep NV, FRN 3.875% Perpetual uso 1,795,000 1,176,804 0.07  7-Eleven, Inc., 144A 1.8% 10/02/2031 uso 3,780,000 2,732,756 0.17
ING Groep NV, Reg. S, FRN 7.5% Aames Mortgage Investment Trust,
Perpetual usb 848,000 714,918 0.05  FRN, Series 2005-1 ‘M5’ 5.95%
Sensata Technologies BV, 144A 4% 25/06/2035 usb 6,044 5,519 0.00
15/04/2029 usb 429,000 349,421 0.02  Abercrombie & Fitch Management Co.,
Sensata Technologies BV, 144A 5.875% 144A 8.75% 15/07/2025 uso 250,000 232,617 0.01
01/09/2030 usb 219,000 195,205 0.01  ABFC Trust, FRN, Series 2002-0PT1 ‘M1’
UPC Broadband Finco BV, 144A 4.875% 5.88% 25/05/2032 usb 165,162 151,844 0.01
15/07/2031 usp 675,000 509,112 0.03  Acadia Healthcare Co., Inc., 144A 5.5%
01/07/2028 usb 606,000 531,227 0.03
10,020,198 0.61  Acadia Healthcare Co., Inc., 144A 5%
15/04/2029 usb 425,000 359,381 0.02
Panama ACCO Brands Corp., 144A 4.25%
AES Panama Generation Holdings SRL, 15/03/2029 uspb 545,000 419,731 0.03
Reg. S 4.375% 31/05/2030 usb 198,209 155,505 0.01 ACI Worldwide, Inc., 144A 5.75%
Carnival Corp., 144A 10.5% 01/02/2026 usb 72,000 69,344 0.01 15/08/2026 usp 447,000 400,632 0.02
Carnival Corp., 144A 5.75% 01/03/2027 Usb 472,000 397,761 0.02 Adjustable Rate Mortgage Trust, FRN,
Carnival Corp., 144A 4% 01/08/2028 USD 667,000 542,309 0.03 i%qeéezciff'zcgr‘;“ (?Hlf) /‘1 ﬁg Oj/l 2223/6 usb 443729 357,012 0.02
: . ) . o
Carnival Corp., 144A 6% 01/05/2029 usp 112,000 91,282 0.01 01/08/2029\/ USD 437,000 346,096 0.02
ADT Security Corp. (The), 144A 4.875%
1,256,201 0.08  15/07/2032 usb 1,120,000 878,390 0.05
X Adtalem Global Education, Inc., 144A
South Africa 5.50% 01/03/2028 usop 273,000 227,845 0.01
Eskom Holdings SOC Ltd., Reg. S 6.75% Advanced Drainage Systems, Inc., 144A
06/08/2023 usp 200,000 182,599 0.0l 59 30/09/2027 usp 100,000 86,686 0.01
Albertsons Cos., Inc., 144A 3.25%
182,599 0.01  15/03/2026 usb 446,000 377,895 0.02
Albertsons Cos., Inc., 144A 7.5%
Supranational 15/03/2026 usp 307,000 286,154 0.02
Allied Universal Holdco LLC, 144A Albertsons Cos., Inc., 144A 4.625%
4.625% 01/06/2028 usb 200,000 152,535 0.01 15/01/2027 usb 803,000 697,762 0.04
Allied Universal Holdco LLC, 144A Albertsons Cos., Inc., 144A 5.875%
4.625% 01/06/2028 usb 239,000 183,967 0.01 15/02/2028 usb 409,000 363,958 0.02
American Airlines, Inc., 144A 5.5% Albertsons Cos., Inc., 144A 3.5%
20/04/2026 usb 1,319,010 1,191,547 0.07 15/03/2029 usb 831,000 660,478 0.04
American Airlines, Inc., 144A 5.75% Albertsons Cos., Inc., 144A 4.875%
20/04/2029 usb 612,000 544,073 0.03  15/02/2030 usb 92,000 77,380 0.00
Ardagh Packaging Finance plc, 144A Alliance Resource Operating Partners
5.25% 15/08/2027 usb 570,000 441,400 0.03  LP,144A7.5% 01/05/2025 usb 135,000 123,711 0.01
Axalta Coating Systems LLC, 144A Allied Universal Holdco LLC, 144A
4.75% 15/06/2027 usb 465,000 402,572 0.02  6.625% 15/07/2026 usb 180,000 156,469 0.01
Clarios Global LP, 144A 6.25% Allied Universal Holdco LLC, 144A
15/05/2026 usb 1,544,000 1,406,227 0.08  9.75% 15/07/2027 usb 16,000 12,952 0.00
Clarios Global LP, 144A 8.5% Allison Transmission, Inc., 144A 4.75%
15/05/2027 usb 467,000 428,608 0.03  01/10/2027 usb 749,000 646,752 0.04
Clarios Global LP, 144A 6.75% Allison Transmission, Inc., 144A 5.875%
15/05/2028 usb 318,000 290,433 0.02 01/06/2029 usb 818,000 724,480 0.04
Endo DAC, 144A 5.875% 15/10/2024§ usb 200,000 136,201 0.01  Allison Transmission, Inc., 144A 3.75%
Endo DAC, 144A 9.5% 31/07/2027§ usb 68,000 3,814 0.00 30/01/2031 usb 1,120,000 867,370 0.05
Herbalife Nutrition Ltd., 144A 7.875% Allstate Corp. (The), FRN 6.5%
01/09/2025 usb 379,000 316,329 0.02 15/05/2067 usb 693,000 617,227 0.04
Ally Financial, Inc., FRN 4.7% Perpetual usbp 1,411,000 837,084 0.05
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Alternative Loan Trust, FRN, Series Ascent Resources Utica Holdings LLC,
2006-0A7 ‘1A2" 4.683% 25/06/2046 usb 1,633,217 1,275,082 0.08 144A5.875% 30/06/2029 usb 109,000 88,945 0.01
Alternative Loan Trust, FRN, Series ASGN, Inc., 144A 4.625% 15/05/2028 usb 886,000 735,186 0.04
2005-J2 ‘1A5’ 5.5% 25/04/2035 usb 746,877 532,839 0.03  Athene Global Funding, 144A 0.95%
Alternative Loan Trust, Series 2007-2CB 08/01/2024 usb 5,135,000 4,563,490 0.28
‘1A6" 5.75% 25/03/2037 usb 542,337 282,266 0.02  Atkore, Inc., 144A 4.25% 01/06/2031 usb 818,000 648,824 0.04
Alternative Loan Trust, FRN ‘2A1’ 5.5% Audacy Capital Corp., 144A 6.5%
25/12/2035 usb 1,337,204 808,850 0.05  01/05/2027 usb 412,000 7,567 0.00
Alternative Loan Trust, Series Audacy Capital Corp., 144A 6.75%
2006-41CB ‘2A13' 5.75% 25/01/2037 usb 1,136,544 569,007 0.03  31/03/2029 usb 195,000 4,952 0.00
Alternative Loan Trust, Series Avantor Funding, Inc., 144A 4.625%
2005-80CB ‘5A1" 6% 25/02/2036 usb 323,123 277,206 0.02  15/07/2028 usb 857,000 726,133 0.04
Alternative Loan Trust, Series Avient Corp., 144A 7.125% 01/08/2030 usop 126,000 116,184 0.01
2004-25CB ‘Al 6% 25/12/2034 usb 473,162 384,765 0.02  Avis Budget Car Rental LLC, 144A 5.75%
Alternative Loan Trust, FRN, Series 15/07/2027 usop 251,000 220,657 0.01
2005-81 ‘A1’ 5.71% 25/02/2037 usb 1,172,100 888,967 0.05  Avis Budget Car Rental LLC, 144A 5.75%
Alternative Loan Trust, FRN, Series 15/07/2027 uso 385,000 333,547 0.02
2007-0A6 ‘AlA’ 5.29% 25/06/2037 usb 1,106,215 911,753 0.06  Avis Budget Car Rental LLC, 144A
Alternative Loan Trust, Series 2005-J14 4.75% 01/04/2028 usb 805,000 675,257 0.04
‘A3’ 5.5% 25/12/2035 usb 824,972 493,917 0.03  Avis Budget Car Rental LLC, 144A
Alternative Loan Trust, Series 2007-8CB 5.375% 01/03/2029 usb 80,000 67,733 0.00
‘A9" 6% 25/05/2037 usb 156,650 84,343 0.0l Axalta Coating Systems LLC, 144A
AMC Entertainment Holdings, Inc., 144A 3.375% 15/02/2029 usop 552,000 430,135 0.03
10% 15/06/2026 usb 72,718 47,709 0.00  Baker Hughes Holdings LLC 3.138%
AMC Networks, Inc. 4.25% 15/02/2029 usb 867,000 414,028 0.03  07/11/2029 usb 2,925,000 2,380,654 0.14
American Builders & Contractors Supply Banc of America Alternative Loan Trust,
Co., Inc., 144A 4% 15/01/2028 usb 365,000 304,208 0.02  Series 2006-4 ‘4CBl’ 6.5% 25/05/2046 usb 249,617 202,580 0.01
American Electric Power Co., Inc. 5.75% Banc of America Funding Trust, FRN
01/11/2027 usb 420,000 392,461 0.02  ‘2A1' 3.831% 20/01/2047 usb 2,900,223 2,266,384 0.14
American Electric Power Co., Inc. 5.95% BANK 2017-BNK7, Series 2017-BNK7 ‘D’,
01/11/2032 usb 580,000 550,714 0.03  144A 2.708% 15/09/2060 usb 185,000 102,945 0.01
American Electric Power Co., Inc., FRN Bank of America Corp., FRN 1.53%
3.875% 15/02/2062 usb 1,177,000 871,433 0.05  06/12/2025 usb 5,295,000 4,534,401 0.28
American Express Co., FRN 3.55% Bank of America Corp., FRN 5.08%
Perpetual usb 1,027,000 772,198 0.05  20/01/2027 usb 2,875,000 2,592,370 0.16
American Home Mortgage Investment Bank of America Corp., FRN 1.658%
Trust, FRN, Series 2007-2 ‘12A1’ 5.678% 11/03/2027 usb 2,765,000 2,277,176 0.14
25/03/2037 usb 995,307 352,770 0.02  Bank of America Corp., FRN 1.734%
American International Group, Inc., FRN 22/07/2027 uso 6,465,000 5,276,601 0.32
5.75% 01/04/2048 usb 258,000 229,176 0.0 Bank of America Corp., FRN 3.194%
American Transmission Systems, Inc., 23/07/2030 usb 2,000,000 1,612,804 0.10
144A 2.65% 15/01/2032 usb 1,875,000 1,417,476 0.09  Bank of America Corp., FRN 2.482%
AmeriGas Partners LP, 144A 9.375% 21/09/2036 usb 980,000 682,357 0.04
01/06/2028 usp 231,000 214,513 0.0l Bank of America Corp., FRN 4.375%
Amgen, Inc. 2% 15/01/2032 usb 5,045,000 3,637,067 0.22  Perpetual usb 300,000 236,573 0.01
Amkor Technology, Inc., 144A 6.625% Bank of America Corp., FRN 5.875%
15/09/2027 usb 361,000 331,963 0.02  Perpetual usb 2,963,000 2,486,125 0.15
AMN Healthcare, Inc., 144A 4.625% Bank of America Corp., FRN 6.25%
01/10/2027 usb 200,000 169,945 0.01  Perpetual usb 1,783,000 1,604,236 0.10
AMN Healthcare, Inc., 144A 4% Bank of America Corp., FRN 6.3%
15/04/2029 usb 765,000 611,597 0.04  Perpetual usb 1,381,000 1,269,493 0.08
Angel Oak Mortgage Trust | LLC, FRN, Bank of America Corp., FRN 6.5%
Series 2018-3 ‘Bl’, 144A 5.039% Perpetual usb 1,024,000 936,885 0.06
25/09/2048 usb 1,000,000 815,295 0.05  Bank of New York Mellon Corp. (The),
Antero Midstream Partners LP, 144A FRN 5.834% 25/10/2033 usop 1,621,000 1,543,427 0.09
7.875% 15/05/2026 usb 491,000 455,585 0.03  Bank of New York Mellon Corp. (The),
Antero Midstream Partners LP, 144A FRN 4.625% Perpetual usop 1,792,000 1,450,256 0.09
5.75% 01/03/2027 usp 275,000 242,180 0.01  Bath & Body Works, Inc., 144A 6.625%
Antero Midstream Partners LP, 144A 01/10/2030 uso 385,000 339,541 0.02
5.75% 15/01/2028 usb 240,000 209,755 0.01  Bausch Health Americas, Inc., 144A
Antero Midstream Partners LP, 144A 9.25% 01/04/2026 usb 1,301,000 989,796 0.06
5.375% 15/06/2029 usD 473,000 402,763 0.02  Bausch Health Americas, Inc., 144A
Antero Resources Corp., 144A 8.375% 8.5% 31/01/2027 usb 751,000 372,967 0.02
15/07/2026 usp 428,000 407,454 0.02  Bayer US Finance Il LLC, 144A 4.625%
Antero Resources Corp., 144A 7.625% 25/06/2038 usop 2,630,000 2,089,175 0.13
01/02/2029 usb 163,000 151,577 0.01 Bayview Financial Mortgage
Antero Resources Corp., 144A 5.375% Pass-Through Trust, FRN ‘Bl 7.185%
01/03/2030 usb 147,000 123,464 0.01  28/02/2041 usb 1,200,000 1,080,821 0.07
APi Group DE, Inc., 144A 4.125% Beacon Roofing Supply, Inc., 144A 4.5%
15/07/2029 usb 258,000 203,724 0.01  15/11/2026 usb 73,000 63,398 0.00
APi Group DE, Inc., 144A 4.75% Bear Stearns Asset-Backed Securities |
15/10/2029 usb 212,000 173,993 0.01  Trust, Series 2004-AC6 ‘Al’ 5.75%
Aramark Services, Inc., 144A 5% 25/11/2034 usb 475,601 373,700 0.02
01/02/2028 usb 785,000 675,518 0.04  Beazer Homes USA, Inc. 7.25%
Arches Buyer, Inc., 144A 4.25% 15/10/2029 uso 430,000 382,290 0.02
01/06/2028 usb 296,000 234,767 0.01  BellRing Brands, Inc., 144A 7%
Arches Buyer, Inc., 144A 6.125% 15/03/2030 usop 680,000 625,384 0.04
01/12/2028 usb 66,000 51,883 0.00  Benchmark Mortgage Trust, Series
Archrock Partners LP, 144A 6.875% 2018-B1 ‘D', 144A 2.75% 15/01/2051 usb 100,000 55,247 0.00
01/04/2027 usb 251,000 220,944 0.01  Berry Global, Inc., 144A 4.875%
Archrock Partners LP, 144A 6.25% 15/07/2026 usb 753,000 663,461 0.04
01/04/2028 usb 250,000 213,567 0.01  Berry Petroleum Co. LLC, 144A 7%
Arconic Corp., 144A 6% 15/05/2025 usb 365,000 337,922 0.02  15/02/2026 usb 950,000 807,745 0.05
Arconic Corp., 144A 6.125% 15/02/2028 usb 805,000 746,319 0.05  BigRiver Steel LLC, 144A 6.625%
Arcosa, Inc., 144A 4.375% 15/04/2029 usp 115,000 94,356 0.01  31/01/2029 usb 529,000 478,893 0.03
Asbury Automotive Group, Inc., 144A Biogen, Inc. 2.25% 01/05/2030 usb 1,754,000 1,338,384 0.08
4.625% 15/11/2029 usb 254,000 206,776 0.01  Black Knight InfoServ LLC, 144A 3.625%
Asbury Automotive Group, Inc. 4.5% 01/09/2028 usb 196,000 160,417 0.01
01/03/2028 usb 45,000 37,817 0.00  Block, Inc. 2.75% 01/06/2026 usb 5,000 4,172 0.00
Asbury Automotive Group, Inc. 4.75% Block, Inc. 3.5% 01/06/2031 usb 552,000 417,965 0.03
01/03/2030 usb 999,000 813,131 0.05
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Bloomin’ Brands, Inc., 144A 5.125% Centene Corp. 4.625% 15/12/2029 usop 1,530,000 1,282,109 0.08
15/04/2029 usb 100,000 81,643 0.01  Centene Corp. 3.375% 15/02/2030 usb 460,000 360,081 0.02
Blue Racer Midstream LLC, 144A CenterPoint Energy, Inc., FRN 6.125%
7.625% 15/12/2025 usb 158,000 146,135 0.01 Perpetual usb 943,000 833,922 0.05
Blue Racer Midstream LLC, 144A Centex Home Equity Loan Trust, FRN,
6.625% 15/07/2026 usb 100,000 90,723 0.01  Series 2004-D ‘MV1’ 5.77% 25/09/2034 usb 264,521 232,758 0.01
BlueLinx Holdings, Inc., 144A 6% Central Garden & Pet Co. 5.125%
15/11/2029 usb 708,000 571,279 0.03  01/02/2028 usb 820,000 704,498 0.04
Boise Cascade Co., 144A 4.875% Central Garden & Pet Co. 4.125%
01/07/2030 usb 48,000 39,560 0.00  15/10/2030 usb 306,000 234,018 0.01
Booz Allen Hamilton, Inc., 144A 3.875% Century Communities, Inc. 6.75%
01/09/2028 usb 192,000 158,742 0.01  01/06/2027 usb 268,000 246,100 0.02
Booz Allen Hamilton, Inc., 144A 4% CFCRE Commercial Mortgage Trust,
01/07/2029 usb 336,000 274,241 0.02  FRN, Series 2016-C6 ‘D’, 144A 4.182%
Boyd Gaming Corp. 4.75% 01/12/2027 usb 435,000 377,426 0.02 10/11/2049 usb 500,000 312,608 0.02
Boyne USA, Inc., 144A 4.75% Charles Schwab Corp. (The), FRN 4%
15/05/2029 usb 432,000 356,442 0.02  Perpetual usb 2,011,000 1,335,076 0.08
Brink’s Co. (The), 144A 5.5% Charles Schwab Corp. (The), FRN
15/07/2025 usb 185,000 167,672 0.01  5.375% Perpetual usb 1,255,000 1,097,493 0.07
Brink’s Co. (The), 144A 4.625% Chart Industries, Inc., 144A 7.5%
15/10/2027 usb 437,000 371,852 0.02 01/01/2030 usob 290,000 271,534 0.02
Bristol-Myers Squibb Co. 4.125% Chart Industries, Inc., 144A 9.5%
15/06/2039 usb 1,015,000 841,400 0.05 01/01/2031 usb 65,000 63,527 0.00
Broadcom, Inc. 4.3% 15/11/2032 usb 1,875,000 1,563,609 0.10  Charter Communications Operating LLC
Brundage-Bone Concrete Pumping 2.25% 15/01/2029 usb 1,385,000 1,050,217 0.06
Holdings, Inc., 144A 6% 01/02/2026 usb 205,000 177,847 0.01  Chemours Co. (The), 144A 5.75%
Buckeye Partners LP, 144A 4.125% 15/11/2028 uso 762,000 640,853 0.04
01/03/2025 usp 335,000 292,111 0.02  Chemours Co. (The), 144A 4.625%
Buckeye Partners LP, 144A 4.5% 15/11/2029 usb 691,000 533,080 0.03
01/03/2028 usb 335,000 276,134 0.02  Cheniere Energy Partners LP 4.5%
Buckeye Partners LP 4.125% 01/10/2029 usb 663,000 556,005 0.03
01/12/2027 usb 125,000 102,150 0.01  Cheniere Energy Partners LP 3.25%
Builders FirstSource, Inc., 144A 5% 31/01/2032 usb 2,406,000 1,810,312 0.11
01/03/2030 usp 595,000 509,972 0.03  Cheniere Energy, Inc. 4.625%
Builders FirstSource, Inc., 144A 4.25% 15/10/2028 usb 690,000 590,327 0.04
01/02/2032 usop 525,000 418,529 0.03  Chesapeake Energy Corp., 144A 5.5%
Builders FirstSource, Inc., 144A 6.375% 01/02/2026 usb 136,000 121,344 0.01
15/06/2032 usb 360,000 326,815 0.02  Chesapeake Energy Corp., 144A 5.875%
Burford Capital Global Finance LLC, 01/02/2029 usop 170,000 147,895 0.01
144A 6.25% 15/04/2028 usb 981,000 827,467 0.05  Chesapeake Energy Corp., 144A 6.75%
Cable One, Inc., 144A 4% 15/11/2030 usb 300,000 214,889 0.01 15/04/2029 usb 1,619,000 1,472,378 0.09
Caesars Entertainment, Inc., 144A CHL Mortgage Pass-Through Trust, FRN
6.25% 01/07/2025 usp 212,000 193,676 0.01 ‘2Al' 5.35% 25/04/2046 UsD 1,895,942 1,461,316 0.09
Caesars Entertainment, Inc., 144A CHL Mortgage Pass-Through Trust, FRN,
8.125% 01/07/2027 usp 356,000 332,664 0.02  Series 2006-HYB2 2A1B’ 3.781%
Caesars Entertainment, Inc., 144A 20/04/2036 usb 426,042 340.212 0.02
4.625% 15/10/2029 usp 254,000 203,302 0.01  CHL Mortgage Pass-Through Trust, FRN,
Caesars Resort Collection LLC, 144A Series 2006-HYB1 "2A2C" 3.531%
5.75% 01/07/2025 usp 90,000 83,452 0.01 20/03/2036 usD 425,840 354,552 0.02
California Resources Corp., 144A CHL Mortgage Ffass-yThrougoh Trust, FRN,
7.125% 01/02/2026 usb 1,529,000 1,408,444 0.09 Series 2005-31 3A1' 4.029%
Calpine Corp., 1444 5.25% 01/06/2026 UsD 210,000 185,922 0.01 23/01/2036 usD 251,685 218,71 0.01
Calpine Corp., 144A 4.625% CHL Mortgage Pass-Through Trust,
01/02/2029 usD 236,000 182,601 0.01 garl_le’;jggzl;e s;sés ?rﬁjﬁég?}ﬁz? usb 658,911 291,254 0.02
. 0 - i3
E:Lp"tgle Sorp. aa ?O?S/ onFg;om usb 145,000 10,014 0.0 Serfes 2005-30 ‘A8’ 5.5% 25/01/2036 UsD 227,748 133,149 0.01
1.343% 06/12/2024 UsD 5,095,000 4,544,133 028 Ghord ERerey Corp., 144A 6.375% UD 471000 127,056 003
Capital One Financial Corp., FRN 3.95% Churchill Downs. Inc.. 144A 5.5% ’ ! .
perpetual usb 1,722,000 1,169,636 007 oyjoanp027 o USD 200,000 176,188 0.01
Carnival Holdings Bermuda Ltd., 144A ch . o ! ! .
0 urchill Downs, Inc., 144A 4.75%
10.375% 01/05/2028 usp 375,000 375,852 002 150172028 Usp 445,000 378,197 0.02
V) ' ] A
B‘i‘ﬁf/gg}ém 144A 6.375% UsD 241.000 203.961 001 Ciena Corp. 144A 4% 31/01/2030 usD 497,000 396,371 0.02
. ! ! : i k USA, Inc., 144A 8.75%
Catalent Pharma Solutions, Inc., 144A 8'{}%”;?;025 » NGy 49157
5% 15/07/2027 usp 94,000 78,961 0.00 : usb 53,000 s 0.00
Catalent Pharma Solutions, Inc., 144A Cinemark USA, Inc., 144A 5.25%
3.125% 15/02/2029 usb 225,000 166,593 0.01 lc?t/i(g)ZéﬁgZC%)mmercial Mortgage Trust vep 220:000 e ool
CCO Holdings LLC, 144A 5.125% FRN, Series 2017-P7 ‘B’ 4.137%
01/05/2027 usb 3,047,000 2,600,163 0.16 14/04/2050 usp 115.000 90,965 0.01
i 0/ 'y ’ B
gg/ooggg?sgs LLC, 1444 5% UsD 2612.000 2178109 0.13 Citigroup Commercial Mortgage Trust,
CCO Holdings LLC, 1444 5.375% e FRN, Series 2012-GC8 ‘D’, 144A 4.908%
01/06/2029 ' ' usb 645,000 534,079 0.03 15)(09/20215 ial Mort Trust usb 365,000 237,317 0.01
; ' ' : itigroup Commercial Mortgage Trust,
CCO Holdings LLC, 144A 4.75% FRN D" 1444 4.419% 10/03/5048 usb 1,000,000 738,500 0.05
01/03/2030 usb 1,435,000 1,118,285 0.07 Citigroup Commercial Mortgage Trust
CCO Holdings LLC, 144A 4.5% Series 2016.P6 0" 1447 3,050
15/08/2030 usb 1,028,000 783,926 0.05 10/12/2040 ' uso 275,000 169,566 0.01
CCO Holdings LLC, 144A 4.25% Citigroup Commercial Mortgage Trust
01/02/2031 usb 1,869,000 1,386,004 0.08  Series 2017-P7 ‘D', 144A 3.25% '
CCO Holdings LLC, 144A 4.75% 14/04/2050 usb 1,902,000 948,515 0.06
gé/ooigzlgﬁwigs LLC. 1444 4.25% usb 172,000 128,018 0.01 Citigroup Mortgage Loan Trust, FRN,
N - (] i - ¢ ' 0,
15/01/2034 ) usb 445,000 307,222 0.02 gg;gé/zg%%g ARSTTAIA” 4.515% usbp 525,328 438,075 0.03
CD Mortgage Trust, Series 2017-CD3 ‘D', Citigroup Mortgage Loan Trust, FRN,
144A 3.25% 10/02/2050 usb 408,000 147,763 0.01  Serjes 2006-AR5 ‘1A5A’ 3.913%
CD&R Smokey Buyer, Inc., 144A 6.75% 25/07/2036 usb 350,054 306,999 0.02
15/07/2025 usb 632,000 539,361 0.03  Citigroup Mortgage Loan Trust, FRN,
CDW LLC 4.25% 01/04/2028 usb 600,000 504,435 0.03  Series 2006-AR1 2A1" 6.38%
Cedar Fair LP, 144A 5.5% 01/05/2025 usob 135,000 122,699 0.01 25/03/2036 uso 373,598 315,650 0.02
Cedar Fair LP 5.25% 15/07/2029 usb 299,000 248,936 0.02  Citigroup, Inc., FRN 0.776% 30/10/2024 usb 7,720,000 6,940,801 0.42
Centene Corp. 4.25% 15/12/2027 usb 440,000 375,813 0.02  Citigroup, Inc., FRN 2.014% 25/01/2026 usop 2,085,000 1,793,872 0.11
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Citigroup, Inc., FRN 1.462% 09/06/2027 usb 4,475,000 3,636,240 0.22  Community Health Systems, Inc., 144A
Citigroup, Inc., FRN 2.52% 03/11/2032 usb 1,065,000 783,224 0.05 5.25% 15/05/2030 usb 782,000 564,089 0.03
Citigroup, Inc., FRN 3.875% Perpetual Usb 1,890,000 1,441,912 0.09  Community Health Systems, Inc., 144A
Citigroup, Inc., FRN 4% Perpetual Usb 1,304,000 1,026,049 0.06 3‘75‘%; 15k/g2/2031 e Laah 65 usp 280,000 194,097 0.01
Citigroup, Inc., FRN 4.7% Perpetual Usb 2,682,000 2,111,187 0.3 Lomstock Resources, Inc., -75%
Citigroup, Inc., FRN 5% Perpetual Usb 1,384,000 1,180,101 0.07 01/03/2029 , usb 928,000 776,604 0.05
Citigroup, Inc., FRN 5.95% Perpetual USD 1377000 1203009 007 [ometockResources, Inc, I44ASETS% s 000 203,815 0.01
Citigroup, Inc., FRN 6.25% Perpetual usb 1,255,000 1,127,076 0.07  onduent Business Services LLC. 144A ' ' '
Citigroup, Inc., FRN 6.3% Perpetual , usb 360,000 318,307 0.02 604 01/11/2029 ' usD 545,000 406,845 0.02
gg'rzpee';aa':l'”a”c'al Group, Inc., FRN 4% 0D 1127000 175 305 0.05 Connecticut Avenue Securities Trust,
Citizens Financial Group, Inc., FRN 6% Eg/“'dff{g%izmg RO7VIBL, 1444 9.5% USD 4,450,000 4,336,376 0.26
E;?/E?;sn:?ﬂsources e 144A 500 usb 543,000 435,027 0.03  Connecticut Avenue Securities Trust,
»Inc., g FRN, Series 2018-R07 ‘IM2’, 144A
15/10/2026 usb 150,000 128,428 0.01  7.55% 25/04/2031 usD 372,578 342,301 0.02
Civitas Resources, Inc., 144A 8.375% Consensus Cloud Solutions, Inc., 144A
01/07/2028 usp 367,000 340,702 0.02  6.5% 15/10/2028 usb 1,024,000 803,080 0.05
Civitas Resources, Inc., 144A 8.75% Consumer Loan Underlying Bond Club
01/07/2031 ) uso 328,000 304,496 0.02  Certificate Issuer Trust I, FRN, Series
Clarivate Science Holdings Corp., 144A 2020-9 ‘PT', 144A 8.745% 15/04/2045 uso 90,400 78,228 0.00
3.875% 01/07/2028 usb 292,000 236,814 0.0l Cooper-Standard Automotive, Inc.,
Clarivate Science Holdings Corp., 144A 144 13.5% 31/03/2027 usb 1,281,785 1,190,373 0.07
4.875% 01/07/2029 usb 296,000 240,483 0.0l Cooper-Standard Automotive, Inc.,
Clear Channel Outdoor Holdings, Inc., 144A 5.625% 15/05/2027 usp 764,935 403,194 0.02
144A 5.125% 15/08/2027 usb 999,000 820,695 0.05 Corebr]dge Financial, Inc., FRN 6.875%
Clear Channel Outdoor Holdings, Inc., 15/12/2052 usp 1,100,000 962,999 0.06
144A7.75% 15/04/2028 usb 722,000 520,825 0.03  coreCivic, Inc. 8.25% 15/04/2026 usD 737,000 677,342 0.04
Clear Channel Outdoor Holdings, Inc., Cornerstone Building Brands, Inc., 144A
(1:4|14A ‘7.53/0 ?1/t0'6/2||029' e usb 831,000 563,911 0.03  6.125% 15/01/2029 usp 568,000 411,771 0.03
eveland Electric llluminating Co. Coty, Inc., 144A 5% 15/04/2026 uso 432,000 379,461 0.02
(CTQS-;;%&AC llilf»f?‘rﬁcﬁi %1052250/ usb 205,000 177,093 0.0l (oty, Inc., 144A 6.5% 15/04/2026 usb 110,000 99,321 0.01
- » INC, 4 0 Coty, Inc., 144A 4.75% 15/01/2029 usb 245,000 206,092 0.01
gﬂé\?jﬁ%gms InC. 144A 6.75% usb 364,000 300358 002 oy Communications, Inc., 144A 4.8%
15/04/2030 ’ UsD 538.000 509826 0o 0V02/2035 usD 2,525,000 2,075,337 0.13
Clydesdale Acquisition Holdings, Inc., ' , ' CPICG, Inc., 144A 8.625% 15/03/2026 usb 156,000 137,695 0.01
144A 8.75% 15/04/2030 UsD 485,000 391,754 0.02 Credit Acceptance Corp. 6.625%
CMS Energy Corp., FRN 4.75% gisréggéigéﬁergy Finance LLC, 144A o #0000 2oL oot
ghﬁo%sggﬁgam artners Lp. 144 usb  1104,000 874,202 005 250 15/02/2028 USD 413,000 364,683 0.02
4.75% 15/04/2030 UsD 82,000 63818 0.00 Crestwood Midstream Partners LP,
é?w/flre/ ezgjzjces Corp. 1448 7.3750% usb 175000 148,581 001 1444 8% 01/04/2029 USD 657,000 609,001 0.04
15/01/2031 ’ UsD 269.000 240,337 0.01 Crestwood Midstream Partners LP,
Coeur Mining, Inc., 144A 5.125% ’ 144A 7.375% 01/02/2031 usb 153,000 138,127 0.01
15/02/2029 UsD 855,000 643,558 0.04 (3T HONESLLE, 144A5.375%
Cogent Communications Group, Inc., 1/02/20.28 N usb 400,000 295,597 0.02
144A 3.5% 01/05/2026 usD 699,000 591,467 0.04 CSC Holdings LLC, 144A 11.25%
Cogent Communications Group, Inc., 15/05/2028 o usb 207,000 184,047 0.01
144A 7% 15/06/2027 USD 259,000 228,715 0.01 gf/cog%%ggs LLC, 144A 6.5% U 1985000 045 805 0.06
Coherent Corp., 144A 5% 15/12/2029 usb 996,000 824,350 0.05 CSC Holdings LLC, 144A 4.5% T ’ :
Coinbase Global, Inc., 144A 3.375% 15/11/2031 ! ’ UsD 498.000 318.724 0.02
01/10/2028 usb 650,000 399,833 0.02 . ’ ! .
Coinbase Global. Inc.. 144A 3.625% ’ CSC Holdings LLC 5.25% 01/06/2024 usb 165,000 140,627 0.01
01/10/2031 . UsD 845,000 457,492 0.03 CSFB Mortgage-Backed Pass-Through
COMM Mortgage Trust, FRN, Series errt[flcat()eszTru()s,t, ggg series 2005-4 33
2016-CR28 °C 4.605% 10/02/2049 USD 1,200,000 955,660 0.06 A7 5:5%25/06/ o usb 644,461 414,336 0.03
COMM Mortgage Trust, FRN, Series sMe hélortgage-Bac ed Trust, FRN
2014-CRIO ‘D', 144A 4.697% 1A8’ 6% 25/05/2036 usb 1,073,645 579,721 0.04
10/08/2047 USD 1,440,000 1,128,952 0.07 IR Partnership LP, REIT, 144A 3.875%
COMM Mortgage Trust, FRN, Series 30/06/2028 usb 945,000 744,563 0.05
2014-LC15 ‘D', 144A 5"0030/(; CVR Partners LP, 144A 6.125%
10/04/2047 usb 385,000 290,391 0.02 15/06/2028 B usob 332,000 264,559 0.02
COMM Mortgage Trust, Series CWABS, Inc‘. A;set»Backed Certificates
2014-LCLT D 1444 3.687% Trqsti FRN Ai 1447 5.6% 2h5/o3/;o47 usD 1555898 L172,476 0.07
Daimler Truck Finance North America
é%ﬁ%iﬁf;gage Trust, Series Usb 1,000,000 761338 00> LLC, 144A 5.2% 17/01/2025 usb 1,435,000 1,303,974 0.08
2014-UBS5 ‘D', 144A 3.495% DaVita, Inc., 144A 4.625% 01/06/2030 usb 1,726,000 1,355,142 0.08
10/09/2047 usp 100,000 68,686 0.00 Davita, Inc., 144A 3.75% 15/02/2031 Usb 1,140,000 836,027 0.05
COMM Mortgage Trust, FRN, Series DCP Midstream Operating LP, 144A
2015-CR23 ‘D’ 4.3% 10/05/2048 usb 170,000 120,722 0.01 6.75% 15/09/2037 usb 145,000 140,796 0.01
COMM Mortgage Trust, FRN, Series Delek Logistics Partners LP, 144A
2015-LC21 ‘D’ 4.33% 10/07/2048 usb 250,000 185,367 0.01  7.125% 01/06/2028 usb 304,000 259,340 0.02
COMM Mortgage Trust, FRN, Series Delek Logistics Partners LP 6.75%
2016-CR28 ‘D’ 3.855% 10/02/2049 usb 405,000 302,570 0.02 15/05/2025 usb 113,000 101,672 0.01
CommScope Technologies LLC, 144A Deluxe Corp., 144A 8% 01/06/2029 usop 994,000 706,583 0.04
6% 15/06/2025 usb 530,000 451,996 0.03  Deutsche Alt-A Securities Mortgage
CommsScope Technologies LLC, 144A Loan Trust, FRN ‘1A1A’ 5.34%
5% 15/03/2027 usb 89,000 56,917 0.00 25/08/2047 usb 3,092,367 2,534,196 0.15
commsScope, Inc., 144A 6% 01/03/2026 usD 961,000 820,542 0.05  Deutsche Alt-A Securities Mortgage
CommsScope, Inc., 144A 8.25% Loan Trust, FRN, Series 2006-AR2 ‘1A2’
01/03/2027 usb 861,000 631,396 004 5-33% 25/05/2036 usD 480,433 396,375 0.02
Commscope, Inc., 144A 4.75% Diamond Sports Group LLC, 144A
01/09/2029 usp 686,000 496,126 0.03 5:375% 15/08/2026% usb 547,000 17,775 0.00
Community Health Systems, Inc., 144A Directv Financing LLC, 144A 5.875%
8% 15/03/2026 usb 830,000 735,893 0.04 15/08/2027 UsD 1,324,000 1,099,429 0.07
Community Health Systems, Inc., 144A Discovery Communications LLC 3.625%
5.625% 15/03/2027 usb 258,000 207,217 0.01 15/05/2030 usb 2,415,000 1,937,548 0.12
Community Health Systems, Inc., 144A DISH DBS Corp., 144A 5.25%
6% 15/01/2029 usp 275,000 213,150 0.01 01/12/2026 usb 1,520,000 1,119,579 0.07
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DISH DBS Corp., 144A 5.75% FHLMC, 10, FRN, Series 278 ‘S1’ 0.943%
01/12/2028 usb 305,000 208,247 0.01 15/09/2042 uso 473,274 42,633 0.00
DISH DBS Corp. 5.875% 15/11/2024 usb 4,302,000 3,442,445 0.21  FHLMG, 10, FRN, Series 300 ‘S1’ 0.993%
DISH DBS Corp. 7.75% 01/07/2026 usb 1,241,000 688,980 0.04 15/01/2043 usb 371,612 32,021 0.00
DISH Network Corp., 144A 11.75% FHLMC, 10, FRN, Series 326 ‘S2’ 0.843%
15/11/2027 usb 1,346,000 1,204,264 0.07 15/03/2044 usb 401,196 36,461 0.00
Dominion Energy, Inc., FRN 4.35% FHLMC, 10, FRN, Series 4425 ‘SA’
Perpetual usb 1,180,000 911,692 0.06 0.943% 15/01/2045 usb 418,837 41,328 0.00
Dominion Energy, Inc., FRN 4.65% FHLMC, 10, FRN, Series 4834 ‘SA’
Perpetual usb 474,000 388,489 0.02 1.043%15/10/2048 uso 423,738 36,653 0.00
Domino’s Pizza Master Issuer LLC ‘A2II, FHLMC, 10, FRN, Series 4103 ‘SB’
144A 4.474% 25/10/2045 usb 140,250 122,568 0.01 0.943% 15/09/2042 usop 448,133 36,049 0.00
Dornoch Debt Merger Sub, Inc., 144A FHLMC, 10, FRN, Series 4718 ‘SD’
6.625% 15/10/2029 usb 943,000 704,854 0.04 1.043% 15/09/2047 usb 612,154 58,810 0.00
DT Midstream, Inc., 144A 4.125% FHLMC, 10, FRN, Series 4594 ‘SG’
15/06/2029 usb 340,000 273,533 0.02  0.893% 15/06/2046 usp 747,000 82,244 0.01
DT Midstream, Inc., 144A 4.375% FHLMC, 10, FRN, Series 4654 ‘SK’
15/06/2031 usb 350,000 276,056 0.02 0.893% 15/02/2047 usb 470,925 44,782 0.00
Duke Energy Corp., FRN 3.25% FHLMC, 10, FRN, Series 4839 ‘WS’
15/01/2082 usb 1,335,000 913,881 0.06 0.993% 15/08/2056 usb 745,928 82,612 0.01
Dun & Bradstreet Corp. (The), 144A 5% FHLMC, 10, FRN, Series K738 ‘X1’ 1.512%
15/12/2029 usb 131,000 105,396 0.01 25/01/2027 usb 6,244,865 243,214 0.01
Dycom Industries, Inc., 144A 4.5% FHLMC, 10, FRN, Series K059 ‘X3’
15/04/2029 Usb 1,404,000 1,164,862 0.07 1.918% 25/11/2044 usb 1,600,000 78,110 0.00
Edgewell Personal Care Co., 144A 5.5% FHLMC, 10, FRN, Series K064 ‘X3’
01/06/2028 usb 780,000 677,557 0.04 2.141% 25/05/2027 usb 17,250,000 1,049,672 0.06
Edgewell Personal Care Co., 144A FHLMC, 10, FRN, Series K065 ‘X3’
4.125% 01/04/2029 usb 197,000 157,604 0.01 2.184% 25/07/2045 usb 2,570,000 171,242 0.01
Edison International, FRN 5% Perpetual usb 1,022,000 809,522 0.05 FHLMC, 10, FRN, Series K066 X3’
Element Solutions, Inc., 144A 3.875% 2.163% 25/08/2045 usD 10,000,000 657,364 0.04
01/09/2028 usb 706,000 565,440 0.03  FHLMC, 10, FRN, Series K070 ‘X3’
Emera US Finance LP 2.639% 2.041% 25/12/2044 usb 5,740,000 385,239 0.02
15/06/2031 usp 960,000 700,336 0.04 FHLMC, 10, FRN, Series KO71 ‘X3’ 2.01%
Emerald Debt Merger Sub LLC, 144A 25/11/2045 usb 1,900,000 133,082 0.01
6.625% 15/12/2030 usb 1,020,000 922,988 0.06 FHLMC, 10, FRN, Series K079 ‘X3’
Emerald Debt Merger Sub LLC, Reg. S 2.256% 25/07/2046 usb 8,210,000 689,452 0.04
6.375% 15/12/2030 EUR 214,000 213,808 0.01 FHLMC, 10, FRN, Series K081 ‘X3’
Emergent BioSolutions, Inc., 144A 2.235% 25/09/2046 usb 3,000,000 259,374 0.02
3.875% 15/08/2028 usb 1,269,000 669,583 0.04 FHLMC, 10, FRN, Series K082 X3’
Encino Acquisition Partners Holdings 2.214% 25/10/2046 usb 3,200,000 277,236 0.02
LLC, 144A 8.5% 01/05/2028 usD 596,000 496,122 0.03 FHLMG, 10, FRN, Series K084 ‘X3’
Energizer Holdings, Inc., 144A 6.5% 2.242% 25/11/2028 usb 6,000,000 544,382 0.03
31/12/2027 usD 206,000 180,924 0.01 FHLMG, 10, FRN ‘X3’ 3.225%
Energizer Holdings, Inc., 144A 4.75% 25/09/2033 usp 330,000 67,177 0.00
15/06/2028 usp 624,000 503,805 0.03  FHLMC, IO, FRN, Series K723 ‘X3’
Energizer Holdings, Inc., 144A 4.375% 3.783% 25/10/2034 usp 832,842 2,745 0.00
31/03/2029 usop 922,000 721,051 0.04 FHLMC, 10, FRN, Series K733 X3’
EnLink Midstream LLC, 144A 6.5% 2.188% 25/01/2026 usb 3,333,047 129,743 0.01
01/09/2030 usb 393,000 358,782 0.02 FHLMC G08741 3% 01/01/2047 usb 312,165 255,507 0.02
Enova International, Inc., 144A 8.5% FHLMC GO8750 3% 01/03/2047 usb 989,985 810,135 0.05
15/09/2025 usb 300,000 267,550 0.02  FHLMC G18569 3% 01/09/2030 usb 1,117,224 975,266 0.06
EnPro Industries, Inc. 5.75% 15/10/2026 usb 209,000 185,822 0.01  FHLMC G60852 4% 01/08/2046 usb 1,443,085 1,261,186 0.08
Entegris Escrow Corp., 144A 4.75% FHLMC G67708 3.5% 01/03/2048 usb 1,594,486 1,345,912 0.08
IES{[O4/ZO‘EZ9 c e usb 453,000 381,986 0.02  FHLMC Q17641 3% 01/04/2043 usb 171,220 141,393 0.01
ntegris Escrow Corp., .95% FHLMC Q50886 3.5% 01/09/2047 usb 368,781 311,492 0.02
15/06/2030 Usb 495,000 432,825 0.03  FHLMC Multiclass Certificates, 10, FRN,
Entegris, Inc., 144A 4.375% 15/04/2028 usb 369,000 305,848 0.02  Series 2020-RR14 ‘X’ 2.126%
Entegris, Inc., 144A 3.625% 01/05/2029 usb 468,000 367,622 0.02 27/03/2034 usb 900,000 128,981 0.01
Enterprise Products Operating LLC, FRN FHLMC Stacr Trust, FRN, Series
5.25% 16/08/2077 usb 565,000 452,850 0.03  2018-HQA2 ‘Bl’, 144A 9.388%
Envision Healthcare Corp., 144A 8.75% 25/10/2048 usp 100,000 100,110 0.01
15/10/20268§ usb 564,000 9,367 0.00  FHLMC STACR Trust, FRN, Series
EQM Midstream Partners LP, 144A 6% 2018-DNA2 ‘M2, 144A 7.3% 25/12/2030 usb 1,094,247 1,012,902 0.06
01/07/2025 usb 116,000 104,964 0.01  First Student Bidco, Inc., 144A 4%
EQM Midstream Partners LP, 144A 7.5% 31/07/2029 usop 533,000 412,870 0.03
01/06/2027 usb 260,000 240,462 0.01  Five Point Operating Co. LP, 144A
EQM Midstream Partners LP, 144A 7.875% 15/11/2025 uso 181,000 149,126 0.01
6.5% 01/07/2027 usb 115,000 103,730 0.01  FNMA, FRN, Series 2017-C01 ‘1B1' 10.9%
EQM Midstream Partners LP, 144A 25/07/2029 usb 1,385,000 1,423,804 0.09
4.5% 15/01/2029 usb 387,000 316,415 0.02  FNMA, FRN, Series 2017-C03 ‘1B1’ 10%
EQM Midstream Partners LP, 144A 7.5% 25/10/2029 uso 230,000 229,884 0.01
01/06/2030 usb 208,000 192,653 0.01  FNMA, FRN, Series 2017-C07 ‘1B1’ 9.15%
EQM Midstream Partners LP, 144A 25/05/2030 usp 131,000 127,938 0.01
4.75% 15/01/2031 usb 336,000 269,286 0.02  FNMA, FRN, Series 2018-C01 ‘1B1’ 8.7%
EQT Corp., 144A 3.125% 15/05/2026 usp 184,000 154,986 0.01 25/07/2030 usop 100,000 96,541 0.01
EquipmentShare.com, Inc., 144A 9% FNMA, FRN, Series 2018-C06 ‘1B1’ 8.9%
15/05/2028 usp 430,000 382,664 0.02 25/03/2031 usbD 1,000,000 960,478 0.06
Equitable Financial Life Global Funding, FNMA, FRN, Series 2014-C04 ‘IM2’
144A 5.5% 02/12/2025 Usb 2,110,000 1,907,538 0.12 10.05% 25/11/2024 usb 373,658 358,797 0.02
Equitable Holdings, Inc., FRN 4.95% FNMA, FRN ‘IM2C’ 7.55% 25/05/2030 usb 600,000 552,035 0.03
Perpetual usp 170,000 144,967 0.01  FNMA, FRN, Series 2017-C02 ‘2B1’
Fair Isaac Corp., 144A 4% 15/06/2028 usD 721,000 603,826 0.04 10.65% 25/09/2029 usp 390,000 395,533 0.02
Fertitta Entertainment LLC, 144A 6.75% FNMA, 10, FRN, Series 2017-13 ‘AS’
15/01/2030 usb 1,100,000 858,310 0.05 0.912% 25/02/2047 usb 857,968 86,329 0.01
FHLMC, 10, FRN, Series 4097 ‘ES’ FNMA, 10, FRN, Series 2017-37 ‘AS’
0.993% 15/08/2042 usp 417,733 37,151 0.00 0.962% 25/05/2047 usD 214,286 19,246 0.00
FHLMG, 10, FRN, Series 4616 ‘HS’ FNMA, 10, FRN, Series 2016-30 ‘SA’
0.893% 15/09/2046 usb 404,585 35,878 0.00 0.862% 25/05/2046 usb 739,399 74,621 0.00
FHLMC, Series 4632 ‘MA’ 4% FNMA, 10, FRN, Series 2016-77 ‘SA’
15/08/2054 Usb 2,763,490 2,434,806 0.5  0.862% 25/10/2046 usb 515,162 49,885 0.00
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FNMA, 10, FRN, Series 2017-1‘SA’ Gap, Inc. (The), 144A 3.625%
0.912% 25/02/2047 usp 314,221 28,675 0.00  01/10/2029 usD 512,000 331,016 0.02
FNMA, 10, FRN, Series 2013-124 ‘SB’ Gartner, Inc., 144A 4.5% 01/07/2028 usb 1,358,000 1,160,895 0.07
0.812% 25/12/2043 o usb 470,414 41914 0.00  Gartner, Inc., 144A 3.625% 15/06/2029 usp 115,000 92,453 0.01
FNMA, 10, FRN, Series 2013-136 ‘SB Gartner, Inc., 144A 3.75% 01/10/2030 usp 62,000 49,284 0.00
?'J&’i /0|§5égh/2$44 N usb 365,930 29,536 0.00  Gates Global LLC, 144A 6.25%
,10, FRN, Series 2017- 15/01/2026 usD 250,000 224,642 0.01
;ﬁ&i%l 55@‘;/2504,7 1860 5K usb 745,717 80,591 0.01  GCILLC, 144A 4.75% 15/10/2028 USD 946,000 739,630 0.05
. 10, FRN, Series - General Electric Co., FRN 8.882%
. 10, » €T - GEO Group, Inc. (The) 10.5%
lF-Sﬁ/o |%5/§R342242. L1126 S usp 334,526 34,660 0.00  30/06/2028 uso 270,000 248,093 0.02
, 10, , Series - G-Il Apparel Group Ltd., 144A 7.875%
E.mi%l 55&2’62241_ . usb 367,213 25,252 0.00  15/08/2025 usp 175,000 155,443 0.01
» 10, FRN, Series - Glatfelter Corp., 144A 4.75%
(F)N‘?h;i%l 55@3“‘/25064?85 I usp 285,635 22,500 0.00  15/11/2029 usD 242,000 145,158 0.01
s 1Y, » €T 5 Glencore Funding LLC, 144A 2.5%
lFﬁﬁ;/o |%5/§§<2242. S usb 464,506 47,308 0.00  01/09/2030 Usb 955,000 714,158 0.04
, 10, , Series - Glencore Funding LLC, 144A 2.625%
, 10, ) - Global Infrastructure Solutions, Inc.,
Emi%; 025égz/2504_7 020137 usb 843433 90526 0.01 1444 5.625% 01/06/2029 uso 500,000 372,601 0.02
» 10, , SETIES - Global Infrastructure Solutions, Inc.,
éﬁfﬂ‘i\%l 554(;‘;‘/2503.2 02051 1 usb 9,758,563 468,064 0.03  144A7.5% 15/04/2032 uso 270,000 210,520 0.01
, 10, , Series - Global Medical Response, Inc., 144A
FAA G, FR Series 2016-44 X2 ek e WD 20000 0% 001
0 ’ : Global Net Lease, Inc., REIT, 144A
iﬁﬁ?\“ﬁ 025g(R>L/2503? 020.M10 5 UsD 504,545 6,425 0.00 3,759 15/12/2027 usb 200,000 133,735 0.01
, 10, FRN, Series - GLP Capital LP, REIT 5.25% 01/06/2025 usD 65,000 58,329 0.00
.10, FRN, - Series 2005-AR6 ‘2A1’ 3.35%
t.ﬁm"/zczgéllgsgé}& ol UsD 1,644,165 49,554 0.00  19/11/2035 usp 147,085 116,653 0.01
, -427% GNMA, 10, FRN, Series 2012-89 0.135%
25/04/2032 usb 319,722 274,061 0.02  16/12/2053 0 usp 893,655 554 0.00
Foot Locker, Inc.j 144A 4% 01/10/2029 usb 115,000 79,264 0.00  GNMA, 10, FRN, Series 2013-72 0.57%
Ford Motor Credit Co. LLC, FRN 8.017% 16/11/2047 UsD 1,060,441 14,400 0.00
06/03/2026 _ usb 265,000 243,010 0.01  GNMA, |0, FRN, Series 2013-80 0.73%
FREMF Mortgage Trust, FRN, Series 16/03/2052 uso 521,716 7,347 0.00
igl&g?\;’ Bt 144¢ 3-5t4§;®22/ 12/2049 usb 55,000 46,640 0.00  GNMA, 10, FRN, Series 2014-110 0.181%
ortgage Trust, , Series 16/01/2057 uso 131,295 987 0.00
2017-K69 ‘B, 144A 3.727% 25/10/2049 usp 650,000 548,348 0.03  GNMA, 10, FRN, Series 2014-186 0.373%
;g%ggr‘t&aﬁi&u?tégsg, Series 16/08/2054 usD 569,376 5,102 0.00
- , -693% GNMA, 10, FRN, Series 2015-59 0.867%
25/11/2024 usb 496,221 444,402 0.03  16/06/2056 0 usp 896,620 22,139 0.00
FREMF Mortgage Trust, FRN, Series GNMA, 10, FRN, Series 2017-148 0.551%
2017-KF40 ‘B, 144A 7.762% 25/11/2027 usp 440,393 382,300 0.02  16/07/2059 usD 217,240 6,387 0.00
FREMF Mortgage Trust, FRN, Series GNMA, 10, FRN, Series 2017-54 0.684%
2018-K72 ‘B’, 144A 3.994% 25/12/2050 usb 1,300,000 1,099,656 0.07  16/12/2058 usp 258,840 8,455 0.00
FREMF Mortgage Trust, FRN, Series GNMA, 10, FRN, Series 2017-81 0.663%
2018-K74 ‘B’, 144A 4.094% 25/02/2051 usop 370,000 310,261 0.02  16/12/2058 0 usD 405,978 12,729 0.00
FREMF Mortgage Trust, FRN, Series GNMA, 10, FRN, Series 2018-98 0.451%
FREME Morsage Tt FRM deres 0 0000 2001 e/0s/2060 WD zramese o B0e3 001
i , FRN, GNMA, 10, FRN, Series 2019-135 0.75%
2018-K82 ‘B’, 144A 4.133% 25/09/2028 usb 165,000 139,953 0.0l 16/02/2060 usp 1,907,437 79,337 0.00
ggfgﬂi%%ryg?gli szerZti gg(’; Series GNMA, 10, FRN, Series 2019-32 0.598%
- . -103% 16/05/2061 usb 1,976,852 81,464 0.01
25/07/2025 . usp 320,000 272,734 0.02  GNMA. 10, FRN, Series 2019-9 0.882%
;g%ﬂixgﬁgég& 12“525,5&" series 16/08/2060 usD 1,143,733 52,691 0.00
25/12/2024 o usp 225,198 200,565 0.01 GNMA IO, FRN, Series 2020-14 0.593%
CEMF Mortaage Trust. FRN. Seri , ’ : 16/02/2062 UsD 6,792,146 279,655 0.02
SOIBKEA BB AN S a0y e GNMA, 10, FRN, Series 2020-23 0.658%
55/05/2025 " A9 USD 15075 13352 000 16/04/2062 usb 3,720,848 167,157 0.01
EREMF Morteage Trust FRN. Series ' ' : GNMA, 10, FRN, Series 2020-38 0.819%
5018-KF50 ,g, %MA & DEO0, 16/04/2062 usb 7,586,346 380,090 0.02
' : GNMA, 10, FRN, Series 2020-50 0.488%
25/07/2028 usp 37,208 30,233 0.00
FREMF Mortgage Trust, FRN, Series 16/06/2062 A Usb 2,724,975 109,975 0.01
. e GNMA, 10, FRN, Series 2020-54 0.919%
2018-KF53 ‘B’ 7.112% 25/10/2025 usp 17,211 15,116 0.00
FREMF Mortgage Trust, FRN, Series 16/04/2062 _ . usb 6,677,727 363,015 0.02
2017-K62 ‘C’, 144A 3.88% 25/01/2050 USD 500,000 419,377 0.03 ONMA, IO, FRN, Series 2020-56 0.969%
FREMF Mortgage Trust, FRN, Series 16/11/2061 ‘ . UsD 4,102,935 218,246 0.01
2017-K69 ‘C', 144A 3.727% 25/10/2049 UsD 225,000 187,020 0.01 GNMA, 10, FRN, Series 2020-7211.035%
FREMF Mortgage Trust, FRN, Series 16/05/2062 . usb 2,078,061 124,764 0.01
I Anon GNMA, 10, FRN, Series 2021-10 0.986%
2017-K727 'C, 144A 3.744%
25/07/2024 Usb 129,000 114,033 001 10/05/2063 usb - 1,721,409 110,465 0.01
Fremont Home Loan Trust, FRN, Series GNMA, 10, FRN 0.986% 16/06/2061 usb 1,990,622 127,770 0.01
2004-2 ‘M6’ 6.5% 25/07/2034 usb 198,145 155,994 0.01 GNMA, 10, FRN 0.76% 16/07/2064 uso 1,689,599 102,098 0.01
Frontier Communications Holdings LLC, GNMA, 10, FRN 0.695% 16/07/2064 usb 2,287,236 142,372 0.01
144A 5.875% 15/10/2027 usb 397,000 333,368 0.02  GNMA, 10, FRN 0.772% 16/06/2064 USD 4,906,537 263,459 0.02
Frontier Communications Holdings LLC, GNMA, 10, FRN, Series 2017-11 ‘AS’
144A 5% 01/05/2028 usb 1,280,000 1,013,855 0.06  0.943% 20/01/2047 usb 723,295 70,858 0.00
Frontier Communications Holdings LLC, GNMA, 10, FRN, Series 2017-55 ‘AS’
144A 6.75% 01/05/2029 uso 700,000 495,744 0.03  0.993% 20/04/2047 usD 430,833 41,339 0.00
Frontier Communications Holdings LLC, GNMA, 10, FRN, Series 2017-80 ‘AS’
144A 6% 15/01/2030 usp 267,000 179,818 0.01 1.054% 20/05/2047 uso 401,807 41,265 0.00
Frontier Communications Holdings LLC, GNMA, 10, FRN, Series 2018-126 ‘CS’
144A 8.75% 15/05/2030 usb 319,000 286,803 0.02  1.043% 20/09/2048 usb 361,086 28,333 0.00
Frontier Communications Holdings LLC GNMA, 10, FRN, Series 2019-41 ‘CS’
5.875% 01/11/2029 usb 40,832 27,334 0.00  0.904% 20/03/2049 usb 396,283 30,699 0.00
Gannett Holdings LLC, 144A 6% GNMA, 10, FRN, Series 2018-115 ‘DS’
01/11/2026 usb 168,000 129,751 0.01 1.043% 20/08/2048 usb 564,061 50,480 0.00
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GNMA, 10, FRN, Series 2019-69 ‘DS’ GS Mortgage Securities Trust, Series
0.943% 20/06/2049 usb 301,914 26,039 0.00  2013-GCI2 ‘E’, 144A 3.25% 10/06/2046 usb 557 490 0.00
GNMA, 10, FRN, Series 2014-25 ‘HS’ GSAMP Trust, FRN, Series 2003-SEA ‘Al’
0.954% 20/02/2044 usb 445,161 39,907 0.00  5.55% 25/02/2033 usb 103,741 92,352 0.01
GNMA, 10, FRN, Series 2019-53 ‘IA’ GSAMP Trust, FRN, Series 2003-HE1
0.775% 16/06/2061 usb 885,884 41,766 0.00 ‘M1’ 5.987% 20/06/2033 uso 159,542 145,856 0.01
GNMA, 10, FRN, Series 2020-91 ‘U’ GSR Mortgage Loan Trust, Series
0.989% 16/05/2062 usb 2,955,924 168,278 0.01  2006-9F ‘3A1" 6.25% 25/10/2036 usb 394,320 324,331 0.02
GNMA, 10, FRN, Series 2019-23 JS’ Gulfport Energy Corp., 144A 8%
0.904% 20/02/2049 usb 370,202 27,316 0.00 17/05/2026 usb 760,044 700,260 0.04
GNMA, 10, FRN, Series 2017-141‘QS’ Gulfport Energy Corp. 6% 15/10/2024§ usp 150,000 258 0.00
1.054% 20/09/2047 usb 501,881 35,663 0.00  Gulfport Energy Corp. 8% 17/05/2026 usb 398,393 367,056 0.02
GNMA, 10, FRN, Series 2017-149 ‘QS’ Gulfport Energy Operating Corp.
1.043% 20/10/2047 usb 286,187 26,992 0.00  6.375% 15/05/2025§ usb 170,000 293 0.00
GNMA, 10, FRN, Series 2018-146 'S’ Gulfport Energy Operating Corp.
1.004% 20/10/2048 usb 407,963 36,417 0.00  6.375% 15/01/2026§ usb 415,000 714 0.00
GNMA, 10, FRN, Series 2018-168 ‘SA’ GYP Holdings Ill Corp., 144A 4.625%
0.943% 20/12/2048 usb 639,573 57,872 0.00  01/05/2029 usb 749,000 603,243 0.04
GNMA, 10, FRN, Series 2019-30 ‘SA’ Hanesbrands, Inc., 144A 4.875%
0.893% 20/03/2049 usb 443,186 40,686 0.00  15/05/2026 usb 141,000 120,364 0.01
GNMA, 10, FRN, Series 2017-134 ‘SB’ Hanesbrands, Inc., 144A 9% 15/02/2031 usb 138,000 127,449 0.01
1.043% 20/09/2047 uso 368,854 31,107 0.00  HarborView Mortgage Loan Trust, FRN,
GNMA, 10, FRN, Series 2019-16 ‘SB’ Series 2006-14 ‘1A1A’ 5.492%
0.893% 20/02/2049 usb 356,007 28,763 0.00  25/01/2047 usb 428,986 381,826 0.02
GNMA, 10, FRN, Series 2017-56 ‘SC’ HarborView Mortgage Loan Trust, FRN
0.993% 20/04/2047 usb 303,325 32,009 0.00  ‘2AIA’ 3.924% 19/05/2036 usb 1,975,540 1,090,432 0.07
GNMA, 10, FRN, Series 2017-75 ‘SD’ Herc Holdings, Inc., 144A 5.5%
1.043% 20/05/2047 usb 584,437 51,997 0.00  15/07/2027 usb 1,339,000 1,176,870 0.07
GNMA, 10, FRN, Series 2018-147 ‘SD’ Hertz Corp. (The), 144A 4.625%
0.993% 20/10/2048 usb 652,716 56,414 0.00  01/12/2026 usb 411,000 337,416 0.02
GNMA, 10, FRN, Series 2018-65 ‘SE’ Hertz Corp. (The), 144A 5% 01/12/2029 usb 957,000 725,567 0.04
1.043% 20/05/2048 uso 351,874 32,799 0.00  Hertz Corp. (The) 5.5% 15/10/2024§ usb 1,078,000 39,487 0.00
GNMA, 10, FRN, Series 2017-107 5L Hertz Corp. (The) 7.125% 01/08/2026§ usb 480,000 35,165 0.00
1.043% 20/07/2047 usb 592,393 58,570 0.00 etz Corp. (The), Reg. S, 144A 6%
GNMA, 10, FRN, Series 2020-76 ‘SL’ 15/01/2028§ usD 560,000 46,154 0.00
0.993% 20/05/2050 usp 583,524 52,589 0.00" " Hess Midstream Operations LP, 144A
GNMA, 10, FRN, Series 2019-70 ‘SM’ 5.625% 15/02/2026 usp 182,000 164,217 0.01
0.943% 20/06/2049 usb 310,598 19,609 0.00  ess Midstream Operations LP, 144A
GNMA, 10, FRN, Series 2019-38 SN’ 5.125% 15/06/2028 usp 230,000 197,632 0.01
0.893% 20/03/2049 usb 647,874 65,440 0.00  pess Midstream Operations LP, 144A
GNMA, 10, FRN, Series 2018-1 ST’ 4.25% 15/02/2030 uso 282,000 224,927 0.01
1.043% 20/01/2048 usb 670,714 65,962 0.00  |ilcorp Energy | LP, 144A 6.25%
Go Daddy Operating Co. LLC, 144A 3.5% 01/11/2028 usp 165,000 142,459 0.01
01/03/2029 usp 651,000 511,112 0.03  yjilcorp Energy | LP, 144A 5.75%
Goldman Sachs Group, Inc. (The), FRN 01/02/2029 usp 90,000 74,646 0.00
0.657% 10/09/2024 usb 1,025,000 928,126 0.06  fiilcorp Energy | LP, 144A 6%
Goldman Sachs Group, Inc. (The), FRN 15/04/2030 usp 157,000 130,965 0.01
0.925% 21/10/2024 usb 7,710,000 6,940,055 042 Hilcorp Energy | LP, 1444 6.25%
Goldman Sachs Group, Inc. (The), FRN 15/04/2032 usb 130,000 106,235 0.01
1.542% 10/09/2027 usb 8,190,000 6,585,452 040 Hilton Domestic Operating Co., Inc.,
Goldman Sachs Group, Inc. (The), FRN 144A 5.75% 01/05/2028 usD 363,000 327,675 0.02
2.64% 24/02/2028 usb 430,000 355,765 0.02 " yilton Domestic Operating Co., Inc.,
Goldman Sachs Group, Inc. (The), FRN 144 3.75% 01/05/2029 uso 168,000 136,601 0.01
2.65% 21/10/2032 usb 1,245,000 924,355 0.06 " Hilton Domestic Operating Co., Inc.,
Goldman Sachs Group, Inc. (The), FRN 144A 4% 01/05/2031 usp 99,000 78,838 0.00
3.65% Perpetual usb 298,000 212,363 0.0l hilton Domestic Operating Co., Inc.
Goldman Sachs Group, Inc. (The), FRN 4.875% 15/01/2030 usD 104,000 88,773 0.01
3.8% Perpetual usb 1,985,000 1,449,033 0.09 " HLF Financing SARL LLC, 144A 4.875%
Goldman Sachs Group, Inc. (The), FRN 01/06/2029 usp 725,000 472,707 0.03
4.4% Perpetual usb 559,000 427,058 0.03 " Holly Energy Partners LP, 144A 6.375%
Goldman Sachs Group, Inc. (The), FRN 15/04/2027 usob 180,000 162,535 0.01
4.95% Perpetual usb 163,000 139,418 0.01 Holly Energy Partners LP, 144A 5%
Goldman Sachs Group, Inc. (The), FRN 01/02/2028 usp 130,000 109,921 0.01
5.3% Perpetual , usp 531,000 465,009 0.03 Hologic, Inc., 144A 4.625% 01/02/2028 usp 50,000 43,191 0.00
Goodyear Tire & Rubber Co. (The) 5% Hologic, Inc., 144A 3.25% 15/02/2029 usb 1,857,000 1,489,863 0.09
31/05/2026. usb 136,000 121,469 0.01 Home Equity Loan Trust, FRN, Series
Goodyear Tire & Rubber Co. (The) 5% 2007-FREL ‘2AV3’ 5.38% 25/04/2037 usD 865,192 765,057 0.05
15/07/2029 usD 437,000 360,009 002 {ioward Hughes Corp. (The), 144A
Goodyear Tire & Rubber Co. (The) s o0 usD 51,000 38,362 0.00
5.25% 30/04/2031 usb 195,000 156,992 0.01 ’ ’ ! !
Goodyear Tire & Rubber Co. (The) Howard Hughes Corp. (The), 144A
. 4.375% 01/02/2031 usb 381,000 277,471 0.02
é’rza?gniségzg;ilg Co. Inc.. 144A usb 388,000 307,460 0.02 Hughes Satellite Systems Corp. 6.625%
o 01/08/2026 1,338,000 1,149,718 0.07
7.125% 15/08/2028 usb 100,000 78,421 0.00 Hu/ntin/gton Bancshares, Inc., FRN usb
Gray Escrow I, Inc., 144A 5.375% 8.14% Perpetual o usD 767,000 600,680 0.04
ésr/alvl/Tze?:\}ision InC.. 1444 7% usp 246,000 148,584 0.01 Huntington National Bank (The), FRN
e ° .699% 18/11/2025 . R 2,166,014 0.13
DI0siz0e usp 853,000 665,332 0.04 5Hyéunda?i Ca/pit/a\ America, 144A 1.65% Usp 24a0000
Gray Television, Inc., 144A 4.75% 26 ' ’ 734.440 0.04
15/10/2030 uso 350,000 209,672 0.01 1770972026 . . usb 910,000 : !
Hyundai Capital America, 144A 2.1%
Great Lakes Dredge & Dock Corp., 144A 15/09/2028 usD 1,090,000 835,238 0.05
5.25% 01/06/2029 uso 110,000 84,101 001\ cahn Enterprises LP 6.25% 15/05/2026  USD 98,000 81,796 0.01
Griffon Corp. 5.75% 01/03/2028 usb 470,000 403,020 0.02 iHeartCommunications. Inc.. 144A
Group 1 Automotive, Inc., 144A 4% 5.25% 15/08/2027 usp 956,000 670,717 0.04
15/08/2028 - usp 142,000 114,396 0.01 iHeartCommunications, Inc. 6.375%
G5 Mortgage Securities mizt' FIR[,} 01/05/2026 UsD 1,028,394 790,048 0.05
%8;;?5/22&%-609 D14 613% UsD 869 464 734,546 0.04 iHeartCommunications, Inc. 8.375%
. ! ’ : 01/05/2027 usb 549,834 335,561 0.02
GS Mortgage Securities Trust, FRN, ILFC E-Capital Trust Il, FRN, 144A
Series 2017-GS5 ‘D', 144A 3.509% 7.314% 21/12/2065 ’ ! usD 600,000 385.658 0.02
10/03/2050 usb 470,000 251,235 0.02 : ! ! :
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Imola Merger Corp., 144A 4.75% Live Nation Entertainment, Inc., 144A
15/05/2029 usb 1,324,000 1,055,982 0.06  4.875% 01/11/2024 usb 460,000 414,600 0.03
Impac CMB Trust, FRN, Series 2005-1 Live Nation Entertainment, Inc., 144A
‘1A2' 5.77% 25/04/2035 usb 140,806 118,496 0.01  5.625% 15/03/2026 usb 762,000 678,757 0.04
Impac CMB Trust, FRN, Series 2005-8 Live Nation Entertainment, Inc., 144A
‘1AM’ 5.85% 25/02/2036 usb 313,233 258,045 0.02  6.5% 15/05/2027 usb 859,000 790,083 0.05
Ingevity Corp., 144A 3.875% 01/11/2028 usb 193,000 151,728 0.01 Live Nation Entertainment, Inc., 144A
Ingles Markets, Inc., 144A 4% 4.75% 15/10/2027 usb 785,000 670,546 0.04
15/06/2031 usb 118,000 90,735 0.01  Live Nation Entertainment, Inc., 144A
Installed Building Products, Inc., 144A 3.75% 15/01/2028 usb 140,000 114,588 0.01
5.75% 01/02/2028 usb 755,000 651,187 0.04  Louisiana-Pacific Corp., 144A 3.625%
Intel Corp. 2% 12/08/2031 usp 850,000 633,423 0.04  15/03/2029 usp 280,000 224,724 0.01
IQVIA, InC., 144A 5% 15/10/2026 usp 430,000 379,562 0.02  LPLHoldings, Inc., 144A 4.625%
IQVIA, Inc., 1444 5% 15/05/2027 USD 500,000 440,803 0.03 ii/ﬂlqgﬁ?izmo‘ogies e 1A 5 1250, uso 120,000 102,329 0.01
i 0/ y .y .. 0
15/09/2007 T 44A 48750 USD 471,000 404711 0.02 15/12/2026h ‘ UsD 1,100,000 699,074 0.04
: 9 Lumen Technologies, Inc., 144A 4%
|1r5%3h,/|/%gt8am e REIT Taan5.25% USD 203,000 174,062 0.01 15/02/ 2027h o o usb 1,309,000 898,913 0.05
Iron Mountain, Inc., REIT, 144A 5% Lumen Technologies, Inc., 144A 4.5%
15/07/2028 usp 159,000 134,576 0.01 l|_5/01/2$29h ogies. Inc.. 1444 5 3756 usb 185,000 80,852 0.01
i 9 umen Technologies, Inc., .375%
'12%7”'/%?5'”’ Inc., REIT, 1444 5.25% USD 10,000 8222 000 15/06/2029 USD 435,000 202,138 0.01
Iron Mountain, Inc., REIT, 144A 4.5% M/I Homes, Inc. 4.95% 01/02/2028 usb 453,000 387,118 0.02
15/02/2031 usb 220,000 172,719 0.01  Macy’s Retail Holdings LLC, 144A
ITC Holdings Corp., 144A 2.95% 5.875% 15/03/2030 usb 11,000 8,926 0.00
14/05/2030 usp 620,000 487,302 0.03  Madison IAQ LLC, 144A 4.125%
J.P. Morgan Alternative Loan Trust, 30/06/2028 usb 701,000 565,871 0.03
FRN, Series 2006-A2 ‘A1 5.33% Madison IAQ LLC, 144A 5.875%
25/05/2036 usp 583,693 455,048 0.03 30/06/2029 usp 449,000 33L799 0.02
J.P. Morgan Alternative Loan Trust, Magnolia Oil & Gas Operating LLC, 144A
Series 2006-S3 ‘A4’ 6.81% 25/08/2036 USD 1,304,494 1,111,062 0.07 6% 01/08/2026 usb 160,000 141,906 0.01
J.P. Morgan Alternative Loan Trust, Markel Group, Inc., FRN 6% Perpetual usb 293,000 259,253 0.02
Series 2006-S2 ‘A5’ 6.88% 25/05/2036 usb 1,126,773 817,866 0.05  Marriott Ownership Resorts, Inc., 144A
J.P. Morgan Mortgage Trust, Series 4.5% 15/06/2029 usb 66,000 51,732 0.00
2005-52 ‘2A15’ 6% 25/09/2035 usb 246,625 169,655 0.01  Marriott Ownership Resorts, Inc. 4.75%
J.P. Morgan Mortgage Trust, FRN, 15/01/2028 usp 8,000 6,603 0.00
Series 2007-S1 ‘2A17’ 5.48% MasTec, Inc., 144A 4.5% 15/08/2028 usb 694,000 585,533 0.04
25/03/2037 usb 747,030 205,632 0.01  Matador Resources Co. 5.875%
J.P. Morgan Mortgage Trust, FRN, 15/09/2026 usb 440,000 391,089 0.02
Series 2006-A7 2A2’ 3.866% Match Group Holdings Il LLC, 144A 5%
25/01/2037 usb 145,732 108,129 0.01  15/12/2027 usb 267,000 227,117 0.01
JB Poindexter & Co., Inc., 144A 7.125% Match Group Holdings Il LLC, 144A
15/04/2026 usb 156,000 139,091 0.01  5.625% 15/02/2029 usb 100,000 85,946 0.01
JELD-WEN, Inc., 144A 6.25% Mattel, Inc., 144A 5.875% 15/12/2027 usb 135,000 121,361 0.01
15/05/2025 usp 95,000 87,981 0.0l Mauser Packaging Solutions Holding
JELD-WEN, Inc., 144A 4.625% Co., 144A 7.875% 15/08/2026 usb 1,640,000 1,488,803 0.09
15/12/2025 usp 375,000 333,549 0.02  McAfee Corp., 144A 7.375% 15/02/2030 Usb 1,012,000 803,560 0.05
JELD-WEN, Inc., 144A 4.875% McGraw-Hill Education, Inc., 144A
15/12/2027 usb 340,000 275,394 0.02  575% 01/08/2028 usD 410,000 322,361 0.02
Kaiser Aluminum Corp., 144A 4.5% ME Funding LLC, Series 2019-1 ‘A2,
01/06/2031 usp 210,000 153,308 0.0 ' 144A 6.448% 30/07/2049 usp 133,170 119,022 0.01
Kennedy-Wilson, Inc. 4.75% Medline Borrower LP, 144A 3.875%
01/03/2029 usp 305,000 218,772 0.01  01/04/2029 Usb 1,481,000 1,174,585 0.07
Kennedy-Wilson, Inc. 4.75% Medline Borrower LP, 144A 5.25%
01/02/2030 usb 282,000 194,399 0.0l  01/10/2029 usp 554,000 440,715 0.03
Kennedy-Wilson, Inc. 5% 01/03/2031 usb 207,000 142,039 0.0l Meritage Homes Corp., 144A 3.875%
Keurig Dr Pepper, Inc. 3.2% 15/04/2029 usob 531,000 429,603 0.03
01/05/2030 usb 2,355,000 1,926,069 0.12 Merrill Lynch Mortgage Investors Trust,
KeyBank NA, FRN 5.391% 14/06/2024 usb 5,065,000 4,508,914 0.27  FRN, Series 2006-2 2A" 4.568%
KFC Holding Co., 144A 4.75% 25/05/2036 usb 19,035 17,103 0.00
01/06/2027 usb 305,000 268,421 0.02  MetLife Capital Trust IV, 144A 7.875%
Kinetik Holdings LP, 144A 5.875% 15/12/2067 usb 2,414,000 2,319,471 0.14
15/06/2030 usb 232,000 202,046 0.01  Metlife Securitization Trust, FRN, Series
Knife River Corp., 144A 7.75% 2017-1A ‘A", 144A 3% 25/04/2055 usb 378,512 318,344 0.02
01/05/2031 usb 160,000 148,534 0.01  MetLife, Inc., FRN 3.85% Perpetual usb 1,115,000 945,994 0.06
Kontoor Brands, Inc., 144A 4.125% MetLife, Inc., FRN 5.875% Perpetual usb 563,000 476,739 0.03
15/11/2029 usb 135,000 103,018 0.01 Michaels Cos., Inc. (The), 144A 5.25%
Korn Ferry, 144A 4.625% 15/12/2027 usb 300,000 258,338 0.02  01/05/2028 usb 421,000 308,169 0.02
Kraft Heinz Foods Co. 3.75% Midcontinent Communications, 144A
01/04/2030 usb 2,700,000 2,290,989 0.14  5.375% 15/08/2027 usb 257,000 220,812 0.01
LABL, Inc., 144A 6.75% 15/07/2026 usb 1,430,000 1,285,921 0.08  Mileage Plus Holdings LLC, 144A 6.5%
Lamb Weston Holdings, Inc., 144A 20/06/2027 usp 512,000 469,887 0.03
4.875% 15/05/2028 usb 370,000 323,838 0.02  Minerals Technologies, Inc., 144A 5%
Lamb Weston Holdings, Inc., 144A 01/07/2028 usop 200,000 166,840 0.01
4.125% 31/01/2030 usb 964,000 789,266 0.05  MIWD Holdco Il LLC, 144A 5.5%
Lamb Weston Holdings, Inc., 144A 01/02/2030 usp 128,000 96,676 0.01
4.375% 31/01/2032 usb 339,000 277,263 0.02  Mohegan Tribal Gaming Authority, 144A
LB-UBS Commercial Mortgage Trust, 8% 01/02/2026 usob 1,004,000 881,212 0.05
FRN, Series 2006-C6 ‘AJ’ 5.452% Molina Healthcare, Inc., 144A 4.375%
15/09/2039 usb 70,147 24,603 0.00  15/06/2028 usb 371,000 312,254 0.02
Level 3 Financing, Inc., 144A 4.625% Molina Healthcare, Inc., 144A 3.875%
15/09/2027 usb 545,000 347,773 0.02  15/11/2030 usb 371,000 289,688 0.02
Level 3 Financing, Inc., 144A 4.25% Mondelez International, Inc. 1.5%
01/07/2028 usb 130,000 76,580 0.00  04/02/2031 usb 3,780,000 2,715,700 0.17
Level 3 Financing, Inc., 144A 3.625% Moog, Inc., 144A 4.25% 15/12/2027 usb 874,000 739,437 0.05
15/01/2029 usb 144,000 78,471 0.00  Morgan Stanley, FRN 0.791%
LGI Homes, Inc., 144A 4% 15/07/2029 usb 101,000 76,930 0.00  22/01/2025 usb 5,210,000 4,623,436 0.28
Liberty Interactive LLC 8.25% Morgan Stanley, FRN 3.62%
01/02/2030 usb 225,000 72,388 0.00  17/04/2025 usb 5,185,000 4,653,553 0.28
Lions Gate Capital Holdings LLC, 144A Morgan Stanley, FRN 1.164%
5.5% 15/04/2029 usb 878,000 584,047 0.04  21/10/2025 usb 5,365,000 4,594,998 0.28
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Morgan Stanley, FRN 1.512% NextEra Energy Capital Holdings, Inc.,
20/07/2027 usop 1,495,000 1,211,548 0.07  FRN 5.65% 01/05/2079 usb 614,000 522,890 0.03
Morgan Stanley, FRN 4.21% NextEra Energy Capital Holdings, Inc.,
20/04/2028 usb 1,540,000 1,350,517 0.08  FRN 3.8% 15/03/2082 usb 450,000 348,036 0.02
Morgan Stanley, FRN 5.164% NextEra Energy Operating Partners LP,
20/04/2029 usb 1,790,000 1,614,788 0.10  144A 4.25% 15/07/2024 usb 145,000 130,274 0.01
Morgan Stanley, FRN 2.511% NextEra Energy Operating Partners LP,
20/10/2032 usb 2,700,000 1,988,042 0.12  144A 4.25% 15/09/2024 usb 13,000 11,414 0.00
Morgan Stanley, FRN 5.948% NextEra Energy Operating Partners LP,
19/01/2038 usb 1,172,000 1,058,126 0.06  144A 4.5% 15/09/2027 usb 11,000 9,367 0.00
Morgan Stanley, FRN 5.875% Perpetual usb 449,000 388,011 0.02  NGL Energy Operating LLC, 144A 7.5%
Morgan Stanley Bank of America Merrill 01/02/2026 usop 226,000 203,788 0.01
Lynch Trust, FRN, Series 2014-C14 ‘D, NMG Holding Co., Inc., 144A 7.125%
144A 5.058% 15/02/2047 usb 200,000 164,407 0.01  01/04/2026 usb 1,015,000 866,345 0.05
Morgan Stanley Bank of America Merrill NMI Holdings, Inc., 144A 7.375%
Lynch Trust, FRN, Series 2014-C15 ‘D', 01/06/2025 usob 200,000 185,155 0.01
144A 4.89% 15/04/2047 usb 100,000 80,955 0.01  Northern Oil and Gas, Inc., 144A 8.125%
Morgan Stanley Bank of America Merrill 01/03/2028 usb 889,000 798,020 0.05
Lynch Trust, FRN, Series 2015-C23 ‘D’, NovaStar Mortgage Funding Trust, FRN,
144A 4.139% 15/07/2050 usb 217,000 164,207 0.01  Series 2003-1 ‘A2’ 5.93% 25/05/2033 usb 450,443 393,925 0.02
Morgan Stanley qutal I Trust, FRN, Novelis Corp., 144A 3.25% 15/11/2026 usb 259,000 214,456 0.01
Series 2018-MP ‘D', 144A 4.276% Novelis Corp., 144A 4.75% 30/01/2030 usb 525,000 426,789 0.03
11/07/2040 usb 90,000 58,721 0.00  Novelis Corp., 144A 3.875% 15/08/2031 usp 130,000 98,030 0.01
Morgan $tanley Mortgage Loan Trust, NRG Energy, Inc., 144A 3.375%
FRN, Series 2004-11AR ‘1A2A’ 5.448% 15/02/2029' v ) UsD 197.000 147.687 0.01
25/01/2035 usb 57,648 47,277 0.00 ’ ' ’
! NRG Energy, Inc., 144A 5.25%
Morgan Stanley Mortgage Loan Trust i ’
> oo~ - ’ 15/06/2029 usb 913,000 747,547 0.05
FRN, Series 2007-5AX 2A2" 5.3% NR
G Energy, Inc., 144A 3.625%
25/02/2037 usb 1,456,132 312,611 0.02
15/02/2031 usb 167,000 119,200 0.01
MortgagelT Mortgage Loan Trust, FRN NRG E InC.. 144A 3.875%
‘1A2' 5.538% 25/04/2036 usb 1,798,997 1,194,015 0.07 15/02/”2%% ne., -6/5% UsD 202,000 13538 0.01
Moss Creek Resources Holdings, Inc., ! ! .
144A 7.5% 15/01/2026 usb 305,000 256,777 0.02 NRG Energy, Inc., 144A 7% 15/03/2033 usb 216,000 198,803 0.01
Moss Creek Resources Holdings, Inc. NRZ Excess Spread-Collateralized Notes
) .
e pger Products, Inc., 1444 4% U 970000 288527 005 NOTES, Series 2021-FNT2 ‘A, 144A
X ’ ! : 3.228% 25/05/2026 usb 1,686,106 1,391,598 0.08
Murphy Oil USA, Inc., 144A 3.75% :
ON Semiconductor Corp., 144A 3.875%
15/02/2031 usb 401,000 308,590 0.02
Nabors Industries, Inc. 5.75% 01/09/2028 usb 616,000 513,280 0.03
01/02/2025 usD 110,000 97,141 0.01 OneMain finance Corp. 6.875%
; X . 15/03/2025 usb 194,000 175,700 0.01
National CineMedia LLC, 144A 5.875% P
OneMain Finance Corp. 7.125%
15/04/2028§ usb 90,000 25,447 0.00
X . . 15/03/2026 usb 726,000 652,166 0.04
National Rural Utilities Cooperative Onen Text Holdi InC.. 144A 4.1250%
Finance Corp. 2.75% 15/04/2032 UsD 4,500,000 3,409,322 021 Jpen ext Holdings, Inc., Ao
X . 15/02/2030 usb 367,000 284,759 0.02
Nationstar Mortgage Holdings, Inc., .
0 Open Text Holdings, Inc., 144A 4.125%
144A 6% 15/01/2027 usb 151,000 127,727 0.01
. . 01/12/2031 usb 457,000 341,478 0.02
Nationstar Mortgage Holdings, Inc., Option Care Health. Inc.. 144A 4.3750
144A 5.5% 15/08/2028 usb 645,000 513,275 0.03 Jption tareHealth, Inc., =757
Nationstar Mortgage Holdings, Inc 31/10/2029 Usp 244,000 195,802 0.01
1444 5.125% 15/12/2030 Usb 753,000 559,854 0.03 9Reilly Automotive, Inc. 4.7%
K . 15/06/2032 usb 440,000 386,451 0.02
Nationstar Mortgage Holdings, Inc., 0 & Co.. 144A 4.125%
144A 5.75% 15/11/2031 usb 476,000 359,979 0.02 36%23'2‘0280” Aeo WD 1212.000 986,301 0.06
Navient Corp. 5% 15/03/2027 usb 125,000 102,271 0.01 Organon & Co., 144A 5.125% " ’ :
NCR Corp., 144A 5.75% 01/09/2027 UsD 460,000 420,874 0.03  30704/2031 ) USD 1.032.000 780,912 0.05
NCR Corp., 144A 5% 01/10/2028 usb 584,000 477,938 0.03 Outfront Media Capital LLC, 144A 5%
NCR Corp., 144A 5.125% 15/04/2029 usb 346,000 280,706 0.02  15/08/2027 usp 175,000 144,406 0.01
NCR Corp., 144A 6.125% 01/09/2029 usp 685,000 628,527 0.04  outfront Media Capital LLC, 144A
NESCO Holdings II, Inc., 144A 5.5% 4.25% 15/01/2029 usb 60,000 46,232 0.00
15/04/2029 usb 192,000 157,579 0.0l  owens & Minor, Inc., 144A 4.5%
Netflix, Inc. 4.875% 15/04/2028 usb 1,780,000 1,611,293 0.10  31/03/2029 usb 383,000 291,500 0.02
New Albertsons LP 7.75% 15/06/2026 usb 65,000 61,272 0.00  Owens & Minor, Inc., 144A 6.625%
New Albertsons LP 7.45% 01/08/2029 usb 173,000 160,546 0.01 01/04/2030 usb 718,000 592,528 0.04
New Albertsons LP 8% 01/05/2031 usb 155,000 148,515 0.01  Owens-Brockway Glass Container, Inc.,
New Home Co., Inc. (The), 144A 7.25% 144A 6.375% 15/08/2025 usp 15,000 13,809 0.00
15/10/2025 usop 153,000 130,489 0.01  Owens-Brockway Glass Container, Inc.,
New Residential Mortgage Loan Trust, 144A 6.625% 13/05/2027 usp 214,000 194,576 0.01
FRN, Series 2018-2A ‘Al’, 144A 4.5% Pactiv Evergreen Group Issuer, Inc.,
25/02/2058 usb 381,031 331,199 0.02  144A 4% 15/10/2027 usb 729,000 590,312 0.04
New Residential Mortgage Loan Trust, Papa John's International, Inc., 144A
FRN, Series 2018-1A ‘AlA’, 144A 4% 3.875% 15/09/2029 usb 150,000 114,841 0.01
25/12/2057 usb 460,673 397,475 0.02  Par Pharmaceutical, Inc., 144A 7.5%
New Residential Mortgage Loan Trust, 01/04/2027§ usb 860,000 587,808 0.04
FRN ‘A1C’, 144A 3% 25/05/2058 usb 535,561 441,465 0.03  Paramount Global 4.2% 19/05/2032 usb 1,920,000 1,465,688 0.09
New Resider}tia\ Mortgage Loan Trust, Paramount Global, FRN 6.25%
10, FRN, Series 2018-3A ‘AlIC’, 144A 28/02/2057 usb 1,896,000 1,329,509 0.08
1.5% 25/05/2058 usb 442,730 14,247 0.00  paramount Global, FRN 6.375%
Newell Brands, Inc. 4.7% 01/04/2026 usb 1,183,000 1,015,250 0.06  30/03/2062 usD 966,000 738,071 0.04
Newell Brands, Inc. 6.375% 15/09/2027 usp 77,000 67,488 0.00  Patrick Industries, Inc., 144A 7.5%
Newell Brands, Inc. 6.625% 15/09/2029 usb 77,000 67,519 0.00 15/10/2027 usb 814,000 716,319 0.04
Newell Brands, Inc. 5.875% 01/04/2036 usb 100,000 76,565 0.00  Patrick Industries, Inc., 144A 4.75%
News Corp., 144A 3.875% 15/05/2029 usb 1,605,000 1,283,500 0.08 01/05/2029 usb 137,000 107,902 0.01
News Corp., 144A 5.125% 15/02/2032 usb 285,000 238,544 0.01 PDCEnergy, Inc. 5.75% 15/05/2026 usb 623,000 570,285 0.03
Nexstar Media, Inc., 144A 5.625% PennyMac Financial Services, Inc., 144A
15/07/2027 Usb 1,803,000 1,537,328 0.09 5.375% 15/10/2025 usp 210,000 181,016 0.01
Nexstar Media, Inc., 144A 4.75% PennyMac Financial Services, Inc., 144A
01/11/2028 usp 1,334,000 1,061,029 0.06 5.75% 15/09/2031 usb 842,000 627,967 0.04
NextEra Energy Capital Holdings, Inc. performance Food Group, Inc., 144A
6.051% 01/03/2025 usb 2,205,000 2,026,781 012 6.875% 01/05/2025 usD 35,000 32,091 0.00
NextEra Energy Capital Holdings, Inc. Performance Food Group, Inc., 144A
2.75% 01/11/2029 usD 220,000 174,523 0.01  5.5%15/10/2027 usb 601,000 531,022 0.03
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Performance Food Group, Inc., 144A RHP Hotel Properties LP, REIT, 144A
4.25% 01/08/2029 usb 495,000 402,765 0.02  7.25% 15/07/2028 usb 142,000 131,323 0.01
PetSmart, Inc., 144A 4.75% 15/02/2028 usb 764,000 647,504 0.04  RHP Hotel Properties LP, REIT, 144A
PetSmart, Inc., 144A 7.75% 15/02/2029 usp 500,000 455,307 0.03 4.5%15/02/2029 usp 523,000 424,626 0.03
PGT Innovations, Inc., 144A 4.375% RHP Hotel Properties LP, REIT 4.75%
01/10/2029 usb 212,000 182,124 0.01 15/10/2027 usb 1,159,000 989,608 0.06
Physicians Realty LP, REIT 2.625% Ritchie Bros Holdings, Inc., 144A 6.75%
01/11/2031 usb 240,000 170,802 0.01 15/03/2028 usb 139,000 128,359 0.01
Pike Corp., 144A 5.5% 01/09/2028 usb 247,000 204,067 0.01 Ritchie Bros Holdings, Inc., 144A 7.75%
Planet Fitness Master Issuer LLC ‘A2I’, 15/03/2031 usp 232,000 220,447 0.01
144A 3.251% 05/12/2051 usop 167,875 136,984 0.01 Rite Aid Corp., 144A 7.5% 01/07/2025 usb 345,000 201,558 0.01
Playtika Holding Corp., 144A 4.25% Rite Aid Corp., 144A 8% 15/11/2026 usb 1,148,000 507,569 0.03
15/03/2029 usb 253,000 205,816 0.01  Rithm Capital Corp., REIT, 144A 6.25%
PM General Purchaser LLC, 144A 9.5% 15/10/2025 usop 296,000 252,405 0.02
01/10/2028 usb 429,000 384,862 0.02  Rocket Mortgage LLC, 144A 2.875%
PNC Financial Services Group, Inc. 15/10/2026 usop 280,000 225,584 0.01
(The), FRN 5.354% 02/12/2028 usb 870,000 787,461 0.05 Rocket Mortgage LLC, 144A 3.625%
PNC Financial Services Group, Inc. 01/03/2029 usp 324,000 248,721 0.02
(The), FRN 3.4% Perpetual usb 1,660,000 1,119,469 0.07  Rocket Mortgage LLC, 144A 4%
PNC Financial Services Group, Inc. 15/10/2033 usob 51,000 36,473 0.00
(The), FRN 6.2% Perpetual usb 700,000 600,962 0.04  Rockies Express Pipeline LLC, 144A
PNC Financial Services Group, Inc. 4.8% 15/05/2030 usp 120,000 96,240 0.01
(The), FRN 4.85% Perpetual usop 1,269,000 1,142,474 0.07  Roper Technologies, Inc. 2%
PNMAC FMSR Issuer Trust, FRN, Series 30/06/2030 usp 250,000 186,814 0.01
2018-GT1 ‘A", 144A 9% 25/02/2025 usb 615,000 563,092 0.03  RP Escrow Issuer LLC, 144A 5.25%
PNMAC FMSR Issuer Trust, FRN, Series 15/12/2025 usp 200,000 134,960 0.01
2018-GT2 ‘A", 144A 7.8% 25/08/2025 usb 180,000 163,000 0.01  Sabre GLBL, Inc., 144A 7.375%
PNMAC FMSR Issuer Trust, FRN ‘A", 01/09/2025 usb 255,000 207,525 0.01
144A 9.317% 25/05/2027 usp 250,000 229,939 0.01  Saxon Asset Securities Trust, FRN,
PNMAC FMSR ISSUER TRUST, FRN, Series 2004-2 ‘MV2’ 3.831%
Series 2018-FT1 ‘A", 144A 8.8% 25/08/2035 usop 44,176 40,625 0.00
25/04/2025 usp 310,000 281,928 0.02  SBA Communications Corp., REIT
Post Holdings, Inc., 144A 5.75% 3.875% 15/02/2027 usb 240,000 202,180 0.01
01/03/2027 usp 302,000 270,321 0.02  Scotts Miracle-Gro Co. (The) 4.5%
Post Holdings, Inc., 144A 5.625% 15/10/2029 usb 224,000 175,624 0.01
15/01/2028 usp 540,000 474,679 0.03  Scotts Miracle-Gro Co. (The) 4%
Post Holdings, Inc., 144A 5.5% 01/04/2031 usp 362,000 261,451 0.02
15/12/2029 usb 497,000 419,913 0.03  Scotts Miracle-Gro Co. (The) 4.375%
Post Holdings, Inc., 144A 4.625% 01/02/2032 usb 331,000 239,023 0.01
15/04/2030 usb 177,000 141,721 0.01  Scripps Escrow, Inc., 144A 5.875%
PRA Group, Inc., 144A 5% 01/10/2029 usD 64,000 44,051 0.00 15/07/2027 usp 312,000 231,818 0.01
Presidio Holdings, Inc., 144A 4.875% SeaWworld Parks & Entertainment, Inc.,
01/02/2027 usb 430,000 369,948 0.02 144A5.25% 15/08/2029 usb 100,000 82,049 0.01
Prestige Brands, Inc., 144A 5.125% Securitized Asset-Backed Receivables
15/01/2028 usb 206,000 179,357 0.01 LLCTrust, FRN, Series 2004-0P2 ‘M3’
Prestige Brands, Inc., 144A 3.75% 6.5% 25/08/2034 usb 118,711 103,884 0.01
01/04/2031 usp 906,000 683,442 0.04 Sempra Energy, FRN 4.125%
Prime Security Services Borrower LLC, 01/04/2052 usb 1,329,000 984,855 0.06
144A 5.75% 15/04/2026 usb 731,000 655,417 0.04 Sempra Energy, FRN 4.875% Perpetual usb 2,040,000 1,746,786 0.11
Prime Security Services Borrower LLC, Sensata Technologies, Inc., 144A 3.75%
144A 3.375% 31/08/2027 usb 367,000 296,230 0.02 15/02/2031 usb 91,000 71,248 0.00
PROG Holdings, Inc., 144A 6% Sequoia Mortgage Trust, FRN, Series
15/11/2029 usbp 1,015,000 818,228 0.05 2007-3°1A1' 5.548% 20/07/2036 usb 64,163 50,425 0.00
Progressive Corp. (The), FRN 8.091% Shutterfly Finance LLC, 144A 8.5%
Perpetual usb 1,520,000 1,367,222 0.08 01/10/2027 usp 985,500 561,789 0.03
Prudential Financial, Inc., FRN 5.125% Shutterfly Finance LLC, 144A 9.75%
01/03/2052 usb 860,000 710,925 0.04 01/10/2027 usb 119,475 108,437 0.01
Prudential Financial, Inc., FRN 6% Sinclair Television Group, Inc., 144A
01/09/2052 usb 695,000 606,304 0.04  5.125% 15/02/2027 uso 150,000 115,582 0.01
Prudential Financial, Inc., FRN 6.75% Sinclair Television Group, Inc., 144A
01/03/2053 usb 734,000 677,989 0.04 5.5% 01/03/2030 usb 1,001,000 530,223 0.03
PTC, Inc., 144A 3.625% 15/02/2025 usb 428,000 379,296 0.02  Sinclair Television Group, Inc., 144A
PTC, InC., 144A 4% 15/02/2028 USD 546,000 460,521 0.03  4.125% 01/12/2030 usb 400,000 242,789 0.01
Public Service Co. of Oklahoma 2.2% Sirius XM Radio, Inc., 144A 3.125%
15/08/2031 UsD 3,845,000 2,844,617 017 01/09/2026 usp 97,000 79,601 0.01
Rain Cll Carbon LLC, 144A 7.25% Sirius XM Radio, Inc., 144A 5%
01/04/2025 usb 158,000 139,789 0.01 01/08/2027 usb 1,156,000 975,022 0.06
RALI Trust, FRN, Series 2007-QH7 ‘1A1’ Sirius XM Radio, Inc., 144A 4%
5.65% 25/08/2037 Usb 400,350 334,303 0.02 15/07/2028 usb 1,895,000 1,486,376 0.09
RALI Trust, FRN, Series 2005-Q01 ‘Al’ Sirius XM Radio, Inc., 144A 5.5%
5.438% 25/08/2035 usp 502,176 350,142 0.02 01/07/2029 usb 1,426,000 L173,631 0.07
RALI Trust, FRN ‘A22’ 4.607% Sirius XM Radio, Inc., 144A 4.125%
25/07/2035 usb 2,082,115 1,734,584 0.11 (S),l/, 07/XZI\5I)3ROd' e 1aan 870 usp 162,000 121,066 0.01
RALI Trust ‘A5 6.25% 25/02/2037 776,127 . I1ius adio, Inc., . 0
Range Resources Corp., 1/44£ 4.75% I 0 8‘1/2?/2031'[ et Coro.. 144 usp 291,000 205,136 0.01
15/02/2030 106,7 . ix Flags Entertainment Corp.,
Ra/nge/ Resources Corp. 8.25% v 130,000 06,700 oot ;i%ligéﬁ/é?gnment Corp. 1448 uso 150,000 129,964 0.01
15/01/2029 390,875 X -
Re/alo/gy Group LLC, 144A 5.75% ve 12000 002 7.25% 15/05/2031 usp 200,000 178,774 0.01
15/01/2029 usD 394,000 270,082 0.02 SixFlags Theme Parks, Inc., 144A 7%
Realogy Group LLC, 144A 5.25% 01/07/2025 usp 64,000 58,956 0.00
15/04/2030 usD 700,000 455,374 0.03 SLMCorp. 3.125% 02/11/2026 usp 51,000 40,199 0.00
Regal Rexnord Corp., 144A 6.05% Sonic Automotive, Inc., 144A 4.625%
15/04/2028 USD 480,000 434,889 0.03 15/11/2029 usb 294,000 225,504 0.01
Regal Rexnord Corp., 144A 6.3% Southern California Edison Co., FRN
15/02/2030 usp 202,000 184,206 0.01 9-498% Perpetual usD 245,000 224,213 0.01
Regal Rexnord Corp., 144A 6.4% Spectrum Brands, Inc., 144A 5%
15/04/2033 usb 283,000 257,846 0.02 01/10/2029 usb 233,000 190,703 0.01
Regeneron Pharmaceuticals, Inc. 1.75% Spectrum Brands, Inc., 144A 5.5%
15/09/2030 USD 6,495,000 4,742,207 029 15/07/2030 usb 865,000 723562 0.04
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Spectrum Brands, Inc., 144A 3.875% Taylor Morrison Communities, Inc.,
15/03/2031 usb 357,000 266,015 0.02  144A5.125% 01/08/2030 usb 10,000 8,462 0.00
Spirit AeroSystems, Inc., 144A 7.5% TEGNA, Inc., 144A 4.75% 15/03/2026 usb 200,000 175,066 0.01
15/_0_4/2025 usbp 359,000 324,939 0.02  TEGNA, Inc. 4.625% 15/03/2028 usb 695,000 561,346 0.03
Spirit AeroSystems, Inc., 144A 9.375% TEGNA, Inc. 5% 15/09/2029 usb 396,000 311,121 0.02
30/11/2029 usb 263,000 256,915 0.02 Teleflex, Inc., 144A 4.25% 01/06/2028 usb 345,000 288,971 0.02
Spr!nt LLC 7.625% 15/02/2025 usb 3,463,000 3,241,709 0.20 Tempur Sealy International, Inc., 144A
Sprint LLC 7.625% 01/03/2026 usb 1,258,000 1,197,095 0.07 4% 15/04/2029 usb 1,366,000 1,076,730 0.07
SPX FLOW, Inc., 144A 8.75% Tempur Sealy International, Inc., 144A
01/04/2Q3bO i usb 10,000 8,265 0.00  3.875% 15/10/2031 usb 189,000 139,878 0.01
SRS Distribution, Inc., 144A 4.625% Tenet Healthcare Corp., 144A 6.75%
01/07/2028 usb 572,000 468,214 0.03  15/05/2031 usb 496,000 455,534 0.03
SS&C Technologies, Inc., 144A 5.5% Tenet Healthcare Corp. 4.875%
30/09/2027 usb 906,000 794,276 0.05  01/01/2026 usb 2,531,000 2,256,741 0.14
STACR Trust, FRN, Series 2018-HRP1 Tenet Healthcare Corp. 6.25%
‘Bl’, 144A 8.9% 25/04/2043 usb 2,900,797 2,679,256 0.16  01/02/2027 usb 800,000 725,512 0.04
STACR Trust, FRN ‘BI’, 144A 9.35% Tenet Healthcare Corp. 5.125%
25/02/2047 usb 650,000 637,212 0.04  01/11/2027 usb 1,476,000 1,289,288 0.08
STACR Trust, FRN, Series 2018-HRP2 Tenet Healthcare Corp. 6.125%
‘M3, 144A 7.55% 25/02/2047 usb 1,596,896 1,477,037 0.09  15/06/2030 usb 420,000 377,404 0.02
?é?g\év}szllogg)bal LLC, 144A 5.625% 45D 404,000 26571 003 Terex Corp., 144A 5% 15/05/2029 uso 1,428,000 1,210,091 0.07
) , E Thor Industries, Inc., 144A 4%
Standard Industries, Inc., 144A 5% 15/10/2029 usb 1,087,000 847,532 0.05
15/02/2027 . usb 145,000 126,330 0.0 T-Mobile USA, Inc. 2.625% 15/02/2029 usb 1,300,000 1,032,138 0.06
Standard Industries, Inc., 144A 4.75% Topaz Solar Farms LLC, 144A 5.75%
15/01/2028 usb 1,303,000 1,112,288 0.07  30/09/2039 usb 220,928 196,501 0.01
Standard Industries, Inc., 144A 3.375% TopBuild Corp., 144A 3.625%
15/01/2031 usb 156,000 114,720 0.0l " 15/03/2029 uso 175,000 139,688 0.01
Staples, Inc., 144A 7.5% 15/04/2026 usb 1,830,000 1,384,350 0.08  TopBuild Corp., 144A 4.125%
Staples, Inc., 144A 10.75% 15/04/2027 usb 625,000 333,059 0.02  15/02/2032 usb 333,000 260,016 0.02
gga/tgz%roezeé Corp., FRN 2.203% uso 735,000 432,605 0.09 TriMas Corp., 144A 4.125% 15/04/2029 uso 572,000 464,121 0.03
2132, 3L, . TriNet Group, Inc., 144A 3.5%
State Street Corp., FRN 5.625% 01/03/2029 usb 1,009,000 801,970 0.05
Eterpetulal e aan 7 usb 1,011,000 865,646 0.05  Trinity Industries, Inc., 144A 7.75%
ericycle, Inc., . 0 15/07/2028 usb 322,000 297,173 0.02
15/01/2029 usb 370,000 298,408 0.02  Triton Water Holdings, Inc., 144A 6.25%
Structured Asset Mortgage Investments 01/04/2029 usp 649,000 510,677 0.03
Il Trust, FRN, Series 2007-AR7 ‘1A1" 6% Triumph Group, Inc., 144A 9%
25/05/2047 usb 1,528,706 1,147,412 0.07  15/03/2028 usp 176,000 164,282 0.01
Structured Asset Mortgage Investments Truist Financial Corp., FRN 5.1%
Il Trust, FRN, Series 2006-AR6 2A1’ Perpetual ' 1,795,210
5.34% 25/07/2046 usp 668,883 441,340 0.03 Tru{; Financial Corp., FRN 5.125% D 2286.000 o ol
Structured Asset Mortgage Investments Perpetual : ’ 172,066
II Trust, FRN, Series 2004-AR7 ‘ALA TTMpTechangieS INC.. 144A 4% Usp 246,000 ' oot
2&?35tofrle?j/gjs/(eztohi<5)rtgage Investments v 1T o 002 01/03/2029 tsp 91,000 70918 000
i (V)
Il Trust, FRN, Series 2005-AR5 A3’ e TeChnologles, Inc. 144A7.5% USD 145.000 134,412 0.01
0y y ” B
5.396% 19/07/2035 usb 131,097 109,359 0.01 Uber Technologies. Inc.. 144A 7.5%

Structured Asset Securities Corp., 15/09/2027 gles, Inc. n usD 180.000 168,936 0.01
i - ‘ ' 0/ ’ ’ .
Mortgage Loan Trust, FRN Seri%s 15/08/2029 usb 405,000 341,850 0.02
2006-BC3 A3’ 5.458% 25/10/2036 USD 1,073,950 818,157 0.05 UMBS4.5%01/08/2052 usb 2307803 2027.957 012
Summer BC Bidco B LLC, 144A 5.5% UMBS 4.54)01/[?]9/2052 usb 3,093,010 2,719,613 0.17
31/10/2026 uso 217,000 167,449 0.0 UMBS AB9236 3% 01/05/2043 usp 736,871 607,788 0.04
Summit Materials LLC, 144A 5.25% UMBS AL6182 3% 01/06/2043 usp 716,192 590,715 0.04
15/01/2029 usb 98,000 84,016 0.01 UMBS AL8961 3% 01/03/2044 uso 651,562 537,433 0.03
Summit Midstream Holdings LLC, 144A UMBS AL9045 3% 01/09/2046 usD 742,484 609,013 0.04
9% 15/10/2026 usb 218,000 192,915 0.01  UMBS AL9599 3.5% 01/09/2036 usb 3,544,501 3,064,523 0.19
SunCoke Energy, Inc., 144A 4.875% UMBS AR9198 3% 01/03/2043 uso 365,055 301,107 0.02
30/06/2029 usb 144,000 110,856 0.01  UMBS AS0021 3% 01/07/2043 usb 1,361,214 1,122,198 0.07
Sunoco LP 5.875% 15/03/2028 usb 19,000 16,749 0.00  UMBS AS4085 4% 01/12/2044 usb 1,474,624 1,289,221 0.08
Sunoco LP 4.5% 15/05/2029 usb 279,000 226,125 0.01  UMBS AS8684 3.5% 01/01/2047 usb 582,213 492,779 0.03
Sunocq LP 4.5% 30/04/2030 usb 499,000 398,917 0.02  UMBS AS9313 4% 01/03/2047 usb 2,889,730 2,518,209 0.15
Synaptics, Inc., 144A 4% 15/06/2029 usb 247,000 190,980 0.01  UMBS AS9585 4% 01/05/2047 usb 2,585,201 2,254,785 0.14
Syneos Health, Inc., 144A 3.625% UMBS BC0167 3.5% 01/01/2046 usb 857,808 728,846 0.04
#5/‘(014202:1 e <ot | usb 297,000 266,209 0.02 umBS BM1909 4% 01/02/2045 usD 2,089,718 1,832,149 0.11
aKe-Two Interactive >ortware, Inc. UMBS BM1963 3.5% 01/02/2045 usb 1,937,321 1,657,115 0.10
?;;f %;‘V/O Ol‘:]/t 2?§C7ﬁve Coftware. Inc. 464 usb 1,745,000 1,512,362 0.09 " yMBS BM5606 4% 01/03/2049 usp 750,038 658,557 0.04

- N . 0

14/04/2032 uso 380,000 318,003 0.02 UMBS FM1782 4% 01/03/2046 usb 3,297,746 2,892,250 0.18
Tallgrass Energy Partners LP, 144A UMBS MA2321 3.5% 01/07/2035 usb 2,704,232 2,337,926 0.14
7.5% 01/10/2025 usD 318,000 747,927 0.05 UMBS 754712 3% 01/04/02047 usb 1,005,594 821,425 0.05
Tallgrass Energy Partners LP, 144A 6% U”!SVS qup" 144A 6.'875@ 0Y/11/2027 usp 100,000 65198 0.00
01/03/2027 UsD 430,000 371,135 0.02  United Airlines Holdings, Inc. 5%
Tallgrass Energy Partners LP, 144A 01402/202.4 usp 194,000 176,509 0.01
5.5% 15/01/2028 UsD 105,000 87,640 0.01 United Airlines, Inc., 144A 4.375%
Tallgrass Energy Partners LP, 144A 6% 15/.0.4/2026 usb 475,000 413,131 0.03
31/12/2030 UsD 206,000 165,488 0.01  Uniti Group LP, REIT, 144A 6%
Tallgrass Energy Partners LP, 144A 6% 15/.0.1/.2030 - usb 513,000 313559 0.02
01/09/2031 usD 124,000 97,918 0.01 UnIVIsgon Communications, Inc., 144A
Talos Production, Inc. 12% 15/01/2026 USD 286,000 274322 002 §62% r?lc/oonfﬁ?ﬂaﬂons e 1aan usb 135000 118,986 0.01
Targa Resources Partners LP 6.5% »1NC,
15/07/2027 UsD 519,000 474,324 0.03 ﬁ%ﬁ% OC50/ o tone Ine. 144A usb 324,000 253971 0.02
Targa Resources Partners LP 5% WisI unications, Inc.,
15/01/2028 USD 140,000 121,969 0.01 6-3;5% 306/ 06/ 2?30 L4ah 6,375 usb 381,000 332,017 0.02
Targa Resources Partners LP 6.875% pbound Lroup, Inc., =17
15/01/2029 usb 143,000 132880 0.01 3513/5?15%25 Through Trust, FRN ‘A’ v 1010:000 seoro o0
Targa Resources Partners LP 4% - d ,
15/01/2032 usp 574,000 453,126 0.03 144A 20.279% 20/04/2030 i usb 1,155,604 1,063,935 0.06

Upstart Pass-Through Trust, FRN ‘A’

144A19.399% 20/05/2030 usb 440,482 403,372 0.02
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Nominal Value Net Nominal Value Net
Investments Currency Value EUR Assets  Investments Currency Value EUR Assets
Urban One, Inc., 144A 7.375% Wesco Aircraft Holdings, Inc., 144A
01/02/2028 usb 512,000 409,450 0.03  13.125% 15/11/2027§ usb 45,000 2,885 0.00
US Bancorp, FRN 4.548% 22/07/2028 usb 545,000 476,310 0.03  WESCO Distribution, Inc., 144A 7.125%
US Bancorp, FRN 3.7% Perpetual usb 1,853,000 1,247,042 0.08 15/06/2025 uso 524,000 485,000 0.03
Us Bancorp, FRN 5.3% Perpetual usb 289,000 216,022 0.01  WESCO Distribution, Inc., 144A 7.25%
US Foods, Inc., 144A 4.625% 15/06/2028 usb 791,000 737,681 0.04
01/06/2030 usD 210,000 172,601 0.01  WFRBS Commercial Mortgage Trust,
Vail Resorts, Inc., 144A 6.25% FRN, Series 2014-C22 ‘Dy, 144A 3.906%
15/05/2025 USD 658,000 603,837 0.04 15/09/2057 usb - 1,125,000 784,015 0.05
valvoline, Inc., 144A 4.25% 15/02/2030 usb 125,000 112,258 0.01 William Carter Co. (The), 144A 5.625%
Velocity Commercial Capital Loan Trust 15./03/2027 . usb 920,000 818,168 0.05
‘A", 144A 3.59% 25/04/2048 usD 1,056,140 907,700 0.06 Williams Scotsman International, Inc.,
Velocity Commercial Capital Loan Trust, 144A 4.625% 15/03/2028 usb 256,000 24,731 0.01
FRN, Series 2018-2 ‘M2’, 144A 4.51% Wmnebago Industries, Inc., 144A 6.25%
26/10/2048 usb 46,424 36,838 0.00 15/07/2028 usb 101,000 90,751 0.01
Venture Global LNG, Inc., 144A 8.125% WMG Acquisition Corp., 144A 3.75%
01/06/2028 usp 499,000 460,814 0.03 01/12/2029 usb 829,000 655,715 0.04
Viavi Solutions, Inc., 144A 3.75% WMG Acquisition Corp., 144A 3%
01/10/2029 usp 682,000 530,684 0.03 15/02/2031 ‘ usb 216,000 159,617 0.01
VICI Properties LP, REIT, 144A 5.625% WR Grace Holdings LLC, 144A 4.875%
01/05/2024 uso 120,000 109,282 001 15/06/2027 usp 455,000 386,835 0.02
VICI Properties LP, REIT, 144A 3.5% WR Grace Holdings LLC, 144A 5.625%
15/02/2025 usb 18,000 15,753 0.00 15/08/2029 usp 160,000 119,578 0.01
VICI Properties LP, REIT, 144A 4.625% WW International, Inc., 144A 4.5%
15/06/2025 USD 436,000 385,990 0.02 15/04/2029 usb 230,000 124,850 0.01
VICI Properties LP, REIT, 144A 4.5% Wyndham Hotels & Resorts, Inc., 144A
01/09/2026 usb 562,000 484,395 0.03 4.375% 15/08/2028 usb 244,000 204,091 0.01
VICI Properties LP, REIT, 144A 5.75% Wynn Las Vegas LLC, 144A 5.5%
01/02/2027 Usb 823,000 738,371 0.04 01/03/2025 Usb 1,304,000 117,496 0.07
VICI Properties LP, REIT, 144A 3.75% Wynn Resorts Finance LLC, 144A
15/02/2027 usD 223.000 187513 001 5125% 01/10/2029 usp 701,000 575,632 0.04
VICI Properties LP, REIT, 144A 4.5% Xerox Holdings Corp., 1444 5.5%
15/01/2028 usb 5,000 4,200 0.00 15/08/2028 usp 331,000 257,997 0.02
VICI Properties LP, REIT, 144A 3.875% XPO Escrow Sub LLC, 144A 7.5%
15/02/2029 Usb 390,000 312,830 0.02 15/11/2027 usb 294,000 276,390 0.02
VICI Properties LP, REIT, 144A 4.625% XPO, Inc., 144A 6.25% 01/06/2028 usb 245,000 220,993 0.01
01/12/2029 usD 643,000 532,646 0.03  Yum!Brands, Inc., 144A 4.75%
VICI Properties LP, REIT, 144A 4.125% 15/01/2030 ) ) usb 538,000 461,825 0.03
15/08/2030 usp 1,163,000 931,267 0.06  ZF North America Capital, Inc., 144A
Victoria's Secret & Co., 144A 4.625% 4.75% 29/04/2025 uso 702,000 627,336 0.04
15/07/2029 usb 276,000 184,837 0.01  Ziff Davis, Inc., 144A 4.625%
Vista Outdoor, Inc., 144A 4.5% 15/10/2030 usb 470,000 371,888 0.02
15/03/2029 usb 1,662,000 1,232,836 0.08
Vistra Corp., FRN, 144A 7% Perpetual usb 392,000 313,609 0.02 582,495,430 35.37
Vistra Operations Co. LLC, 144A 5.5%
01/09/2026 usb 400,000 352,911 0.02  Virgin Islands, British
Vistra Operations Co. LLC, 144A 5.625% Studio City Finance Ltd., Reg. S 5%
15/02/2027 usb 585,000 514,616 0.03 15/01/2029 usb 200,000 135,899 0.01
Vistra Operations Co. LLC, 144A 4.375%
01/05/2029 usb 269,000 215,462 0.01 135,899 0.01
VM Consolidated, Inc., 144A 5.5%
15/04/2029 usb 100,000 84,566 0.01
Wa}ba;h National Corp., 144A 4.5% Total Bonds 707,557,503 42,96
15/10/2028 usb 489,000 388,979 0.02 o :
WaMu Mortgage Pass-Through Certificates of Deposit
Certificates Trust, Series 2007-4 ‘1A3’ Australia
6% 25/06/2037 usp 437,744 302,612 0.02  National Australia Bank Ltd. 0%
WaMu Mortgage Pass-Through 07/02/2024 EUR 500,000 487,905 0.03
Certificates Trust, FRN, Series 2007-1
‘1A7' 5.738% 25/02/2037 usb 533,865 351,185 0.02 487,905 0.03
WaMu Mortgage Pass-Through
‘A2" 4.08% usb 53,377 s 0.00 .
Warnermedia Holdings, Inc. 3.755% Qatar National Bank QPSC 0%
15/03/2027 USD 1135000 968,752 0.06 07/02/2024 EUR 500,000 487,700 0.03
Warnermedia Holdings, Inc. 4.279%
15/03/2032 UsD 2,455,000 1,983,189 0.12 487,700 0.03
Warrior Met Coal, Inc., 144A 7.875%
alle/llli/Fzs?rzgi & Co.. FRN 2.164% usb 173,000 159,215 0.01 Total Certificates of Deposit 975,605 0.06
11/02/2026 usb 2,615,000 2,253,642 0.14  commercial Papers
Wells Fargo & Co., FRN 3.526%
24/03/2028 usb 2,250,000 1,922,455 0.2 Denmark
Wells Fargo & Co., FRN 5.389% Danske Bank A/S 0% 07/02/2024 EUR 500,000 487,790 0.03
24/04/2034 usb 1,130,000 1,023,975 0.06
Wells Fargo & Co., FRN 3.9% Perpetual usb 2,687,000 2,165,348 0.13 487,790 0.03
Wells Fargo & Co., FRN 5.9% Perpetual usob 1,124,000 1,018,136 0.06
Wells Fargo & Co., FRN 5.875% France
Perpetual usb 153,000 137,683 0.01 Banque Federative du Credit Mutuel SA
Wells Fargo Commercial Mortgage 0% 17/01/2024 EUR 500,000 489,230 0.03
Trust, Series 2015-C31 ‘D’ 3.852% La Banque Postale 0% 23/01/2024 EUR 500,000 489,655 0.03
15/11/2048 usb 300,000 206,594 0.01
Wells Fargo Commercial Mortgage 978,885 0.06
Trust, Series 2017-C38 ‘D', 144A 3%
15/07/2050 usD 735000 451,136 0.03  Germany
02 Bnk A6 0 29/012024
‘M8A’, 144A 8.15% 25/10/2034 usb 1,587,466 1,476,636 0.09
Wesco Aircraft Holdings, Inc., 144A 9% 488,798 0.03
15/11/2026§ usb 1,121,000 105,222 0.01
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Netherlands Vishay Intertechnology, Inc. 2.25%
Cooperatieve Rabobank UA 0% 15/06/2025 usop 1,236,000 1,239,651 0.07
17/01/2024 EUR 500,000 489,435 0.03  Zillow Group, Inc. 2.75% 15/05/2025 usop 577,000 560,623 0.03
ING Bank NV 0% 23/01/2024 EUR 500,000 488,940 0.03
51,564,581 3.13
978,375 0.06
Spain Total Convertible Bonds 63,252,245 3.84
Banco Bilbao Vizcaya Argentaria SA 0% Equities
29/01/2024 EUR 500,000 488,601 0.03
China
488,601 0.03 Haier Smart Home Co. Ltd. ‘A’ CNH 75,100 222,213 0.01
Huayu Automotive Systems Co. Ltd. ‘A’ CNH 205,300 477,512 0.03
Sweden Inner Mongolia Yili Industrial Group Co.
Svenska Handelshanken AB 0% Ltd. A’ CNH 391,400 1,396,486 0.08
24/01/2024 EUR 500,000 489,074 0.03 Joyoung Co. Ltd. ‘A CNH 87,342 164,534 0.01
Wuliangye Yibin Co. Ltd. ‘A’ CNH 44,500 916,902 0.06
489,074 0.03
3,177,647 0.19
Total Commercial Papers 3,911,523 0.24
. Total Equities 3,177,647 0.19
Convertible Bonds
Total Transferable securities and money market instruments
Canada . 778,874,523 47.29
Shopify, Inc. 0.125% 01/11/2025 USD 777.000 646788 0.04 dealt in on another regulated market
646,788 0.04 Other transferable securities and money market instruments
Bonds
Cayman Islands
Hansoh Pharmaceutical Group Co. Ltd., Luxembourg
Reg. S 0% 22/01/2026 usp 1,200,000 1,056,868 0.06 Intelsat Jackson Holdings SA 5.5%
Hello Group, Inc. 1.25% 01/07/2025 usb 2,775,000 2,515,099 0.15 01/08/2023*§ usp 652,000 59 0.00
PDD Holdings, Inc. 0% 01/12/2025 usb 2,333,000 2,078,468 0.13
Sea Ltd. 0.25% 15/09/2026 usD 1,883,000 1,388,293 0.09 59 0.00
7,038,728 0.43  United States of America
Intelsat Jackson Holdings Ltd. 8.5%
Israel 15/10/2024*§ ) usb 1,152,000 106 0.00
Wix.com Ltd. 0% 15/08/2025 usp 3,097,000 2,483,117 015 Intelsat Jackson Holdings Ltd. 9.75%
15/07/2025*§ usb 165,000 15 0.00
LendingClub Loan Certificate Issuer
2483117 015 Tryst ‘CERT' 144A 0% 15/05/2037* UsD 75,000 1,285,618 0.08
United Kingdom LendingClub Loan Certificate Issuer
Trust ‘CERT’, 144A 0% 15/05/2037* X 1,056,552 .
Barclays Bank plc 0% 18/02/2025 usp 1,622,000 1,519,031 0.09 015/05/ usp 75000 0.06
2,342,291 0.14
1,519,031 0.09
United States of America Total Bonds 2,342,350 0.14
Affirm Holdings, Inc. 0% 15/11/2026 usb 3,442,000 2,342,262 0.14 C tible Bond
Airbnb, Inc. 0% 15/03/2026 USD  1588,000 1,280,190 0.08 ‘onvertible Sonds
Alteryx, Inc. 1% 01/08/2026 usop 1,638,000 1,269,338 0.08  United States of America
AMG Capital Trust Il 5.15% usb 44,335 2,066,795 0.13  Gulfport Energy Corp. 10% * usb 19 128,515 0.01
Block, Inc. 0.25% 01/11/2027 usb 2,405,000 1,698,250 0.10
Cheesecake Factory, Inc. (The) 0.375% 128,515 0.01
15/06/2026 usb 1,216,000 939,431 0.06
Chegg, Inc. 0% 01/09/2026 usb 3,821,000 2,636,701 0.16 .
Cloudflare, Inc. 0% 15/08/2026 Usb 1,711,000 1,337,677 0.08  Total Convertible Bonds 128,515 0.01
Coinbase Global, Inc. 0.5% 01/06/2026 usb 985,000 681,697 0.04 Equities
Confluent, Inc. 0% 15/01/2027 usb 3,020,000 2,303,816 0.14
DISH Network Corp. 2.375% 15/03/2024 usbp 2,263,000 1,844,386 0.11  Luxembourg ) )
DISH Network Corp. 3.375% Intelsat Jackson Holdings SA Rights * usb 1,967 18 0.00
15/08/2026 usD 427,000 198,728 0.01 Intelsat Jackson Holdings SA Rights * uso 1,967 18 0.00
DocusSign, Inc. 0% 15/01/2024 USD 4,355,000 3,877,574 0.23 Intelsat SA* usb 18,793 395,823 0.02
Dropbox, Inc. 0% 01/03/2026 usb 2,285,000 1,986,691 0.12
Etsy, Inc. 0.25% 15/06/2028 usb 741,000 529,395 0.03 395,859 0.02
Halozyme Therapeutics, Inc. 0.25%
01/03/2027 usb 1,112,000 847,820 0.05  Russia
Liberty Interactive LLC 4% 15/11/2029 usb 2,333,000 523,429 0.03  Moscow Exchange MICEX-RTS PJSC* uso 228,201 2,382 0.00
Liberty Interactive LLC 3.75% Severstal PJSC, GDR* usb 16,164 2,430 0.00
15/02/2030 usb 806,000 178,988 0.01
Okta, Inc. 0.125% 01/09/2025 usb 2,151,000 1,794,974 0.11 4,812 0.00
Redwood Trust, Inc., REIT 4.75%
15/08/2023 usp 1,419,000 1,293,862 0.08  ynited States of America
Repay Holdings Corp., 144A 0% EP Energy Corp.* 71,500
01/02/2026 usb 2,001,000 1,505,143 0.09  yvt H0|gdymg LFEC* Hgg 7181222 34015 8jg8
RingCentral, Inc. 0% 01/03/2025 USD 2452000 2075892 0.3 \VT Holding LLC Preference* USD 135646 100,927 0.01
RingCentral, Inc. 0% 15/03/2026 Usp 4,834,000 3,696,328 022 NMG. Inc.* UsD 05 11,418 0.00
RWT Holdings, Inc. 5.75% 01/10/2025 UsD 2,046,000 1,620,595 0.0 MG Inc* USD 644 77.404 0.0l
Shift4 Payments, Inc. 0.5% 01/08/2027 usb 2,077,000 1,689,319 0.10 T ’ ’
Snap, Inc. 0% 01/05/2027 usp 3,031,000 2,072,554 0.13 295,464 0.02
Southern Co. (The), 144A 3.875%
15/12/2025 usb 906,000 830,874 0.05
Splunk, Inc. 1.125% 15/06/2027 usb 1,182,000 942,429 0.06  Total Equities 696,135 0.04
Spotify USA, Inc. 0% 15/03/2026 usb 2,224,000 1,742,902 0.11
TripAdvisor, Inc. 0.25% 01/04/2026 usb 1,612,000 1,242,546 0.08
Uber Technologies, Inc. 0% 15/12/2025 usb 2,453,000 2,068,488 0.13
Unity Software, Inc. 0% 15/11/2026 usb 876,000 645,233 0.04
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Warrants
United Kingdom
Nmg Research Ltd. 24/09/2027* usb 3,999 82,397 0.01
82,397 0.01
United States of America
Windstream Holdings, Inc. 31/12/2049* usb 636 4,368 0.00
4,368 0.00
Total Warrants 86,765 0.01
_Total Other transferable securities and money market 3,253,765 0.20
instruments
Units of authorised UCITS or other collective investment undertakings
Collective Investment Schemes - UCITS
Luxembourg
JPMorgan USD Liquidity LVNAV Fund -
JPM USD Liquidity LVNAV X (dist.)t usb 47,692,276 43,674,246 2.65
43,674,246 2.65
Total Collective Investment Schemes - UCITS 43,674,246 2.65
Total unigs of authorised UCITS or other collective investment 43,674,246 2.65
undertakings
Total Investments 1,629,569,990 98.94
Cash 5,497,640 0.33
Other Assets/(Liabilities) 11,892,797 0.73
Total Net Assets 1,646,960,427 100.00

*Security is valued at its fair value under the direction of the Board of Directors.
TRelated Party Fund.
§Security is currently in default.
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Geographic Allocation of Portfolio as at 30 June 2023 % of Net Assets Geographic Allocation of Portfolio as at 30 June 2023 % of Net Assets
(continued)

United States of America 59.04 Lebanon
United Kingdom 5.63 Russia -
Canada 3.95 Total Investments 98.94
France 3.87 Cash and other assets/(liabilities) 1.06
Luxembourg 3.60 E—
Netherlands 2.44 Total 100.00
Germany 2.24 -
Japan 1.66

Switzerland 1.66

Spain 1.53

Cayman Islands 1.36

Italy 1.22

Ireland 1.09

Finland 0.83

Australia 0.68

China 0.67

Taiwan 0.59

Sweden 0.51

South Korea 0.50

Denmark 0.48

Supranational 0.43

Mexico 0.37

Jersey 0.32

South Africa 0.31

Belgium 0.26

Singapore 0.22

Brazil 0.20

United Arab Emirates 0.18

Turkey 0.17

Norway 0.17

India 0.17

New Zealand 0.17

Israel 0.16

Indonesia 0.16

Hong Kong 0.16

Portugal 0.15

Austria 0.14

Liberia 0.12

Bermuda 0.11

Panama 0.11

Dominican Republic 0.10

Colombia 0.10

Egypt 0.09

Bahrain 0.07

Nigeria 0.07

Thailand 0.06

Oman 0.06

Argentina 0.05

Vietnam 0.05

Angola 0.04

Poland 0.04

Costa Rica 0.04

Ivory Coast 0.04

Ecuador 0.03

Paraguay 0.03

Kenya 0.03

Qatar 0.03

Morocco 0.03

Chile 0.03

Pakistan 0.03

Peru 0.02

Senegal 0.02

El Salvador 0.02

Azerbaijan 0.02

Saudi Arabia 0.02

Jordan 0.02

Gabon 0.02

Marshall Islands 0.02

Gibraltar 0.02

Kazakhstan 0.02

Irag 0.02

North Macedonia 0.01

Guatemala 0.01

Mauritius 0.01

Mongolia 0.01

Virgin Islands, British 0.01

Honduras 0.01

Zambia 0.01
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Forward Currency Exchange Contracts

%

Unrealised of
Currency Amount Maturity Gain/(Loss) Net
Purchased Purchased Currency Sold Amount Sold Date Counterparty EUR Assets
EUR 12,394,527 AUD 19,737,215 19/07/2023 HSBC 374,304 0.02
EUR 17,505,424 CAD 25,229,316 19/07/2023 HSBC 53,666 -
EUR 15,706,853 CHF 15,294,174 19/07/2023 State Street 66,766 0.01
EUR 44,733,257 GBP 38,298,091 19/07/2023 Barclays 209,954 0.01
EUR 15,055,586 HKD 127,543,004 19/07/2023 HSBC 158,421 0.01
EUR 14,681,715 JPY 2,213,792,151 19/07/2023 Barclays 622,346 0.04
EUR 6,282,091 SEK 72,661,794 19/07/2023 BNP Paribas 111,633 0.01
EUR 1,335,336,190 usb 1,445,808,420 19/07/2023 HSBC 12,364,728 0.75
EUR 35,562 usb 38,574 20/07/2023 BNP Paribas 268 -
EUR 270,119 usb 291,260 20/07/2023 HSBC 3,619 -
EUR 73,538 usb 79,561 20/07/2023 RBC 740 -
usb 5,078,813 EUR 4,633,255 19/07/2023 Morgan Stanley 14,058 -
usb 39,396 EUR 35,936 20/07/2023 RBC 110 -
Total Unrealised Gain on Forward Currency Exchange Contracts - Assets 13,980,613 0.85
EUR 93,367 usb 102,323 20/07/2023 Barclays (257) -
usb 8,475,460 EUR 7,783,288 19/07/2023 Citibank (27,910) -
usb 6,252,421 EUR 5,793,707 19/07/2023 Morgan Stanley (72,497) -
usb 1,157,969 EUR 1,062,494 19/07/2023 RBC (2,907) -
usb 1,342,113 EUR 1,249,752 19/07/2023 Standard Chartered (21,665) -
usb 20,354,247 EUR 18,662,295 19/07/2023 State Street (37,359) -
usb 7,268,783 EUR 6,713,001 20/07/2023 Barclays (62,151) (0.01)
Total Unrealised Loss on Forward Currency Exchange Contracts - Liabilities (224,746) (0.01)
Net Unrealised Gain on Forward Currency Exchange Contracts - Assets 13,755,867 0.84
Financial Futures Contracts
%
Global Unrealised of
Number of Exposure Gain/(Loss) Net
Security Description Contracts Currency EUR EUR Assets
US Ultra Bond, 20/09/2023 91 USD 11,263,021 16,927 -
Total Unrealised Gain on Financial Futures Contracts 16,927 -
EURO STOXX 50 Index, 15/09/2023 (968) EUR (42,877,560) (1,030,920) (0.06)
S&P 500 Emini Index, 15/09/2023 (138) USD (28,292,685) (855,707) (0.05)
US 10 Year Note, 20/09/2023 4,497 USD 461,649,014 (8,459,580) (0.52)
Total Unrealised Loss on Financial Futures Contracts (10,346,207) (0.63)
Net Unrealised Loss on Financial Futures Contracts (10,329,280) (0.63)
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JPMorgan Investment Funds - Global Income Sustainable Fund

Schedule of Investments

As at 30 June 2023
% %
Quantity/ Market of Quantity/ Market of
Nominal Value Net Nominal Value Net
Investments Currency Value EUR Assets  Investments Currency Value EUR Assets
Transferable securities and money market instruments admitted to an official exchange Air Lease Corp. 3.25% 01/03/2025 usob 31,000 27,027 0.02
listing Air Lease Corp. 3.75% 01/06/2026 usb 14,000 12,109 0.01
Alexandria Real Estate Equities, Inc., REIT
Bonds 2.75% 15/12/2029 usb 14,000 10,819 0.01
Ally Financial, Inc. 1.45% 02/10/2023 usb 44,000 39,756 0.03
gZﬂaTﬁephone Co. of Canada or Bell én;%iosagl%l%gol\ggnufacturing, Inc. s 05.000 88,882 0.07
. . o usb 105, y .
Canada (The) 2.15% 15/02/2032 usb 17,000 12,472 0.01 American International Group, Inc. 6.25%
15/03/2087 usb 100,000 84,687 0.07
12,472 0.01 American Tower Corp., REIT 2.75%
15/01/2027 usb 43,000 35,843 0.03
France American Tower Corp., REIT 1.5%
Altice France SA, 144A 5.5% 15/10/2029 usb 200,000 131,639 0.11  31/01/2028 usb 43,000 32,993 0.03
BNP Paribas SA, FRN, 144A 7.75% AmeriGas Partners LP 5.5% 20/05/2025 usb 110,000 97,319 0.08
Perpetual usp 200,000 177,729 015 ameriGas Partners LP 5.875%
CGG SA, 144A 8.75% 01/04/2027 usb 342,000 262,547 0.22  20/08/2026 usb 128,000 110,229 0.09
Credit Agricole SA, FRN, 144A 8.125% Anheuser-Busch InBev Worldwide, Inc.
Perpetual usb 250,000 230,225 0.20  3.5% 01/06/2030 usb 40,000 33,988 0.03
Anheuser-Busch InBev Worldwide, Inc.
802,140 0.68  4.375% 15/04/2038 usb 3,000 2,535 0.00
AT&T, Inc. 2.25% 01/02/2032 usb 17,000 12,310 0.01
Ireland ATI, Inc. 4.875% 01/10/2029 usb 50,000 41,514 0.03
Cimpress plc 7% 15/06/2026 usp 318,000 263,529 0.22  Bath & Body Works, Inc. 7.5%
Shire Acquisitions Investments Ireland 15/06/2029 usp 64,000 59,184 0.05
DAC 3.2% 23/09/2026 usb 43,000 36,942 0.03  Bath & Body Works, Inc. 6.875%
01/11/2035 usb 76,000 63,795 0.05
300,471 0.25 Bath & Body Works, Inc. 6.75%
01/07/2036 usb 215,000 176,507 0.15
Becton Dickinson & Co. 2.823%
IL)LIJ-IXETr%?JLglg:mance Il Sarl 2.2% 20/05/2030 ‘ usp 14,000 11,185 0.01
15/11/2024 usD 34,000 29,826 0.03 BP Capital Markets America, Inc. 3.543%
PR rance Luxembourg SA, Reg. 5 gg/gat/i‘tzz?lzl\jlarkets America, Inc. 3.633% v 2000 el 002
() y . 3. o
FRN 4.25% Perpetual usb 200,000 168,731 0.14 06/04/2030 usp 9,000 7,681 0.01
Bunge Ltd. Finance Corp. 1.63%
198,557 017 17/08/2025 UsD 33,000 27,800 0.02
Marshall Islands 559}?)”3‘;3%5]55 Holdings LLC 6.05% uso 47,000 42,361 0.04
Danaos Corp., 144A 8.5% 01/03/2028 usb 330,000 302,953 025 Cigna Group (The) 4.375% 15/10/2028 usp 43,000 38,025 0.03
Constellation Brands, Inc. 2.25%
302,953 025 01/08/2031 usop 29,000 21,613 0.02
Crown Castle, Inc., REIT 1.05%
Netherlands 15/07/2026 usb 33,000 26,449 0.02
ING Groep NV, FRN 5.75% Perpetual usb 206,000 166,761 0.14  Crown Castle, Inc., REIT 3.65%
Shell International Finance BV 2.75% 01/09/2027 usb 35,000 29,953 0.03
06/04/2030 usb 14,000 11,428 0.01  Crown Castle, Inc., REIT 2.1% 01/04/2031 usb 16,000 11,696 0.01
CVS Health Corp. 1.3% 21/08/2027 usb 74,000 58,232 0.05
178,189 0.15 (VS Health Corp. 3.25% 15/08/2029 usb 14,000 11,490 0.01
CVS Health Corp. 2.125% 15/09/2031 usb 17,000 12,431 0.01
Spain Dana, Inc. 5.375% 15/11/2027 usb 25,000 21,695 0.02
Banco Santander SA 3.496% 24/03/2025 usp 200,000 175,398 0.15  Dell International LLC 6.02% 15/06/2026 usp 29,000 26,970 0.02
Dell International LLC 5.25% 01/02/2028 usb 2,000 1,825 0.00
175,398 0.15  piscover Financial Services 3.75%
04/03/2025 usb 46,000 40,129 0.03
Sweden Elevance Health, Inc. 2.375% 15/01/2025 usop 14,000 12,189 0.01
Svenska Handelshanken AB, Reg. S, FRN Elevance Health, Inc. 2.875% 15/09/2029 uso 38,000 30,655 0.03
4.75% Perpetual usb 200,000 142,019 0.12° Encompass Health Corp. 4.75%
01/02/2030 usb 227,000 189,465 0.16
142,019 0.12  Eversource Energy 4.2% 27/06/2024 uso 25,000 22,514 0.02
Eversource Energy 4.6% 01/07/2027 usb 18,000 16,069 0.01
United Kingdom Fidelity National Information Services,
BP Capital Markets plc, FRN 4.375% Inc. 4.5% 15/07/2025 usob 21,000 18,802 0.02
Perpetual usb 155,000 135,947 0.11  Fidelity National Information Services,
BP Capital Markets plc, FRN 4.875% Inc. 1.15% 01/03/2026 usb 25,000 20,428 0.02
Perpetual usb 115,000 95,417 0.08  Fidelity National Information Services,
Harbour Energy plc, 144A 5.5% Inc. 2.25% 01/03/2031 usp 14,000 10,211 0.01
15/10/2026 usb 200,000 167,730 0.14  Fiserv, Inc. 3.2% 01/07/2026 usb 73,000 62,698 0.05
HSBC Holdings plc, FRN 1.162% Fiserv, Inc. 3.5% 01/07/2029 usb 9,000 7,509 0.01
22/11/2024 usb 443,000 397,086 0.34  Ford Motor Co. 3.25% 12/02/2032 usb 100,000 71,969 0.06
HSBC Holdings plc, FRN 4.6% Perpetual usb 200,000 139,233 0.12 Ford Motor Co. 5.291% 08/12/2046 usb 50,000 37,678 0.03
Ithaca Energy North Sea plc, 144A 9% Ford Motor Credit Co. LLC 4.271%
15/07/2026 usb 308,000 264,852 0.22 09/01/2027 usb 200,000 169,484 0.14
Jaguar Land Rover Automotive plc, 144A General Motors Co. 6.125% 01/10/2025 usb 47,000 43,302 0.04
4.5% 01/10/2027 usb 200,000 160,253 014 General Motors Financial Co., Inc. 3.95%
Lloyds Banking Group plc 4.65% 13/04/2024 usb 4,000 3,606 0.00
24/03/2026 usb 200,000 174,360 015 General Motors Financial Co., Inc. 3.8%
Marks & Spencer plc, 144A 7.125% 07/04/2025 usb 27,000 23,845 0.02
01/12/2037 usb 100,000 87,293 0.07  General Motors Financial Co., Inc. 2.75%
20/06/2025 usb 39,000 33,647 0.03
1,622,171 L37  General Motors Financial Co., Inc. 1.25%
08/01/2026 usb 21,000 17,157 0.01
United States of America Global Payments, Inc. 3.2% 15/08/2029 usb 29,000 23,067 0.02
AbbVie, Inc. 3.2% 14/05/2026 usb 44,000 38,167 0.03  Global Payments, Inc. 2.9% 15/11/2031 uso 4,000 2,974 0.00
AbbVie, Inc. 2.95% 21/11/2026 usop 61,000 52,161 0.04  Goldman Sachs Capital I, FRN 6.264%
AbbVie, Inc. 3.2% 21/11/2029 usp 65,000 53,814 0.05  Perpetual usop 22,000 15,563 0.01
AECOM 5.125% 15/03/2027 usb 336,000 296,429 0.25 HCA, Inc. 5.875% 01/02/2029 usb 60,000 55,128 0.05
Aetna, Inc. 3.875% 15/08/2047 usp 29,000 20,523 0.02  HCA, Inc. 2.375% 15/07/2031 usop 29,000 21,116 0.02
Air Lease Corp. 0.7% 15/02/2024 usb 35,000 31,047 0.03  Hecla Mining Co. 7.25% 15/02/2028 usb 50,000 44,906 0.04
Air Lease Corp. 2.3% 01/02/2025 usb 99,000 85,247 0.07  Hilton Worldwide Finance LLC 4.875%
01/04/2027 usb 53,000 47,093 0.04
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Howmet Aerospace, Inc. 5.125% Zimmer Biomet Holdings, Inc. 2.6%
01/10/2024 usb 224,000 203,066 0.17  24/11/2031 usb 14,000 10,614 0.01
Howmet Aerospace, Inc. 5.9% Zoetis, Inc. 5.4% 14/11/2025 uso 61,000 56,015 0.05
01/02/2027 usb 84,000 77,621 0.07  Zoetis, Inc. 2% 15/05/2030 usb 17,000 12,962 0.01
ITC Holdings Corp. 3.35% 15/11/2027 usb 38,000 32,482 0.03
John Deere Capital Corp. 4.15% 8,244,281 6.95
15/09/2027 usb 31,000 27,689 0.02
Kilroy Realty LP, REIT 3.45% 15/12/2024 usob 29,000 25,168 0.02
Kilroy Realty LP, REIT 4.75% 15/12/2028 uso 33,000 26,628 0.02  Total Bonds 11,978,651 10.10
Kroger Co. (The) 1.7% 15/01/2031 usp 17,000 12,171 0.01 Equities
Lear Corp. 2.6% 15/01/2032 usb 11,000 7,813 0.01
Lincoln National Corp. 4% 01/09/2023 usb 6,000 5,466 0.00 Australia
Lowe’s Cos., Inc. 3.35% 01/04/2027 usb 70,000 60,446 0.05 Ampol Ltd. AUD 4,664 85,084 0.07
McCormick & Co., Inc. 3.15% 15/08/2024 usp 23,000 20,449 0.02  Ansell Ltd. AUD 2,046 33,298 0.03
McKesson Corp. 1.3% 15/08/2026 usp 48,000 39,017 0.03  Aurizon Holdings Ltd. AUD 13,681 32,713 0.03
MDC Holdings, Inc. 2.5% 15/01/2031 uso 11,000 7,910 0.01  Coles Group Ltd. AUD 3,265 36,648 0.03
Mellon Capital IV, FRN 6.075% Perpetual usp 18,000 12,567 0.01  Dexus, REIT AUD 16,709 79,449 0.07
Meritage Homes Corp. 6% 01/06/2025 usD 111,000 101,741 0.09  Fortescue Metals Group Ltd. AUD 4,358 58,899 0.05
MGIC Investment Corp. 5.25% Goodman Group, REIT AUD 7,128 87,130 0.07
15/08/2028 usb 381,000 329,032 0.28  Mirvac Group, REIT AUD 50,135 69,179 0.06
MPT Operating Partnership LP, REIT Ramsay Health Care Ltd. AUD 153 5,244 0.00
4.625% 01/08/2029 usb 45,000 3L116 0.03  South32 Ltd. AUD 6,076 13,899 0.01
Murphy Oil USA, Inc. 4.75% 15/09/2029 usb 360,000 300,428 0.25  Stockland, REIT AUD 15,496 37,997 0.03
Norfolk Southern Corp. 2.9% 15/06/2026 usb 36,000 30,973 0.03  Suncorp Group Ltd. AUD 1,523 12,512 0.01
Norfolk Southern Corp. 2.3% 15/05/2031 usb 9,000 6,830 0.01  Telstra Group Ltd. AUD 25,839 67,766 0.06
OneMain Finance Corp. 3.5% 15/01/2027 usb 15,000 11,799 0.01  Wesfarmers Ltd. AUD 2,281 68,514 0.06
OneMain Finance Corp. 4% 15/09/2030 usp 125,000 87,958 0.07  worley Ltd. AUD 3,447 33,147 0.03
Oracle Corp. 2.5% 01/04/2025 usb 76,000 66,064 0.06
Oracle Corp. 1.65% 25/03/2026 usb 27,000 22,429 0.02 721,479 0.61
Oracle Corp. 3.25% 15/11/2027 usb 17,000 14,413 0.01
Oracle Corp. 3.9% 15/05/2035 usp 6,000 4,712 0.00  Austria
Oracle Corp. 3.85% 15/07/2036 usb 4,000 3,045 0.00  ANDRITZ AG EUR 1,051 53,470 0.05
Parker-Hannifin Corp. 3.65% 15/06/2024 usp 92,000 82,604 0.07  Erste Group Bank AG EUR 1,090 34,629 0.03
PBF Holding Co. LLC 6% 15/02/2028 usb 354,000 302,620 0.25  Strabag SE EUR 1,097 40,534 0.03
Service Corp. International 4.625% Wienerberger AG EUR 1,054 29,480 0.02
15/12/2027 usb 88,000 75,954 0.06
Southern California Gas Co. 3.15% 158,113 0.13
15/09/2024 usb 29,000 25,758 0.02
Southern California Gas Co. 2.95% Belgium
15/04/2027 4 usp 25,000 21,357 002 oeas sa/NV EUR 1,461 54,452 0.04
Southern Co. Gas Capital Corp. 1.75% KEC Group NV EUR 676 43,291 0.04
15/01/2031 usb 4,000 2,868 0.00 X ’ :
Sysco Corp. 3.25% 15/07/2027 usb 18,000 15,385 0.1 Proximus SADP EUR 3.092 281222% 0.02
Sysco Corp. 2.4% 15/02/2030 usb 17,000 13,239 0.01 Warehouses De Pauw CVA, REIT EUR 1517 38, 0.03
Teleflex, Inc. 4.625% 15/11/2027 usb 226,000 195,245 0.16
Tenet Healthcare Corp. 4.25% 157,222 0.13
01/06/2029 usb 65,000 53,813 0.05
Thermo Fisher Scientific, Inc. 4.8% Bermuda
21/11/2027 usp 46,000 42,264 0.04  Bunge Ltd. uso 1,055 89,187 0.08
T-Mobile USA, Inc. 2.25% 15/11/2031 usb 29,000 21,173 0.02
Toyota Motor Credit Corp. 3.05% 89,187 0.08
22/03/2027 usb 27,000 23,154 0.02
TRI Pointe Group, Inc. 5.875% Brazil
15/06/2024 usb 106,000 96,426 0.08 B3 SA - Brasil Bolsa Balcao BRL 113,746 318,625 0.27
UDR, Inc., REIT 3.2% 15/01/2030 usb 14,000 11,300 0.01 Banco do Brasil SA BRL 6,239 59,654 0.05
Under Armour, Inc. 3.25% 15/06/2026 usop 142,000 118,913 0.10 BB Seguridade Participacoes SA BRL 4,448 26,056 0.02
Union Pacific Corp. 3% 15/04/2027 usb 36,000 31,000 0.03  Itau Unibanco Holding SA Preference BRL 20,360 110,352 0.10
Union Pacific Corp. 3.7% 01/03/2029 usb 29,000 25,337 0.02  TIMSA BRL 18,184 50,384 0.04
United Rentals North America, Inc.
3.875% 15/02/2031 usb 60,000 47,538 0.04 565,071 0.48
United States Cellular Corp. 6.7%
15/12/2033 usb 100,000 79,103 0.07  (anada
United States Steel Corp. 6.875% i ;
01/03/2029 USD 141,000 126,808 0.1 ﬁﬁﬂe‘éopfﬁgle Mines Ltd. CAD 2145 96,681 0.08
; perties Real Estate Investment
UnitedHealth Group, Inc. 5% 15/10/2024 usb 85,000 77,565 0.07  Tryst, REIT CAD 2,268 33,084 0.03
UnitedHealth Group, Inc. 5.15% Bank of Montreal CAD 1,008 83,158 0.07
ti?@éi%ﬁm Grous, e, 3.7% usb 39,000 35,765 003 Bank of Nova Scotia (The) CAD 2,349 107,242 0.09
15/05/2027 usb 34,000 30,010 0.03 Barrick Gold Corp. CAD 4,913 74,959 0.06
UnitedHealth Group, Inc. 4.2% BCE, Inc. . CAD 2,803 116,649 0.10
15/05/2032 usp 14,000 12,201 0.01 Canadian Apartment Properties REIT,
US Bancorp 2.375% 22/07/2026 UsD 130,000 108,600 009 RET o Bank of CAD 2,024 0447 0.06
US Treasury 0.875% 31/01/2024 UsD 1,662,000 1,482,841 125 Canad}an Ir_npenal Ban 9 ‘Commerce CAD 2,707 05,76 0.09
Ventas Realty LP, REIT 4.125% Canapjwan Tire Corp. Ltd. ‘A CAD 879 108,999 0.09
15/01/2026 usp 32,000 27,998 0.02 Enbridge, Inc. CAD 2,147 72,848 0.06
Ventas Realty LP, REIT 4% 01/03/2028 usD 14,000 11,864 0.01 George Weston Ltd. CAD 229 24,603 0.02
Verizon Communications, Inc. 4.4% Great-West Lifeco, Inc. CAD 3,861 102,105 0.09
01/11/2034 usb 23,000 19,373 0.02  Hydro One Ltd., Reg. S CAD 3,613 93,746 0.08
Verizon Communications, Inc. 4.272% IGM Financial, Inc. CAD 467 12,893 0.01
15/01/2036 usb 17,000 13,985 0.01  Lundin Mining Corp. CAD 2,871 20,526 0.02
VMware, Inc. 1.4% 15/08/2026 usb 55,000 44,456 0.04  Manulife Financial Corp. CAD 4,725 81,542 0.07
VMware, Inc. 3.9% 21/08/2027 usb 25,000 21,694 0.02  Metro, Inc. CAD 663 34,112 0.03
Welltower OP LLC, REIT 3.625% National Bank of Canada CAD 1,440 97,933 0.08
15/03/2024 usb 51,000 45,931 0.04  Nutrien Ltd. CAD 1,619 88,016 0.07
Welltower OP LLC, REIT 2.75% Pembina Pipeline Corp. CAD 2,899 82,674 0.07
15/01/2032 usb 35,000 25,810 0.02  power Corp. of Canada CAD 4574 112,634 0.10
WP Carey, Inc., REIT 2.4% 01/02/2031 usb 14,000 10,290 0.01  Restaurant Brands International, Inc. CAD 728 51,599 0.04
Yum! Brands, Inc. 3.625% 15/03/2031 usb 172,000 135,647 0.11 " RioCan Real Estate Investment Trust,
Yum! Brands, Inc. 4.625% 31/01/2032 usb 193,000 159,922 0.13  REIT CAD 1,664 21,927 0.02
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Rogers Communications, Inc. ‘B’ CAD 458 19,258 0.02  Sanofi EUR 709 69,567 0.06
Royal Bank of Canada CAD 467 40,818 0.03  Schneider Electric SE EUR 825 137,561 0.11
Sun Life Financial, Inc. CAD 1,774 84,435 0.07  Societe Generale SA EUR 3,101 74,564 0.06
TELUS Corp. CAD 5,954 105,553 0.09  Verallia SA, Reg. S EUR 254 8,666 0.01
Toronto-Dominion Bank (The) CAD 4,687 266,013 0.22  Vinci SA EUR 2,553 272,124 0.23
Wheaton Precious Metals Corp. CAD 2,300 89,644 0.08
1,986,855 1.67
2,300,767 1.94
Germany
Cayman Islands Allianz SE EUR 1,622 346,459 0.29
CK Asset Holdings Ltd. HKD 8,000 40,597 0.03  Bayerische Motoren Werke AG EUR 1,114 125,603 0.11
JD.com, Inc. ‘A HKD 5,450 84,356 0.07  Daimler Truck Holding AG EUR 1,514 49,917 0.04
NetEase, Inc. HKD 20,021 356,917 0.30  Deutsche Post AG EUR 3,729 166,975 0.14
Shenzhou International Group Holdings Deutsche Telekom AG EUR 9,990 199,805 0.17
HKD 6,800 59,480 0.05  Freenet AG EUR 2,393 55,111 0.05
Tingyi Cayman Islands Holding Corp. HKD 93,420 132,862 0.11  LEG Immobilien SE EUR 952 50,485 0.04
Topsports International Holdings Ltd., Mercedes-Benz Group AG EUR 1,211 89,287 0.07
Reg. S HKD 59,512 47,257 0.04  Muenchener
WH Group Ltd., Reg. S HKD 38,618 18,706 0.02  Rueckversicherungs-Gesellschaft AG EUR 520 179,114 0.15
Xinyi Glass Holdings Ltd. HKD 30,491 43,507 0.04  SAPSE EUR 865 107,796 0.09
Siemens AG EUR 1,009 154,115 0.13
783,682 0.66  Telefonica Deutschland Holding AG EUR 33,491 87,026 0.07
Volkswagen AG Preference EUR 63 7,763 0.01
Chile Vonovia SE EUR 7,149 128,396 0.11
Banco Santander Chile, ADR usb 6,889 116,646 0.10
1,747,852 1.47
116,646 0.10
Hong Kong
China AIA Group Ltd. HKD 13,600 125,754 0.11
China Merchants Bank Co. Ltd. ‘H’ HKD 43,974 183,071 0.16  BOC Hong Kong Holdings Ltd. HKD 27,000 75,647 0.06
Fuyao Glass Industry Group Co. Ltd. CNH 12,500 56,440 0.05  Hang Seng Bank Ltd. HKD 5,864 76,442 0.06
Fuyao Glass Industry Group Co. Ltd., Hong Kong Exchanges & Clearing Ltd. HKD 4,059 140,119 0.12
Reg. S 'H' HKD 15,795 59,666 0.05  Lenovo Group Ltd. HKD 42,000 40,075 0.03
Haier Smart Home Co. Ltd. ‘H’ HKD 30,725 88,417 0.08  swire Properties Ltd. HKD 13,400 30,176 0.03
Midea Group Co. Ltd. ‘A’ CNH 10,200 75,696 0.06
Ping An Insurance Group Co. of China 488,213 0.41
Ltd. ‘H’ HKD 12,448 72,480 0.06
Zhejiang Supor Co. Ltd. ‘A’ CNH 10,200 64,280 0.05 India
Embassy Office Parks REIT, REIT INR 11,786 38,404 0.03
600,050 051 el Technologies Ltd. INR 9,197 121,598 0.10
Infosys Ltd., ADR usb 20,470 304,144 0.26
Denmark Tata Consultancy Services Ltd. INR 4316 158,859 0.14
D/S Norden A/S DKK 1,030 47,085 0.04
Danske Bank A/S DKK 1,658 36,967 0.03 623,005 0.53
Novo Nordisk A/S ‘B’ DKK 2,499 368,621 0.31
Orsted A/S, Reg. S DKK 600 52,407 0.04 Indonesia
Sydbank A/S DKK 714 30,338 0.03 " Telkom Indonesia Persero Tbk. PT DR 697,167 170,547 0.14
Vestas Wind Systems A/S DKK 1,394 34,200 0.03
170,547 0.14
569,618 0.48
. Ireland
Finland Accenture plc ‘A’ usp 645 183,512 0.15
Elisa OYJ EUR 1,018 50,152 0.04 CRH plc EUR 2,215 112,588 0.10
Kesko OV ‘B’ EUR 4,510 78,328 0.07 " Eaton Corp. plc usp 737 135,299 0.1
Kone OYJ'B EUR 1,522 73,048 0.06 johnson Controls International plc usD 1,633 101,606 0.09
Konecranes OV EUR 1,006 37,041 0.03 " trane Technologies plc usp 1,083 190,036 0.16
Metso OYJ EUR 4,307 47,657 0.04
Neste OYJ EUR 1,738 61,325 0.05 723,041 0.61
Nordea Bank Abp SEK 19,187 192,195 0.16
Orion OYJ ‘B’ EUR 1,153 44,172 0.04 Italy
Outokumpu OV EUR 9,810 48,363 0.04  assicurazioni Generali SpA EUR 4,475 83,627 0.07
sampo OV ‘A EUR 1637 67,469 0.06 pzimut Holding SpA EUR 2,408 47,432 0.04
TietoEVRY OV) EUR 2,127 54,047 0.05 " Banca Generali SpA EUR 874 27,500 0.02
UPM-Kymmene OY) EUR 2,794 76,528 0.06  ganca Mediolanum SpA EUR 6,830 56,621 0.05
Wartsila OYJ Abp EUR 8,123 83,687 0.07  BFF Bank SpA, Reg. S EUR 5728 57,881 0.05
Intesa Sanpaolo SpA EUR 63,795 154,129 0.13
914,012 0.77  \ediobanca Banca di Credito Finanziario
SpA EUR 4,101 45,039 0.04
France Poste Italiane SpA, Reg. S EUR 6,657 66,004 0.06
Amundi SA, Reg. S EUR 878 47,632 0.04  spam SpA EUR 23,731 114,016 0.10
AXA SA EUR 6,550 177,898 015 Terna - Rete Elettrica Nazionale EUR 9,572 75,111 0.06
BNP Paribas SA EUR 1,590 92,315 0.08  uniCredit SpA EUR 3,439 73,646 0.06
Bouygues SA EUR 999 30,939 0.03 " Unipol Gruppo SpA EUR 8,145 39,906 0.03
Cie Generale des Etablissements Michelin
SCA EUR 5,446 147,832 0.12 840,912 0.71
Coface SA EUR 5,191 65,978 0.05
Covivio SA, REIT EUR 228 9,929 0.01 Ja
pan
Danone SA EUR 2,072 116,477 010 astellas Pharma, Inc. JPY 5,300 72,266 0.06
Edenred EUR 200 12,288 0.0l gipRroGY, Inc. JpY 700 15,667 0.01
Eiffage SA EUR 395 37,849 0.03  Bridgestone Carp. JPY 4,300 160,516 0.14
Klepierre SA, REIT EUR 1,007 23,080 0.02 comforia Residential REIT, Inc., REIT JPY 21 45,903 0.04
Legrand SA o EUR 1,793 163,127 0.14 " paj Nippon Printing Co. Ltd. Py 2,300 59,499 0.05
LVMH Moet Hennessy Louis Vuitton SE EUR 331 284,925 0.24 " pajto Trust Construction Co. Ltd. JpY 600 55,523 0.05
Orange SA EUR 5738 61,850 0.05  pajwa House Industry Co. Ltd. JPY 1,700 40,857 0.03
Publicis Groupe SA EUR 1,149 84,957 0.07 " paiwa Securities Group, Inc. JPY 1,400 6,568 0.01
Rexel SA EUR 2,962 67,297 0.06  FANUC Corp. Jpy 3,900 124,430 0.1
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Frontier Real Estate Investment Corp., Portuga/ )
REIT JPY 15 44,415 0.04  Jeronimo Martins SGPS SA EUR 1,279 32,371 0.03
H.U. Group Holdings, Inc. JPY 1,400 24,398 0.02  Navigator Co. SA (The) EUR 12,581 39,127 0.03
Japan Real Estate Investment Corp., REIT JPY 5 17,373 0.01
JFE Holdings, Inc. JPY 7,800 101,273 0.09 71,498 0.06
KDDI Corp. JPY 3,100 87,526 0.07
Kenedix Office Investment Corp., REIT JPY 23 50,640 0.04  Singapore
Kirin Holdings Co. Ltd. JPY 1,200 15,989 0.01 CapitaLand Ascendas REIT, REIT SGD 22,400 41,158 0.03
Konica Minolta, Inc. JPY 12,400 39,197 0.03  CapitaLand Integrated Commercial Trust,
Lawson, Inc. IPY 1,200 48,558 0.04 REIT , SGD 72,400 93,339 0.08
MS&AD Insurance Group Holdings, Inc. IPY 2,900 93,711 0.08  DBS Group Holdings Ltd. SGD 7,600 162,144 0.14
Nippon Building Fund, Inc., REIT JPY 11 39,441 0.03 Digital Core REIT Management Pte. Ltd.,
Nippon Prologis REIT, Inc., REIT IPY 30 55,029 0.05 REIT usp 39,671 17,347 0.01
Nomura Holdings, Inc. Py 5,000 17.355 0.01 Singapore Exchange Ltq. ) SGD 17,300 112,571 0.10
Resona Holdings, Inc. 1Py 7700 33,728 0.03 Singapore Telecommunications Ltd. SGD 6,900 11,697 0.01
Seiko Epson Corp. IPY 1,500 21,311 0.02 Venture Corp. Ltd. SGD 900 8,966 0.01
Sekisui House Ltd. JPY 4,400 81,141 0.07
Shimizu Corp. JPY 9,100 52,497 0.04 447,222 0.38
SoftBank Corp. JPY 8,900 86,930 0.07 X
Sumitomo Forestry Co. Ltd. JPY 1,900 41,977 0.04 SouthAfrica
Teijin Ltd. Py 3600 32932 003 AviLd. ZAR 19,049 62,829 0.05
Toho Gas Co. Ltd. Py 1600 25.255 0.02 BidCorp. Ltd. ZAR 6,647 133,139 0.11
Tokio Marine Holdings, Inc. Py 5,500 115,567 0.10 B]dvest Group Ltd. (The) ZAR 9,522 121,312 0.10
Tokyo Electron Ltd. IPY 1100 143,256 0.2 firstRand Ltd. ZAR 19,452 64,604 0.00
Tokyu Fudosan Holdings Corp. IPY 7,800 40,697 0.03 SanamLid. ZAR 51,440 145,653 0.12
TOPPAN, Inc. JpY 400 7.867 0.01 Standard Bank Group Ltd. ZAR 10,486 90,465 0.08
Vodacom Group Ltd. ZAR 34,694 198,243 0.17
1,899,292 1.60
816,305 0.69
Jersey
Ferguson plc GBP 2,034 294,769 0.25 South Korea
Man Group plc Gap 21289 54225 004 ESRKendall Square REIT Co. Ltd., REIT KRW 2,547 7134 0.00
WPP plc GBP 6Y068 58,195 0.05 KB Financial Group, Inc. KRW 2,025 67,236 0.06
! NCSoft Corp. KRW 175 35,848 0.03
407,189 0.34 Shinhan Financial Group Co. Ltd. KRW 3,064 72,454 0.06
SK Telecom Co. Ltd. KRW 1,798 58,262 0.05
Luxembourg
APERAM SA EUR 1,786 50,821 0.04 240,934 0.20
B&M European Value Retail SA GBP 8,724 55,737 0.05 Spai
pain
106,558 0.09 Acerinox SA EUR 4,948 48,723 0.04
ACS Actividades de Construccion y
Mexico Servicios SA EUR 2,674 86,063 0.07
Bolsa Mexicana de Valores SAB de CV MXN 14,651 28,106 0.02 ée”a Sg’!lEDSA'VReg' > Areentaria A EUR o 5‘312 %ggg 8'82
Grupo Financiero Banorte SAB de CV ‘0’ MXN 46,644 351,328 030 o e e e coana EHE oo 81301 oo
Kimberly-Clark de Mexico SAB de CV ‘A’ MXN 39,294 81,112 0.07 CaT‘COB o SaE e FUR 1530 43077 004
Wal-Mart de Mexico SAB de CV MXN 62,237 226,068 019 axasan . ' :
Cellnex Telecom SA, Reg. S EUR 1,863 69,033 0.06
Enagas SA EUR 4,622 83,947 0.07
686,614 0-58 Industria de Diseno Textil SA EUR 3,132 110,653 0.09
Mapfre SA EUR 26,079 47,568 0.04
Z‘éﬁ”%ﬁggsmnk NV Reg. S, CVA EUR a1 16207 001 Merlin Properties Socimi SA, REIT EUR 4,481 35,243 0.03
Akzo Nobel NV EUR 820 61,344 0.05 Redeia Corp. 5A EUR 5166 79,789 0.07
ASML Holding NV EUR 646 429,009 0.36
ASR Nederland NV EUR 1,205 49,682 0.04 820,876 0.69
ING Groep NV EUR 6,018 74,569 0.06 Supranational
inklij ize NV 85,247 X Lo X
Egg:gi::jtg QEEI?\I\?EIMIZG EHE 4125531 134,715 %(ﬁ Unibail-Rodamco-Westfield, REIT EUR 197 9.452 0.01
LyondellBasell Industries NV ‘A’ usop 1,481 123,478 0.11 0452 0.01
NN Group NV EUR 1,448 49,312 0.04 ! )
NXP Semiconductors NV usb 1,099 205,061 0.17 Sweden
Randstad NV EUR 193 9,378 0.01 -
Stellantis NV EUR 4138 66,510 0.06 go"td’h“ e §EE Zigg 1321'283 gég
Wolters Kluwer NV EUR 546 63,868 0.0 ASIEUMAB : ' :
Electrolux AB ‘B! SEK 1,112 13,925 0.01
1.368.380 LI5 H & M Hennes & Mauritz AB ‘B’ SEK 6,685 105,404 0.09
T i Skandinaviska Enskilda Banken AB ‘A’ SEK 4,152 42,146 0.04
New Zealand SSAB AB ‘B’ SEK 10,640 67,608 0.06
Svenska Handelshanken AB ‘A’ SEK 4,553 35,055 0.03
. 26,982 K i '
Spark New Zealand Ltd NZD 9,423 6,98 0.02 Tele? AB ‘B’ SEK 17,435 132,757 ol
Telefonaktiebolaget LM Ericsson ‘B’ SEK 2,524 12,513 0.01
26,982 .02 N ’
6,98 0.0 Telia Co. AB SEK 19,819 40,117 0.03
Norway Volvo AB ‘B’ SEK 13,441 255,664 0.22
DNB Bank ASA NOK 2,556 43,976 0.04
Norsk Hydro ASA NOK 14,137 77,185 0.06 939,394 0.79
Orkla ASA NOK 1,923 12,645 0.01 Switzerland
Telenor ASA NOK 9,280 86,582 0.07
Yara International ASA NOK 621 20,170 0.02 ABB Ltd, CHF 3,363 120,919 0.10
Cembra Money Bank AG CHF 215 16,410 0.01
Cie Financiere Richemont SA CHF 769 119,353 0.10
0.20 . ’
240,558 Holcim AG CHF 1,256 77,628 0.07
poland Julius Baer Group Ltd. CHF 1,181 68,070 0.06
. Nestle SA CHF 2,050 225,987 0.19
69,732 . ; ' '
Powszechny Zaklad Ubezpieczen SA PLN 7,858 0.06 Novartis AG CHF 3258 299367 0.25
69732 0.06 Roche Holding AG CHF 705 197,823 0.17
’ ’ SGS SA CHF 825 71,204 0.06




JPMorgan Investment Funds - Global Income Sustainable Fund
Schedule of Investments (continued)

As at 30 June 2023

% %
Quantity/ Market of Quantity/ Market of
Nominal Value Net Nominal Value Net
Investments Currency Value EUR Assets  Investments Currency Value EUR Assets

Swiss Re AG CHF 1,523 140,535 0.12  United States of America
Swisscom AG CHF 73 41,777 0.03 3MCo. usDb 950 86,975 0.07
UBS Group AG CHF 4,578 84,817 0.07 AbbVie, Inc. usop 2,538 309,301 0.26
Zurich Insurance Group AG CHF 239 104,371 0.09  Alexandria Real Estate Equities, Inc., REIT usp 1,058 110,407 0.09
Allstate Corp. (The) usop 1,000 24,469 0.02
1,568,261 1.32  American Tower Corp., REIT usp 1,393 247,672 0.21
American Water Works Co., Inc. usb 17 2,197 0.00
Taiwan Americold Realty Trust, Inc., REIT uso 2,791 82,631 0.07
Accton Technology Corp. TWD 14,401 147,991 0.3  Amgen, Inc. usb 384 78,059 0.07
ASE Technology Holding Co. Ltd. TWD 41,768 136,014 0.12  Analog Devices, Inc. usp 589 104,375 0.09
Delta Electronics, Inc. TWD 6,656 67,471 0.06 Annaly Capital Management, Inc., REIT usp 1,203 22,027 0.02
MediaTek, Inc. TWD 1,869 37,864 0.03  Arista Networks, Inc. uso 113 16,681 0.01
Mega Financial Holding Co. Ltd. TWD 14,855 16,696 0.01 AT&T, Inc. usp 6,650 97,284 0.08
Novatek Microelectronics Corp. TWD 8,603 107,823 0.09  Automatic Data Processing, Inc. uspb 406 81,589 0.07
Quanta Computer, Inc. TWD 29,424 131,288 0.11  AvalonBay Communities, Inc., REIT usb 338 58,796 0.05
Realtek Semiconductor Corp. TWD 14,727 167,688 0.14  Avangrid, Inc. usp 1,990 68,465 0.06
Taiwan Semiconductor Manufacturing Co. Baker Hughes Co. usb 4,303 124,460 0.10
Ltd., ADR usb 3,097 287,323 0.24  Bank of America Corp. Preference uso 775 15,301 0.01
Taiwan Semiconductor Manufacturing Co. Bank of America Corp. Preference usop 1,300 27,244 0.02
TWD 29,589 500,693 0.42  Bank of America Corp. uso 7,669 202,505 0.17
Vanguard International Semiconductor Best Buy Co., Inc. usop 3,026 229,929 0.19
Corp. TWD 42,086 108,835 0.09  BlackRock, Inc. usp 226 143,342 0.12
Wiwynn Corp. TWD 2,428 101,376 0.09  Boston Properties, Inc., REIT usD 2,992 158,149 0.13
Bristol-Myers Squibb Co. usop 5,181 304,241 0.26
1,811,062 L53  camden Property Trust, REIT usD 1,324 132,697 0.11
Campbell Soup Co. usop 1,950 81,768 0.07
Thailand Cardinal Health, Inc. usD 1,614 139,377 0.12
Siam Cement PCL (The) THB 6,633 55,080 0.05 Caterpillar, Inc. usp 70 15,739 0.01
CH Robinson Worldwide, Inc. usb 1,371 118,073 0.10
55,080 0.05  Charles Schwab Corp. (The) usD 980 51,558 0.04
Charter Communications, Inc. ‘A’ usb 38 12,784 0.01
United Kingdom Cisco Systems, Inc. usb 2,645 125,613 0.11
3i Group plc GBP 3,951 89,352 0.07 " clorox Co. (The) usp 919 133,583 0.1
Anglo American plc GBP 3,714 96,597 0.08 (ME Group, Inc. usp 1,941 327,873 0.28
Astrazeneca plc GBP 3,569 468,708 0.39 " Coca-Cola Co. (The) usp 5,996 329,066 0.28
Aviva plc GBP 17,061 78,656 0.07  colgate-Palmolive Co. usD 312 21,970 0.02
Balfour Beatty plc GBP 14,177 56,750 0.05  comcast Corp. ‘A’ usp 2,245 85,637 0.07
Barclays plc GBP 34,195 61,348 0.05 " Comerica, Inc. usp 1,242 48,850 0.04
Barratt Developments plc GBP 17,509 84,988 0.07  Consolidated Edison, Inc. usp 1,262 104,046 0.09
Bellway plc GBP 1,852 43,133 0.04  Crown Castle, Inc., REIT usp 586 61,404 0.05
Berkeley Group Holdings plc GBP 1,806 82,736 0.07  cummins, Inc. usp 599 134,364 0.11
Big Yellow Group plc, REIT GBP 2,920 36,755 0.03 " cvs Health Corp. usp 457 28,835 0.02
Britvic plc GBP 4,884 48,408 0.04  Dpeere & Co. usp 363 135,066 0.11
Bunzl plc GBP 144 5,054 0.00  pigital Realty Trust, Inc., REIT usp 1,961 203,939 0.17
Burberry Group plc GBP 2,679 65,712 0.06  pow, Inc. usp 5,742 280,054 0.24
Coca-Cola Europacific Partners plc usb 2,724 160,821 0.14 " pypont de Nemours, Inc. usp 362 23,701 0.02
Compass Group plc GBP 3,131 80,314 0.07  Ecolab, Inc. usb 202 34,229 0.03
Diageo plc GBP 4,042 159,015 0.13 Equinix, Inc., REIT usp 603 432,335 036
Dunelm Group plc GBP 4,044 52,831 0.04  Equity LifeStyle Properties, Inc., REIT usD 1,900 116,323 0.10
GSK plc GBP 11,309 182,685 015 Equity Residential, REIT usb 1,572 95,285 0.08
Hays plc GBP 30,804 36,785 0.03  Essential Utilities, Inc. usp 389 14,089 0.01
HSBC Holdings plc GBP 27,566 200,073 0.17  Eversource Energy usp 1,531 98,449 0.08
IG Group Holdings plc GBP 6,649 52,598 0.04 " Exelon Corp. usp 2,961 110,251 0.09
InterContinental Hotels Group plc GBP 3,470 220,244 0.19  Fastenal Co. usp 1,834 99,224 0.08
Investec plc GBP 8,592 44,494 0.04  Federal Realty Investment Trust, REIT usD 1,596 143,107 0.12
TV plc GBP 63,866 51,027 0.04 First Solar, Inc. usD 28 4,724 0.00
J Sainsbury plc GBP 46,630 146,165 012 Gen Digital, Inc. usp 1,675 28,415 0.02
Land Securities Group plc, REIT GBP 6,570 43,993 0.04  General Mills, Inc. usp 1,829 128,658 0.11
Legal & General Group plc GBP 26,410 70,111 0.06  Genuine Parts Co. usp 220 33,673 0.03
Lloyds Banking Group plc GBP 129,951 66,445 0.06  Gilead Sciences, Inc. usp 1,232 86,319 0.07
LondonMetric Property plc, REIT GBP 24,660 47,550 0.04 " Hashro, Inc. usp 1,756 104,025 0.09
Mitie Group plc GBP 59,961 67,592 0.06  Healthcare Realty Trust, Inc., REIT usb 343 5,960 0.00
Moneysupermarket.com Group plc GBP 15,983 50,277 0.04  Healthpeak Properties, Inc., REIT usp 4,942 91,169 0.08
NatWest Group plc GBP 14,241 40,034 0.03  Hewlett Packard Enterprise Co. usp 8,846 136,659 0.12
Next plc GBP 490 39,423 0.03  HF sinclair Corp. usp 703 28,487 0.02
0SB Group plc GBP 3,707 20,864 0.02 " Home Depot, Inc. (The) usp 298 84,517 0.07
Persimmon plc GBP 5,452 65,676 0.05  Host Hotels & Resorts, Inc., REIT usp 7,398 114,256 0.10
Redrow plc GBP 6,494 33,588 0.03  Hp, Inc. usp 1,432 40,219 0.03
RELX plc GBP 13,126 401,748 0.34 " Huntington Bancshares, Inc. usop 6,403 63,532 0.05
Rio Tinto plc GBP 3,258 189,809 0.16 Jilinois Tool Works, Inc. usp 58 13,286 0.01
Safestore Holdings plc, REIT GBP 4,877 48,877 0.04  |ntel Corp. usp 3,057 93,222 0.08
Sage Group plc (The) GBP 7,088 76,297 0.06 |nternational Business Machines Corp. usD 1,071 132,061 0.11
Segro plc, REIT GBP 5,587 46,783 0.04  |nternational Flavors & Fragrances, Inc. usD 1,132 81,298 0.07
Severn Trent pic GBP 1,015 30,482 0.03  |nternational Paper Co. usp 2,214 63,450 0.05
Taylor Wimpey plc GBP 77,405 93,221 0.08  |nterpublic Group of Cos., Inc. (The) uso 2,898 101,695 0.09
Telecom Plus plc GBP 825 16,210 0.0l ntuit, Inc. usp 382 159,929 0.13
Tesco plc GBP 39,477 114,605 0.10|nyitation Homes, Inc., REIT usp 4,011 126,776 0.11
Unilever plc GBP 3,682 175,736 0.15 Iron Mountain, Inc., REIT usp 2,876 150,002 0.13
UNITE Group plc (The), REIT GBP 4,303 43,726 0.04 M smucker Co. (The) usp 204 39,510 0.03
United Utilities Group plc GBP 4,366 48,881 0.04  johnson & Johnson usp 126 18,983 0.02
Vodafone Group plc GBP 62,660 54,113 0.05  juniper Networks, Inc. uso 3,271 94,595 0.08
Kellogg Co. usb 1,370 84,145 0.07
4,491,290 3.78  Keurig Dr Pepper, Inc. usp 4,441 126,052 0.11
Kimberly-Clark Corp. usop 1,122 141,252 0.12
Kite Realty Group Trust, REIT usp 2,882 59,316 0.05
Laboratory Corp. of America Holdings usop 100 22,048 0.02
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Lowe’s Cos., Inc. usb 454 93,554 0.08  Mineral Resources Ltd., 144A 8.125%
Lumen Technologies, Inc. usp 19,030 39,297 0.03  01/05/2027 usb 272,000 249,274 0.21
Marathon Petroleum Corp. usp 188 19,947 0.02  Mineral Resources Ltd., 144A 8%
Mastercard, Inc. ‘A usb 351 125,600 o1 OV11/2027 usp 60,000 54,956 0.05
McDonald’s Corp. usb 923 250,355 0.21
Merck & Co., Inc. usb 2,913 304,505 0.26 694,505 0.58
Microsoft Corp. usb 2,650 826,887 0.70
Molson Coors Beverage Co. ‘B’ usb 2,011 120,770 0.10 gvirgﬁgfford nternational Ltd.. 1444
Morgan Stanley usb 2,543 200,319 0.17 "
Morgan Stanley Preference, FRN usb 4,839 104513 0.09 ©5%15/09/2028 usb 33,000 30371 0.03
Mosaic Co. (The) usb 158 5,070 0.00
Motorola Solutions, Inc. usb 394 105,195 0.09 30,371 0.03
Newell Brands, Inc. usb 5,676 46,079 0.04
Newmont Corp. usp 2,647 101,735 0.09 158’171"7‘77‘; BC ULC. 144A 3.8750%
NRG Energy, Inc. usD 2,127 72,449 0.06 15012008 : USD 60,000 50,148 0.04
ONEOK, Inc. usp 2,353 135110 O-I1 1011778 BC ULC, 144A 4% 15/10/2030 USD 40,000 31,319 0.03
Oracle Corp. usp 1392 153,502 O3 ATS Corp., 1444 4.125% 15/12/2028 USD 224,000 184,351 0.5
PACCAR,Inc. usb 303 23,213 0.02° g3k of Montreal 4.79% 14/09/2027 usp 14,000 12,500 0.01
Paramount Global ‘B usb 1,050 15,490 0.01 Bank of Nova Scotia (The) 1.3%
PepsiCo, Inc. usb 691 116,727 0.10 15/09/2026 usp 14,000 11,297 0.01
Plug Power, Inc. usb 853 7,999 0.01  Bank of Nova Scotia (The), FRN 3.625%
PPG Industries, Inc. usb 226 30,362 0.03  27/10/2081 usb 300,000 194,668 0.16
Principal Financial Group, Inc. usop 122 8,485 0.01  Bausch Health Cos., Inc., 144A 5.5%
Prologis, Inc., REIT usD 6,114 684,494 0.58  01/11/2025 uso 30,000 24,213 0.02
Prudential Financial, Inc. usb 1,073 86,832 0.07  Bausch Health Cos., Inc., 144A 9%
Public Storage, REIT usp 1,028 274,524 0.23 15/12/2025 uso 85,000 67,475 0.06
Quest Diagnostics, Inc. usD 698 90,082 0.08  Bausch Health Cos., Inc., 144A 5%
Realty Income Corp., REIT usb 1,645 90,784 0.08 30/01/2028 usp 80,000 30,583 0.03
Regency Centers Corp., REIT usop 3,549 201,549 0.17  Bausch Health Cos., Inc., 144A 4.875%
Regions Financial Corp. uso 4,076 66,216 0.06 01/06/2028 . usp 125,000 67,823 0.06
Rexford Industrial Realty, Inc., REIT usb 1,693 80,673 0.07 gg““h Health Cos., Inc., 144A 5.25%
: /01/2030 uso 90,000 32,507 0.03
Robert Half International, Inc. usb 1,000 68,365 0.06 Bausch Health Cos.. Inc.. 144A 5.25%
Ross Stores, Inc. usop 1,547 156,726 0.13 15/02/2031 v ) usD 51,000 19,148 0.02
S&P Global, Inc. usb 375 137,591 0.12° yasonite International Corp., 144A
Simon Property Group, Inc., REIT usb 1,048 111,230 0.09  5375% 01/02/2028 usb 319,000 276,362 0.23
Southern Copper Corp. usp 1,527 99,031 0.08  New Gold, Inc., 144A 7.5% 15/07/2027 usD 140,000 120,096 0.10
State Street Corp. Preference, FRN usb 300 6,365 0.01 NOVA Chemicals Corp., 144A 5.25%
Sun Communities, Inc., REIT usp 1,023 122,006 0.10  01/06/2027 usD 140,000 113,888 0.10
T Rowe Price Group, Inc. usb 587 60,036 0.05  Open Text Corp., 144A 3.875%
Targa Resources Corp. usD 495 34,267 0.03  15/02/2028 usD 40,000 32,092 0.03
Target Corp. usp 541 65,963 0.06  Open Text Corp., 144A 3.875%
Texas Instruments, Inc. usp 2,011 331,557 0.28  01/12/2029 uso 132,000 100,981 0.08
TJX Cos., Inc. (The) usp 2,120 163,426 0.14  Rogers Communications, Inc., 144A 3.2%
UDR, Inc., REIT usb 2,839 112,780 0.09 %f/ 03/ 2827 Cations. Ine. 1444 3.8 usp 22,000 18,693 0.01
Union Pacific Corp. usD 554 103,867 0.09 ~ ROgErs Lommunications, inc., -0
United Parcel Service, Inc. ‘B’ UsD 1,414 228,273 019 15/03/2032 usp 14,000 11,202 0.01
UnitedHealth Group, Inc. usb 755 329,428 028  FOBErS oMM ions, Inc. FRN, 1444 U 102,000 86,550 007
Valero Energy Corp. usb 1,144 121,199 0.10 e ! ’ )
Superior Plus LP, 144A 4.5% 15/03/2029 usp 85,000 68,401 0.06
Ventas, Inc,, REIT usD 5,070 220,814 019 Taseko Mines Ltd., 144A 7% 15/02/2026 UsD 28,000 23,500 0.02
Verizon Communications, Inc. usb 5,921 200,376 0.17 Toronto-Dominion Bank (The) 4.693%
VFCorp. usD 3,409 59,517 0.05  15/09/2027 uso 14,000 12,528 0.01
VICI Properties, Inc., REIT usob 2,458 70,859 0.06  Toronto-Dominion Bank (The), FRN
VMware, Inc. ‘A’ uso 380 50,397 0.04  8.125% 31/10/2082 usD 400,000 374,916 0.32
Walgreens Boots Alliance, Inc. usb 1,138 29,617 0.02  videotron Ltd., 144A 5.125% 15/04/2027 uso 342,000 300,550 0.25
Waste Management, Inc. usp 12 1,878 0.00 " videotron Ltd., 144A 3.625% 15/06/2029 usD 104,000 81,905 0.07
Wells Fargo & Co. Preference usb 1,300 27,512 0.02
Wells Fargo & Co. Preference usb 3,040 53,297 0.04 2,347,696 1.98
Welltower, Inc., REIT usb 3,192 236,038 0.20
Western Union Co. (The) usb 5274 56,580 0.05  cayman Islands
Weyerhaeuser Co., REIT usD 3,815 117,175 0.0 Avolon Holdings Funding Ltd., 144A
Whirlpool Corp. usD 229 31,302 0.03  3.95% 01/07/2024 usD 52,000 46,193 0.04
Williams Cos., Inc. (The) usb 2,770 82,479 0.07  Avolon Holdings Funding Ltd., 144A
WP Carey, Inc., REIT usD 2,807 174,654 0.15  3.25% 15/02/2027 uso 53,000 43,353 0.04
WW Grainger, Inc. usb 142 103,111 0.09  Seagate HDD Cayman, 144A 8.25%
yum China Holdings, Inc. HKD 949 48,963 0.04 15/12/2029 usb 26,000 24,790 0.02
Seagate HDD Cayman, 144A 8.5%
17,090,617 14.40 15/07/2031 usD 4,000 3,811 0.00
Seagate HDD Cayman 4.091%
01/06/2029 usp 74,000 59,672 0.05
Total Equities 46,723,568 39.37  Transocean, Inc., 144A 7.25% 01/11/2025 uso 222,000 195,400 0.16
" X Transocean, Inc., 144A 11.5% 30/01/2027 uso 100,000 94,780 0.08
Total Transferable securities and money market instruments 58.702.219 49.47
admitted to an official exchange listing T 467,999 0.39
Transferable securities and money market instruments dealt in on another regulated France
market BPCE SA, FRN, 144A 1.652% 06/10/2026 uso 250,000 205,449 0.17
Societe Generale SA, 144A 7.367%
Bonds 10/01/2053 uso 200,000 175,109 0.15
Australia
FMG Resources August 2006 Pty. Ltd., 380,558 0.32

144A 4.375% 01/04/2031

FMG Resources August 2006 Pty. Ltd.,
144A 6.125% 15/04/2032

Macquarie Group Ltd., 144A 6.207%
22/11/2024

usb

usb

267,000
100,000

104,000

208,369 0.17
86,767 0.07
95,139 0.08
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Jersey Advanced Drainage Systems, Inc., 144A
Adient Global Holdings Ltd., 144A 7% 59% 30/09/2027 usb 306,000 265,258 0.22
15/04/2028 usb 10,000 9,255 0.01  Ahead DB Holdings LLC, 144A 6.625%
Adient Global Holdings Ltd., 144A 8.25% 01/05/2028 usob 50,000 36,915 0.03
15/04/2031 usb 40,000 37,227 0.03  AHP Health Partners, Inc., 144A 5.75%
15/07/2029 usb 114,000 90,355 0.08
46,482 0.04  Albemarle Corp. 4.65% 01/06/2027 uso 57,000 50,805 0.04
Allegiant Travel Co., 144A 7.25%
Liberia 15/08/2027 usp 50,000 45,372 0.04
Royal Caribbean Cruises Ltd., 144A 11.5% Allison Transmission, Inc., 144A 4.75%
01/06/2025 uso 30,000 29,114 0.02 01/10/2027 usD 64,000 55,263 0.05
Royal Caribbean Cruises Ltd., 144A Allison Transmission, Inc., 144A 5.875%
11.625% 15/08/2027 usp 120,000 119,664 0.0 01/06/2029 usb 100,000 88,567 0.07
Allison Transmission, Inc., 144A 3.75%
148,778 0.12 30/01/2031 usb 346,000 267,955 0.23
Allstate Corp. (The), FRN 6.5%
15/05/2067 usb 62,000 55,221 0.05
Luxembourg ! . !
Igl/%%(}?ogg“a Capltal s 7.2% D 125,000 98,447 0.08 ﬁwei;gjgcgigrgsgvczl?NFégZo:;;opetual - o o "
us K . - .
! ! o ’ Perpetual usb 97,000 72,934 0.06
gil}eég;nz(l)t;ga Capital SA 7.721% usp 308,000 248,909 0.21 American International Group, Inc., FRN
Trinseo Materials Operating SCA, 144A 5.75% 01/04/2048 usb 9,000 7,995 0.01
5.375% 01/09,2025 UsD 60.000 45,650 0.04 Amgen, Inc. 5.25% 02/03/2030 usb 40,000 36,657 0.03
Amgen, Inc. 2% 15/01/2032 usb 29,000 20,907 0.02
393,006 0.33 Amkor Technology, Inc., 144A 6.625%
15/09/2027 usb 120,000 110,348 0.09
AMN Healthcare, Inc., 144A 4.625%
Netherlands P
Deutsche Telekom International Finance %\A/rl\lolflzegﬁ?care INC.. 144A 4% usD 63,000 23,533 0.04
BV 8.75% 15/06/2030 usb 46,000 50,271 0.04 15/04/2029 . 0 usD 275.000 219.855 0.19
Elastic NV, 144A 4.125% 15/07/2029 usob 85,000 67,200 0.06 ANGI Group LLC, 144A 3.875% ! ! :
UPC Broadband Finco BV, 144A 4.875% 15/08/2028 ' : usD 75,000 56,124 0.05
15/07/2031 usb 242,000 182,526 015 Apple, Inc. 4.5% 23/02/2036 UsD 9,000 8,355 0.01
Aramark Services, Inc., 144A 5%
299,997 0-25 01/02/2028 usp 100,000 86,053 0.07
) Arches Buyer, Inc., 144A 4.25%
Supranational 01/06/2028 usop 40,000 31,725 0.03
American Airlines, Inc., 144A 5.5% Arches Buyer, Inc., 144A 6.125%
20/04/2026 usb 15,000 13,551 0.0l 01/12/2028 usp 40,000 31,444 0.03
Ardagh Packaging Finance plc, 144A Arconic Corp., 144A 6.125% 15/02/2028 usb 100,000 92,710 0.08
4.125% 15/08/2026 Usp 200000 170588 014 Arcosa, Inc., 144A 4.375% 15/04/2029 USD 99,000 81228 0.7
Axalta Coating Systems LLC, 144A 4.75% Asbury Automotive Group, Inc., 144A
15/06/2027 . usp 200,000 173,149 015 4.625% 15/11/2029 USD 328000 267,018 0.22
Clarios Global LP, 144A 6.25% Asbury Automotive Group, Inc. 4.5%
15/05/2026 usp 77,000 70,129 0.06  01/03/2028 usb 86,000 72273 0.06
Clarios Global LP, 144A 8.5% 15/05/2027 usp 70,000 64,245 0.05  Ashury Automotive Group, Inc. 4.75% ' ' ’
NXP BV 5% 15/01/2033 usb 60,000 52,673 0.05 01/03/2030 ' usp 25,000 20,349 0.02
ASGN, Inc., 144A 4.625% 15/05/2028 usb 367,000 304,530 0.26
544,335 046 ashland, Inc., 144A 3.375% 01/09/2031 usp 88,000 63,942 0.05
. AT&T, Inc. 3.875% 15/01/2026 usb 46,000 40,734 0.03
Switzerland AT&T, Inc. 3.8% 15/02/2027 usb 67,000 58,581 0.05
UBS Group AG, FRN, 144A 4.875% AthenaHealth Group, Inc., 144A 6.5%
Perpetual usb 270,000 196,925 0.17 " 15/02/2030 usp 85,000 65,393 0.05
Atkore, Inc., 144A 4.25% 01/06/2031 usb 122,000 96,768 0.08
196,925 0.17 avantor Funding, Inc., 144A 4.625%
15/07/2028 usb 135,000 114,385 0.10
United Kingdom Avis Budget Car Rental LLC, 144A 5.75%
HSBC Holdings plc, FRN 8% Perpetual usb 200,000 182,185 0.15 15/07/2027 uso 145,000 127,471 0.11
Macquarie Airfinance Holdings Ltd., 144A Avis Budget Car Rental LLC, 144A 5.375%
8.375% 01/05/2028 usb 306,000 283,751 0.24  01/03/2029 usb 20,000 16,933 0.01
Royalty Pharma plc 2.15% 02/09/2031 usb 12,000 8,592 0.01  Baker Hughes Holdings LLC 3.138%
Vodafone Group plc, FRN 7% 07/11/2029 ) usb 14,000 11,395 0.01
04/04/2079 usb 88,000 82,070 0.07  Bank of America Corp., FRN 0.81%
Vodafone Group plc, FRN 4.125% 24/10/2024 usp 101,000 90,966 0.08
04/06/2081 usop 35,000 25,193 0.02  Bank of America Corp., FRN 3.458%
15/03/2025 usb 116,000 104,131 0.09
581,791 0.49  Bank of America Corp., FRN 0.981%
25/09/2025 usb 43,000 36,943 0.03
United States of America Bank of America Corp., FRN 2.456%
7-Eleven, Inc., 144A 0.95% 10/02/2026 UsD 42,000 34361 0.03 22/10/2025 . usD 90,000 78,596 0.07
7-Eleven, Inc., 144A 1.8% 10/02/2031 usb 17,000 12,290 0.01 gg?fz%éz’ge”ca corp., FRN 1.53% USD 72,000 61,658 0.05
Abercrombie & Fitch Management Co., Kof icac 8279 ' ' '
1444 8.75% 15/07/2025 USD 248,000 230,756 019 23?073282”2)9”53 orp., FRN 4.827%
R usb 29,000 26,086 0.02
Acadia Healthcare Co., Inc., 144A 5.5% Bank of America Corp., FRN 5.08%
01/07/2028 uso 110,000 96,427 0-08  20/01/2027 ’ UsD 65,000 58,610 0.05
Acadia Healthcare Co., Inc., 144A 5% Bank of America Corp.. FRN 1.658%
15/04/2029 usb 145,000 122,612 010 [Py e HOrP PR L0580 USD 29.000 23.884 0.02
5 X , .
I5jo3 g0 0P A B USD 215,000 165,582 014  Bankof America Corp., FRN 1.734%
. . ! ! : 22/07/2027 usb 116,000 94,677 0.08
fBC/IO\g%Igz\Néde, Inc., 144A 5.75% usp 75.000 67.220 0.06 Bank of America Corp., FRN 2.572%
o . ! ’ : 20/10/2032 usb 29,000 21,521 0.02
Activision Blizzard, Inc. 1.35% Bank of America Corp., FRN 2.482%
15/09/2030 usb 29,000 21135 0:02 51/09/2036 ' UsD 130,000 90,517 0.08
ADT Security Corp. (The), 144A 4.125% Bank of America Corp.. ERN 4.375%
01/08/2029 usD 30,000 23,759 0.02  pantel Americatorp. FRE 43757 UsD 50,000 577 0.01
ADT Security Corp. (The), 144A 4.875% Banﬁi of America Corp., FRN 5.875% ! ! .
15/07/2032 . usb 75,000 58,821 0.05 Perpetual ’ usp 122,000 102,365 0.09
Adtalem Global Education, Inc., 144A Bank of America C FRN 6.125%
5.5% 01/03/2028 usb 127,000 105,994 0.09 pgrnpect)ua\merlca o ) ’ usb 105,000 94,471 0.08
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Bank of America Corp., FRN 6.3% Citigroup, Inc., FRN 5.95% Perpetual usp 126,000 110,079 0.09
Perpetual usb 145,000 133,292 0.11  (itigroup, Inc., FRN 6.25% Perpetual usb 95,000 85,316 0.07
Bank of America Corp., FRN 6.25% Citizens Financial Group, Inc., FRN 4%
Perpetual usb 109,000 98,072 0.08  Perpetual usb 60,000 41,276 0.03
Bank of New York Mellon Corp. (The), Citizens Financial Group, Inc., FRN 6%
FRN 5.834% 25/10/2033 usb 12,000 11,426 0.01  Perpetual usb 23,000 18,427 0.02
Bank of New York Mellon Corp. (The), Clarivate Science Holdings Corp., 144A
FRN 3.75% Perpetual usb 235,000 176,580 0.15  3.875% 01/07/2028 usb 75,000 60,826 0.05
Bank of New York Mellon Corp. (The), Clarivate Science Holdings Corp., 144A
FRN 4.625% Perpetual usb 57,000 46,130 0.04  4.875% 01/07/2029 usb 50,000 40,622 0.03
Bath & Body Works, Inc., 144A 6.625% Clear Channel Outdoor Holdings, Inc.,
01/10/2030 usb 55,000 48,506 0.04  144A5.125% 15/08/2027 usb 130,000 106,797 0.09
Beazer Homes USA, Inc. 7.25% Clear Channel Outdoor Holdings, Inc.,
15/10/2029 usb 109,000 96,906 0.08  144A7.75% 15/04/2028 usob 55,000 39,675 0.03
BellRing Brands, Inc., 144A 7% Clearway Energy Operating LLC, 144A
15/03/2030 usb 123,000 113,121 0.10  4.75% 15/03/2028 usb 29,000 24,521 0.02
Berry Petroleum Co. LLC, 144A 7% Clearway Energy Operating LLC, 144A
15/02/2026 usb 190,000 161,549 0.14  3.75% 15/02/2031 usb 82,000 62,389 0.05
Big River Steel LLC, 144A 6.625% Clydesdale Acquisition Holdings, Inc.,
31/01/2029 usb 50,000 45,264 0.04  144A 8.75% 15/04/2030 usb 321,000 259,285 0.22
Biogen, Inc. 4.05% 15/09/2025 usb 25,000 22,175 0.02  Cogent Communications Group, Inc.,
Biogen, Inc. 2.25% 01/05/2030 usb 9,000 6,867 0.01 144A3.5% 01/05/2026 usb 325,000 275,002 0.23
Block, Inc. 2.75% 01/06/2026 usb 25,000 20,860 0.02  Coherent Corp., 144A 5% 15/12/2029 usb 193,000 159,738 0.13
Block, Inc. 3.5% 01/06/2031 usb 55,000 41,645 0.03  Coinbase Global, Inc., 144A 3.375%
BlueLinx Holdings, Inc., 144A 6% 01/10/2028 usp 234,000 143,940 0.12
15/11/2029 usb 152,000 122,647 0.10  Comcast Corp. 5.25% 07/11/2025 usb 89,000 81,915 0.07
Boise Cascade Co., 144A 4.875% Comcast Corp. 5.35% 15/11/2027 usb 26,000 24,226 0.02
01/07/2030 usb 168,000 138,462 0.12  Comcast Corp. 4.15% 15/10/2028 usb 14,000 12,399 0.01
Boyne USA, Inc., 144A 4.75% 15/05/2029 usb 135,000 111,388 0.09  Comcast Corp. 2.65% 01/02/2030 uso 14,000 11,191 0.01
Bristol-Myers Squibb Co. 4.125% CommScope Technologies LLC, 144A 5%
15/06/2039 usb 26,000 21,553 0.02  15/03/2027 usb 95,000 60,754 0.05
Bristow Group, Inc., 144A 6.875% CommsScope, Inc., 144A 6% 01/03/2026 usp 55,000 46,961 0.04
01/03/2028 usp 95,000 82,733 0.07  CcommsScope, Inc., 144A 8.25%
Broadcom, Inc. 4.3% 15/11/2032 usb 17,000 14,177 0.01  01/03/2027 usb 30,000 22,000 0.02
Builders FirstSource, Inc., 144A 5% CommsScope, Inc., 144A 4.75%
01/03/2030 usb 293,000 251,129 0.21  01/09/2029 usb 35,000 25,313 0.02
Builders FirstSource, Inc., 144A 4.25% Community Health Systems, Inc., 144A
01/02/2032 usb 140,000 111,608 0.09  5.625% 15/03/2027 usb 35,000 28,111 0.02
Capital One Financial Corp., FRN 1.343% Community Health Systems, Inc., 144A
06/12/2024 usb 130,000 115,945 0.10  6.125% 01/04/2030 usb 25,000 13,802 0.01
Capital One Financial Corp., FRN 3.95% Community Health Systems, Inc., 144A
Perpetual usb 106,000 71,999 0.06  5.25% 15/05/2030 usb 10,000 7,213 0.01
Cars.com, Inc., 144A 6.375% 01/11/2028 usb 51,000 43,162 0.04  Community Health Systems, Inc., 144A
Catalent Pharma Solutions, Inc., 144A 5% 4.75% 15/02/2031 usp 100,000 69,320 0.06
15/07/2027 usb 15,000 12,600 0.01  Compass Group Diversified Holdings LLC,
Catalent Pharma Solutions, Inc., 144A 144A 5.25% 15/04/2029 usb 363,000 291,698 0.25
3.125% 15/02/2029 usb 15,000 11,106 0.01  Conduent Business Services LLC, 144A
CCO Holdings LLC, 144A 5.125% 6% 01/11/2029 usb 55,000 41,058 0.03
01/05/2027 usb 75,000 64,001 0.05  Consensus Cloud Solutions, Inc., 144A
CCO Holdings LLC, 144A 5% 01/02/2028 usb 205,000 170,946 0.14  6.5% 15/10/2028 usb 355,000 278,411 0.23
CCO Holdings LLC, 144A 4.75% Corebridge Financial, Inc. 3.65%
01/03/2030 usb 291,000 226,774 0.19  05/04/2027 usb 53,000 45,178 0.04
CCO Holdings LLC, 144A 4.25% Corebridge Financial, Inc., FRN 6.875%
15/01/2034 usb 281,000 193,999 0.16  15/12/2052 usb 89,000 77,915 0.07
CD&R Smokey Buyer, Inc., 144A 6.75% Coty, Inc., 144A 4.75% 15/01/2029 usb 40,000 33,648 0.03
15/07/2025 usb 95,000 81,075 0.07  Cox Communications, Inc., 144A 4.8%
CDW LLC 3.25% 15/02/2029 usb 80,000 62,838 0.05 01/02/2035 usb 17,000 13,973 0.01
Cedar Fair LP 5.25% 15/07/2029 usb 125,000 104,070 0.09  Crescent Energy Finance LLC, 144A
Central Garden & Pet Co. 5.125% 7.25% 01/05/2026 usp 78,000 66,850 0.06
01/02/2028 usp 102,000 87,633 0.07  Crocs, Inc., 144A 4.25% 15/03/2029 uso 264,000 205,814 0.17
Central Garden & Pet Co. 4.125% CSC Holdings LLC, 144A 5.375%
15/10/2030 usb 95,000 72,653 0.06  01/02/2028 usb 200,000 147,798 0.12
Century Communities, Inc. 6.75% CSC Holdings LLC 5.25% 01/06/2024 usob 20,000 17,046 0.01
01/06/2027 usb 50,000 45,914 0.04  CSX Corp. 2.4% 15/02/2030 usb 9,000 7,108 0.01
CF Industries, Inc., 144A 4.5% CSX Corp. 4.1% 15/11/2032 usb 4,000 3,455 0.00
01/12/2026 usb 40,000 35,345 0.03  CVR Energy, Inc., 144A 5.75%
Charles Schwab Corp. (The), FRN 4% 15/02/2028 usb 69,000 55,525 0.05
Perpetual usb 150,000 99,583 0.08  pavita, Inc., 144A 4.625% 01/06/2030 usD 312,000 244,962 0.21
Charles Schwab Corp. (The), FRN 5.375% DaVita, Inc., 144A 3.75% 15/02/2031 usb 200,000 146,671 0.12
Eﬁf%@wals Co. (The, 144 5755 usb 109,000 95320 0.08  pell International LLC 4.9% 01/10/2026 usp 14,000 12,722 0.01
emours Co. (The), 75% : (oot )
15/11/2008 UsD 95,000 79.806 0.07 %%%\7;8/3%ommumcat\ons LLC 3.625% LoD 14,000 - 001
Chemours Co. (The), 144A 4.625% DISH DBS Corp., 144A 5.25% 01/12/2026 usp 75,000 55,242 0.05
15/11/2029 usb 59,000 45,516 004 b1k DBS Corp., 144A 5.75% 01/12/2028 usD 15,000 10,242 0.01
Ciena Corp., 144A 4% 31/01/2030 usb 130,000 103,679 0.09 v . ! ' )

. P o ’ DISH DBS Corp. 7.75% 01/07/2026 usb 64,000 35,532 0.03
g'lr}%g‘fzrgzuss’*' Inc., 144A 8.75% uso 15,000 13912 0.0 DISHDBS Corp. 5.875% 15/11/2024 usD 50,000 40,010 0.03
Cinemark USA, Inc., 144A 5.875% ' Y ~ DISH Network Corp., 144A 11.75%

T : 15/11/2027 usb 72,000 64,418 0.05
15/03/2026 usb 10,000 8,690 0.01 !
Cinemark USA, Inc., 144A 5.25% Dornooch Debt Merger Sub, Inc., 144A
15/07/2028 usb 50,000 40,268 0.03 0:025%15/10/2029 ) . usb 40,000 29,898 0.03
Citigroup, Inc., FRN 0.776% 30/10/2024 USD 169,000 151,942 0.3 Dun % Bradstreet Corp. (The). 1444 5% . 10,000 6318 0.0
Citigroup, Inc., FRN 3.352% 24/04/2025 usb 116,000 103,800 0.09 D N o ’ ' ’

o ycom Industries, Inc., 144A 4.5%

Citigroup, Inc., FRN 0.981% 01/05/2025 usop 116,000 101,639 0.09  15/04/2029 Usp 42,000 34,846 0.03
Citigroup, Inc., FRN 5.61% 29/09/2026 usb 56,000 51,175 0.04 Edgewell Personal Care Co., 144A 5.5%

Citigroup, Inc., FRN 1.462% 09/06/2027 usp 101,000 82,069 0.07  01/06/2028 usD 418,000 363,101 0.31
Citigroup, Inc., FRN 4% Perpetual usb 101,000 79,472 0.07  Element Solutions, Inc., 144A 3.875%

Citigroup, Inc., FRN 4.15% Perpetual usb 175,000 129,327 0.11  01/09/2028 usb 291,000 233,064 0.20
Citigroup, Inc., FRN 4.7% Perpetual usb 61,000 48,017 0.04  Embecta Corp., 144A 5% 15/02/2030 usp 124,000 94,526 0.08
Citigroup, Inc., FRN 5% Perpetual usb 113,000 96,352 0.08
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Emerald Debt Merger Sub LLC, 144A Herc Holdings, Inc., 144A 5.5%
6.625% 15/12/2030 usb 80,000 72,391 0.06  15/07/2027 usb 135,000 118,654 0.10
Energizer Holdings, Inc., 144A 4.375% Hertz Corp. (The), 144A 4.625%
31/03/2029 usb 185,000 144,679 0.12  01/12/2026 usb 120,000 98,516 0.08
EnerSys, 144A 4.375% 15/12/2027 usb 61,000 51,500 0.04  Hilton Domestic Operating Co., Inc., 144A
Entegris Escrow Corp., 144A 5.95% 5.75% 01/05/2028 usop 118,000 106,517 0.09
15/06/2030 usb 80,000 69,952 0.06  Hilton Domestic Operating Co., Inc., 144A
Entegris, Inc., 144A 4.375% 15/04/2028 usb 125,000 103,607 0.09  3.75% 01/05/2029 usb 185,000 150,424 0.13
Equitable Holdings, Inc., FRN 4.95% Hilton Domestic Operating Co., Inc.
Perpetual usb 44,000 37,521 0.03  4.875%15/01/2030 usb 90,000 76,823 0.06
Exelon Corp. 2.75% 15/03/2027 usb 46,000 38,581 0.03  HLF Financing SARL LLC, 144A 4.875%
Fair Isaac Corp., 144A 4% 15/06/2028 usop 311,000 260,457 0.22 01/06/2029 usp 449,000 292,753 0.25
Fells Point Funding Trust, 144A 3.046% Holly Energy Partners LP, 144A 5%
31/01/2027 usp 104,000 87,558 0.07 01/02/2028 usD 50,000 42,277 0.04
Fertitta Entertainment LLC, 144A 6.75% Hologic, Inc., 144A 4.625% 01/02/2028 usb 95,000 82,063 0.07
15/01/2030 usb 211,000 164,639 0.14  Hologic, Inc., 144A 3.25% 15/02/2029 usb 368,000 295,245 0.25
Foot Locker, Inc., 144A 4% 01/10/2029 usb 50,000 34,463 0.03 Howard Hughes Corp. (The), 144A
Fortress Transportation and 4.375% 01/02/2031 usp 299,000 217,752 0.18
Infrastructure Investors LLC, 144A 6.5% Hughes Satellite Systems Corp. 6.625%
01/10/2025 usb 311,000 280,710 0.24  01/08/2026 uso 229,000 196,775 0.17
Frontier Communications Holdings LLC, Huntington Bancshares, Inc., FRN 8.14%
144A 5.875% 15/10/2027 usb 85,000 71,376 0.06  Perpetual usb 23,000 18,013 0.02
Frontier Communications Holdings LLC, Hyundai Capital America, 144A 1.65%
144A 6.75% 01/05/2029 usb 285,000 201,839 0.17 17/09/2026 usb 11,000 8,878 0.01
Frontier Communications Holdings LLC, Hyundai Capital America, 144A 2.1%
144A 6% 15/01/2030 usb 37,000 24,919 0.02 15/09/2028 usb 11,000 8,429 0.01
Frontier Communications Holdings LLC iHeartCommunications, Inc., 144A 5.25%
5.875% 01/11/2029 usD 58,000 38,827 0.03 15/08/2027 usp 422,000 296,069 0.25
Gannett Holdings LLC, 144A 6% iHeartCommunications, Inc., 144A 4.75%
01/11/2026 usb 25,000 19,308 0.02 15/01/2028 usb 50,000 34,600 0.03
Gap, Inc. (The), 144A 3.625% 01/10/2029 usD 70,000 45,256 0.04  iHeartCommunications, Inc. 8.375%
Gartner, Inc., 144A 4.5% 01/07/2028 usp 176,000 150,455 0.3 01/05/2027 usp 35,000 21,360 0.02
Gartner, Inc., 144A 3.625% 15/06/2029 usb 213,000 171,239 0.4 mola Merger Corp., 144A 4.75%
Gartner, Inc., 1444 3.75% 01/10/2030 USD 104,000 82,671 0.07 13/05/2029 usb 130,000 103,684 0.09
Gates Global LLC, 144A 6.25% Intel Corp. 2% 12/08/2031 usb 9,000 6,707 0.01
15/01/2026 usp 269,000 241,714 020 Interface, Inc., 144A 5.5% 01/12/2028 usob 40,000 29,500 0.02
GCI LLC, 144A 4.75% 15/10/2028 usb 60,000 46,911 0.04 Iron Mountain, Inc., REIT, 144A 4.875%
G-Il Apparel Group Ltd., 144A 7.875% 15/09/2027 usb 20,000 17,185 0.01
15/08/2025 usD 180,000 159,885 0.13  lron Mountain, Inc., REIT, 144A 5.25%
Gilead Sciences, Inc. 2.95% 01/03/2027 UsD 36,000 30,906 0.03 15/03/2028 usb 100,000 85,745 0.07
Gilead Sciences, Inc. 1.65% 01/10/2030 UsD 16,000 11,935 o.01 !fon Mountain, Inc., REIT, 1444 5%
Glencore Fundin 0 ! 15/07/2028 usb 15,000 12,696 0.01
g LLC, 144A 4.125% X
12/03/2024 usp 65.000 58,825 0.05 ITC Holdings Corp., 144A 4.95%
Glencore Fundin 0 ’ 22/09/2027 usb 81,000 73,015 0.06
g LLC, 144A 4% ;
27/03/2027 usp 23,000 20,075 0.02 TCHoldings Corp., 144A 2.95%
Glencore Funding LLC, 144A 3.875% 14/05/2030 usb 14,000 11,004 0.01
27/10/2027 UsD 17.000 14,554 001 JELD-WEN,Inc, 144A 4.625% 15/12/2025 usD 35,000 31,131 0.03
Glencore Funding LLC, 144A 2.5% ' JELD-WEN, Inc., 1444 4.875% 15/12/2027 usD 160,000 129,597 0.1
01/09/2030 usD 17,000 12,713 0.01 Jersey Central Power & Light Co., 144A
Global Infrastructure Solutions, Inc., 144A 4.7% 01/04/2024 usb 46,000 41,687 0.04
5.625% 01/06/2029 usp 30,000 22,356 0.02 Kennedy-Wilson, Inc. 4.75% 01/03/2029 usD 161,000 115,483 0.10
Global Infrastructure Solutions, Inc., 144A Keurig Dr Pepper, Inc. 3.2% 01/05/2030 usb 31,000 25,354 0.02
7.5% 15/04/2032 usb 20,000 15,594 0.01 Kontoor Brands, Inc., 144A 4.125%
Global Partners LP 6.875% 15/01/2029 usb 90,000 76,624 0.06 15/11/2029 usb 50,000 38,155 0.03
Go Daddy Operating Co. LLC, 144A 5.25% Korn Ferry, 144A 4.625% 15/12/2027 usb 140,000 120,558 0.10
01/12/2027 usp 267,000 232,510 0.20  Kraft Heinz Foods Co. 3.75% 01/04/2030 usp 14,000 11,879 0.01
Go Daddy Operating Co. LLC, 144A 3.5% Lamb Weston Holdings, Inc., 144A
01/03/2029 uso 40,000 31,405 0.03 4.125% 31/01/2030 usb 125,000 102,343 0.09
Goldman Sachs Group, Inc. (The), FRN Lamb Weston Holdings, Inc., 144A
0.657% 10/09/2024 usb 144,000 130,390 0.1 4.375% 31/01/2032 usb 258,000 211,014 0.18
Goldman Sachs Group, Inc. (The), FRN Level 3 Financing, Inc., 144A 3.4%
0.925% 21/10/2024 usop 101,000 90,914 0.08 01/03/2027 usb 15,000 11,583 0.01
Goldman Sachs Group, Inc. (The), FRN Level 3 Financing, Inc., 144A 4.25%
1.542% 10/09/2027 usb 57,000 45,833 0.04 01/07/2028 usb 95,000 55,963 0.05
Goldman Sachs Group, Inc. (The), FRN Lions Gate Capital Holdings LLC, 144A
1.948% 21/10/2027 usp 14,000 11,368 0.01  5.5% 15/04/2029 usb 234,000 155,657 0.13
Goldman Sachs Group, Inc. (The), FRN Live Nation Entertainment, Inc., 144A
2.65% 21/10/2032 usb 14,000 10,394 0.01 6.5% 15/05/2027 usb 30,000 27,593 0.02
Goldman Sachs Group, Inc. (The), FRN Live Nation Entertainment, Inc., 144A
3.65% Perpetual usb 71,000 50,597 0.04  4.75% 15/10/2027 uso 150,000 128,130 0.11
Goldman Sachs Group, Inc. (The), FRN Louisiana-Pacific Corp., 144A 3.625%
3.8% Perpetual usp 176,000 128,479 011 15/03/2029 usp 100,000 80,259 0.07
Goldman Sachs Group, Inc. (The), FRN Lumen Technologies, Inc., 144A 4%
4.95% Perpetual usb 23,000 19,672 0.02 15/02/2027 usb 70,000 48,070 0.04
Goldman Sachs Group, Inc. (The), FRN M/I Homes, Inc. 4.95% 01/02/2028 usb 75,000 64,092 0.05
5.3% Perpetual usb 130,000 113,844 0.10  Macy’s Retail Holdings LLC, 144A 5.875%
Goodyear Tire & Rubber Co. (The) 5% 01/04/2029 usob 164,000 136,717 0.12
15/07/2029 usb 90,000 74,144 0.06  Madison IAQ LLC, 144A 4.125%
GrafTech Finance, Inc., 144A 4.625% 30/06/2028 usb 100,000 80,723 0.07
15/12/2028 usb 122,000 90,583 0.08  Madison IAQ LLC, 144A 5.875%
Graham Packaging Co., Inc., 144A 7.125% 30/06/2029 usb 20,000 14,779 0.01
15/08/2028 usb 75,000 58,816 0.05  Markel Group, Inc., FRN 6% Perpetual usb 17,000 15,042 0.01
Gray Television, Inc., 144A 7% Marriott Ownership Resorts, Inc. 4.75%
15/05/2027 usb 95,000 74,099 0.06 15/01/2028 usb 25,000 20,634 0.02
Griffon Corp. 5.75% 01/03/2028 usb 145,000 124,336 0.10  Match Group Holdings Il LLC, 144A 5%
Group 1 Automotive, Inc., 144A 4% 15/12/2027 usb 88,000 74,855 0.06
15/08/2028 usb 345,000 277,935 0.23  Mauser Packaging Solutions Holding Co.,
GYP Holdings Ill Corp., 144A 4.625% 144A 7.875% 15/08/2026 usb 35,000 31,773 0.03
01/05/2029 usp 276,000 222,290 0.19  Mauser Packaging Solutions Holding Co.,
Hanesbrands, Inc., 144A 9% 15/02/2031 usb 50,000 46,177 0.04 144A9.25% 15/04/2027 uso 100,000 84,716 0.07
HCA, Inc., 144A 3.125% 15/03/2027 usb 47,000 39,517 0.03
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Medline Borrower LP, 144A 3.875% Paramount Global, FRN 6.25%
01/04/2029 usb 75,000 59,483 0.05 28/02/2057 usb 98,000 68,719 0.06
Medline Borrower LP, 144A 5.25% Paramount Global, FRN 6.375%
01/10/2029 usb 95,000 75,574 0.06  30/03/2062 usb 57,000 43,551 0.04
Meritage Homes Corp., 144A 3.875% Patrick Industries, Inc., 144A 4.75%
15/04/2029 usb 254,000 205,498 0.17  01/05/2029 usb 61,000 48,044 0.04
MetLife Capital Trust IV, 144A 7.875% PennyMac Financial Services, Inc., 144A
15/12/2067 usb 100,000 96,084 0.08  5.75% 15/09/2031 usb 171,000 127,533 0.11
MetLife, Inc., FRN 3.85% Perpetual usb 102,000 86,539 0.07  Penske Truck Leasing Co. LP, 144A 2.7%
MetLife, Inc., FRN 5.875% Perpetual usb 46,000 38,952 0.03 01/11/2024 ) usp 22,000 19,217 0.02
Microchip Technology, Inc. 4.25% Penske Truck Leasing Co. LP, 144A 1.2%
01/09/2025 usb 45,000 39,912 0.03  15/11/2025 usb 14,000 11,405 0.01
Mileage Plus Holdings LLC, 144A 6.5% PetSmart, Inc., 144A 4.75% 15/02/2028 usb 250,000 211,880 0.18
20/06/2027 usb 16,000 14,684 0.01  Pike Corp., 144A 5.5% 01/09/2028 usb 50,000 41,309 0.03
Millennium Escrow Corp., 144A 6.625% PNC Financial Services Group, Inc. (The),
01/08/2026 usb 40,000 26,986 0.02  FRN 5.354% 02/12/2028 usb 14,000 12,672 0.01
Minerals Technologies, Inc., 144A 5% PNC Financial Services Group, Inc. (The),
01/07/2028 usb 89,000 74,244 0.06  FRN 3.4% Perpetual usb 295,000 198,942 0.17
MIWD Holdco Il LLC, 144A 5.5% PNC Financial Services Group, Inc. (The),
01/02/2030 usb 70,000 52,870 0.04  FRN 6.2% Perpetual usb 90,000 77,266 0.06
Molina Healthcare, Inc., 144A 4.375% Post Holdings, Inc., 144A 5.5%
15/06/2028 usb 234,000 196,947 0.17  15/12/2029 usb 75,000 63,367 0.05
Molina Healthcare, Inc., 144A 3.875% Presidio Holdings, Inc., 144A 4.875%
15/11/2030 usb 74,000 57,781 0.05 01/02/2027 usb 80,000 68,828 0.06
Molina Healthcare, Inc., 144A 3.875% Presidio Holdings, Inc., 144A 8.25%
15/05/2032 usb 52,000 39,907 0.03 01/02/2028 usb 15,000 13,106 0.01
Mondelez International, Inc. 2.625% Prestige Brands, Inc., 144A 5.125%
17/03/2027 usb 34,000 28,733 0.02 15/01/2028 usb 90,000 78,360 0.07
Mondelez International, Inc. 1.5% Prestige Brands, Inc., 144A 3.75%
04/02/2031 usb 17,000 12,213 0.01 01/04/2031 usb 141,000 106,364 0.09
Morgan Stanley, FRN 5.552% 25/01/2024 usb 82,000 75,061 0.06  Prime Security Services Borrower LLC,
Morgan Stanley, FRN 0.791% 22/01/2025 usb 72,000 63,894 0.05 144A5.75% 15/04/2026 uso 45,000 40,347 0.03
Morgan Stanley, FRN 3.62% 17/04/2025 usb 90,000 80,775 0.07  Prime Security Services Borrower LLC,
Morgan Stanley, FRN 2.729% 22/07/2025 usp 116,000 102,395 0.09 |1344A,3-3|7L5?/‘) é}/ ggl/ ig%m | e usp 30,000 24,215 0.02
0 rincipal Life Globa )
migan Stanley, FRN L161(1) % 21/10/2025 usb 72,000 61,666 0.05 1.25% 23/06/2025 g USD 44,000 36,767 0.03
gan Stanley, FRN 2.63% 18/02/2026 usb 30,000 26,035 0.02 PROG Holdings, InC.. 144A 6% 15/11/2029 usp 396 000 319.230 027
Morgan Stanley, FRN 1.512% 20/07/2027 usb 57,000 46,193 0.04 Progressivé go‘rp (.Tyhe) FRNOS 091% ' ! .
Morgan Stanley, FRN 5.164% : ' :
20/0412029 usb 40,000 36,085 0.03 Eerzet“t,a‘l il e, FRN 5125 usb 51,000 45,874 0.04
Morgan Stanley, FRN 5.948% 19/01/2038  USD 115,000 103,826 009 (/05m05s e R UsD 55 000 45.466 0.04
Morgan Stanley, FRN 5.875% Perpetual uso 164,000 141,724 012 b dential Financial. Inc.. FRN 6% ' ' '
Moss Creek Resources Holdings, Inc., T
Kb 1059 15/05/2027 usp 339,000 297,715 025 g:{lggﬁg?imancial Inc., FRN 6.75% v #5000 e 0.03
Mueller Water Products, Inc., 144A 4% 01/03/2053 T ’ uso 78,000 72,048 0.06
L%?:r{jlosgral Utilities Cooperative v 000 el o2 PTC, InC., 144A 4% 15/02/2028 usD 196,000 165,315 014
Finance Corp. 5.45% 30/10/2025 usb 57,000 52,225 004 (U sersice Co- of Oklahoma 2.2% oo 26,000 21455 0.02
Nationstar Mortgage Holdings, Inc., 144A ! ' .
89 15/04/2007 - & Uso 236,000 199,626 017 QU.ALCOMMI,D\nC. 5.4% 20/05/2033 usD 14,000 13,451 0.01
Nationstar Mortgage Holdings, Inc., 144A S?}Bﬂ'zggrs on LLC, 144A7.25% usp 83.000 73.434 0.06
5.5% 15/08/2028 usp 100,000 79578 0.07 Realogy Group LLC, 144A 5.25% ' ' ‘
Nationstar Mortgage Holdings, Inc., 144A 15/04%030 pLLG -7 USD 50.000 32507 0.03
5:125% 15/12/2030 usp 50,000 37175 0.03 Regeneron Pharmaceuticals, Inc. 1.75% Y Y .
Nationstar Mortgage Holdings, Inc., 144A e
Lo UsD 22000 39325 0.03 15/09/2to|3g ties LP, REIT, 144A vep 38000 2T 002
NCR Corp., 144A 6.125% 01/09/2029 USD 50,000 4878 004 O e RHT . 10,000 9.248 0.01
NCR Corp., 144A 5.25% 01/10/2030 usp 150,000 119,548 010 L Hotel Properties LP, REIT 4.75% ' ' '
Netflix, Inc. 4.875% 15/04/2028 usp 14,000 12,673 0.0l 15/10/2027 ' : uso 115.000 98,192 0.08
Newell Brands, Inc. 4.7% 01/04/2026 usb 35,000 30,037 0.03  Rjtchie Bros Holdings, Inc., 144A 6.75% '
Newell Brands, Inc. 6.625% 15/09/2029 usb 10,000 8,769 0.01  15/03/2028 uso 126,000 116,354 0.10
Newell Brands, Inc. 5.875% 01/04/2036 usb 50,000 38,282 0.03  Ritchie Bros Holdings, Inc., 144A 7.75%
News Corp., 144A 3.875% 15/05/2029 usb 371,000 296,684 0.25 15/03/2031 usb 20,000 19,004 0.02
Nexstar Media, Inc., 144A 5.625% Rite Aid Corp., 144A 7.5% 01/07/2025 usb 72,000 42,064 0.04
15/07/2027 usp 70,000 59,686 0.05  Rite Aid Corp., 144A 8% 15/11/2026 usp 40,000 17,685 0.01
Nexstar Media, Inc., 144A 4.75% Rocket Mortgage LLC, 144A 2.875%
01/11/2028 usb 316,000 251,338 0.21  15/10/2026 usp 30,000 24,170 0.02
NextEra Energy Capital Holdings, Inc., Rocket Mortgage LLC, 144A 3.625%
FRN 3.8% 15/03/2082 usp 35,000 27,069 0.02  01/03/2029 usb 50,000 38,383 0.03
NGL Energy Operating LLC, 144A 7.5% Rocket Mortgage LLC, 144A 4%
0}/02/2026 usb 111,000 100,091 0.08  15/10/2033 usb 10,000 7,152 0.01
Niagara Mohawk Power Corp., 144A RRD Parent, Inc., Reg. 5 10% 15/10/2031 usp 91,736 143,022 0.12
3.508% 01/10/2024 usb 24,000 21168 0.02 sgp Global, Inc. 2.45% 01/03/2027 usp 23,000 19,426 0.02
NMG Holding Co., Inc., 144A 7.125% S&P Global, Inc. 2.9% 01/03/2032 usp 14,000 11,072 0.01
01/04/2026 Usb 70,000 59,748 0.05 SBA Communications Corp., REIT 3.125%
NMI Holdings, Inc., 144A 7.375% 01/02/2029 ! ) usb 70,000 54,378 0.05
01/06/2025 usb 82,000 75,914 0.06 Scotts Miracle-Gro Co. (The) 4.5% ’ ! ’
ggrr;t)g%gfrw corp- FRN4.6% USD 48,000 38,668 003 13/10/2029 usp 87,000 68,211 0.06
: ’ ’ : Scotts Miracle-Gro Co. (The) 4.375%
ON Semiconductor Corp., 144A 3.875% 01/02/2032 Usp 70.000 50,549 0.04
01/09/2028 i usb 506,000 421,623 0.36 Scripps Escrow I, Inc., 144A 3.875% ’ ’
Open Text Holdings, Inc., 144A 4.125% 15/01/2029 usD 35,000 25,911 0.02
15/02/2030 usb 228,000 176,908 015 Scripps Escrow II, Inc., 1444 5.375%
Option Care Health, Inc., 144A 4.375% 15/01/2031 T . usD 260.000 167.154 0.14
31/10/2029 usb 57,000 45,741 0.04 Scripps Escrow, Inc., 144A 5.875% , ' '
8rgano§ LE(A.CO., 1‘44A 1442250647;205/094/2028 usb 200,000 162,771 0.14 15/07/2027 usp 15,000 11,145 0.01
wens & Minor, inc., -0 SeaWorld Parks & Entertainment, Inc.,
gwg:s/zl%?i?kway Glass Container, Inc v H0.000 o 0.08 " 144n 5.25% 15/08/2029 usp 105,000 86152 0.7
- e Sensata Technologies, Inc., 144A 4.375%
144A 6.625% 13/05/2027 usb 60,000 54,554 0.05 15/02/2030 5 usb 155,000 126,270 0.11
Paramount Global 4.2% 19/05/2032 usb 17,000 12,977 0.01
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Shutterfly Finance LLC, 144A 8.5% Truist Financial Corp., FRN 5.1%
01/10/2027 usb 76,500 43,609 0.04  Perpetual usb 171,000 134,287 0.11
Sinclair Television Group, Inc., 144A 5.5% Tutor Perini Corp., 144A 6.875%
01/03/2030 usb 117,000 61,974 0.05 01/05/2025 usb 66,000 49,970 0.04
Sinclair Television Group, Inc., 144A Uber Technologies, Inc., 144A 4.5%
4.125% 01/12/2030 usb 264,000 160,241 0.13  15/08/2029 usb 100,000 84,407 0.07
Sirius XM Radio, Inc., 144A 5% Unisys Corp., 144A 6.875% 01/11/2027 usb 51,000 33,251 0.03
01/08/2027 usb 250,000 210,861 0.18  Uniti Group LP, REIT, 144A 6%
Sirius XM Radio, Inc., 144A 5.5% 15/01/2030 usb 25,000 15,281 0.01
01/07/2029 usb 113,000 93,002 0.08  Univision Communications, Inc., 144A
Sirius XM Radio, Inc., 144A 4.125% 4.5% 01/05/2029 usb 40,000 31,354 0.03
01/07/2030 usb 57,000 42,597 0.04  Upbound Group, Inc., 144A 6.375%
Sirius XM Radio, Inc., 144A 3.875% 15/02/2029 usb 418,000 341,051 0.29
01/09/2031 usb 115,000 81,067 0.07  US Bancorp, FRN 3.7% Perpetual usb 276,000 185,744 0.16
Six Flags Entertainment Corp., 144A 5.5% US Bancorp, FRN 5.3% Perpetual usob 48,000 35,879 0.03
15/04/2027 usp 95,000 82,310 0.07  uS Foods, Inc., 144A 4.75% 15/02/2029 usb 55,000 46,151 0.04
Sonic Automotive, Inc., 144A 4.625% Vail Resorts, Inc., 144A 6.25%
15/11/2029 usp 100,000 76,702 0.06  15/05/2025 usp 95,000 87,180 0.07
Spectrum Brands, Inc., 144A 5% valvoline, Inc., 144A 3.625% 15/06/2031 usD 103,000 76,771 0.06
01/10/2029 usb 40,000 32,739 0.03  vijavi Solutions, Inc., 144A 3.75%
Spectrum Brands, Inc., 144A 5.5% 01/10/2029 uso 183,000 142,398 0.12
15/07/2030 usop 165,000 138,021 0.12 Victoria's Secret & Co., 144A 4.625%
Spirit AeroSystems, Inc., 144A 9.375% 15/07/2029 uso 406,000 271,897 0.23
30/11/2029 usb 20,000 19,537 0.02 vyistra Operations Co. LLC, 144A 4.375%
Sprint Capital Corp. 8.75% 15/03/2032 usb 70,000 77,219 0.06  01/05/2029 usp 272,000 217,865 0.8
SRS Distribution, Inc., 144A 4.625% Wabash National Corp., 144A 4.5%
01/07/2028 usp 75,000 61,392 0.05  15/10/2028 usp 244,000 194,092 0.16
SRS Distribution, Inc., 144A 6.125% Walt Disney Co. (The) 3.7% 15/09/2024 usop 29,000 25,977 0.02
01/07/2029 usb 20,000 15,821 0.0l \warnermedia Holdings, Inc. 4.279%
SRS Distribution, Inc., 144A 6% 15/03/2032 uso 14,000 11,309 0.01
01/12/2029 usb 60,000 47,032 0-04 " warrior Met Coal, Inc., 144A 7.875%
SS&C Technologies, Inc., 144A 5.5% 01/12/2028 uso 50,000 46,016 0.04
30/09/2027 usb 165,000 144,653 012 ells Fargo & Co., FRN 0.805%
Stagwell Global LLC, 144A5.625% 19/05/2025 usD 57,000 49,756 0.04
15/08/2029 usb 80,000 63122 0.05  wells Fargo & Co., FRN 2.164%
Standard Industries, Inc., 144A 4.75% 11/02/2026 usb 145,000 124,963 0.11
15/01/2028 usp 95,000 81,095 0.07  \ells Fargo & Co., FRN 3.9% Perpetual UsD 240,000 193,407 0.16
f;agdard Industries, Inc., 144A 4.375% 35747 Wells Fargo & Co., FRN 5.9% Perpetual usD 20,000 18,116 0.02
/07/2030 usb 45,000 ' 003 \yelis Fargo & Co., FRN 5.875% Perpetual USD 135000 121,485 0.10
Staples, Inc., 144A 7.5% 15/04/2026 usb 90,000 68,083 0.06 WESCO Distribution. Inc., 144A 7.125%
Staples, Inc., 144A 10.75% 15/04/2027 usp 20,000 10,658 0.0l 15/06/2025 o : uso 35000 32,395 0.03
State Street Corp., FRN 2.203% cetrih 9 '
07/02/2028 usb 29,000 23,947 0.02 ‘I’\é%%?z%'zsg'b”“o”' Inc., 144A 7.25% UsD 67000 62484 0.05
State Street Corp., FRN 5.625% Perpetual usp 44,000 37,674 0.03  \yilliam Carter Co. (The), 144A 5.625% '
Summit Materials LLC, 144A 5.25% 15/03/2027 usb 337,000 299,699 0.25
15/01/2029 usb 105,000 90,017 0.08 Winnebago Industries, Inc., 144A 6.25%
Sunoco LP 4.5% 15/05/2029 usop 120,000 97,258 0.08  15/07/2028 usp 86,000 77,273 0.07
Synaptics, Inc., 144A 4% 15/06/2029 uso 215,000 166,238 0.4 WR Grace Holdings LLC, 144A 4.875%
Syneos Health, Inc., 144A 3.625% 15/06/2027 usb 35,000 29,757 0.02
15/01/2029 uso 30,000 26,890 0.02  ww International, Inc., 144A 4.5%
Take-Two Interactive Software, Inc. 15/04/2029 uso 233,000 126,478 0.11
3.55% 14/04/2025 usb 43,000 37,981 0.03 Wyndham Hotels & Resorts, Inc., 144A
Take-Two Interactive Software, Inc. 3.7% 4.375% 15/08/2028 usob 64,000 53,532 0.04
14/04/2027 usb 87,000 75,401 0.06  Xerox Holdings Corp., 144A 5.5%
Take-Two Interactive Software, Inc. 4% 15/08/2028 usop 229,000 178,493 0.15
14/04/2032 usb 30,000 25,105 0.02  yum! Brands, Inc., 144A 4.75%
Talos Production, Inc. 12% 15/01/2026 usb 319,000 305,974 0.26  15/01/2030 usb 120,000 103,009 0.09
Taylor Morrison Communities, Inc., 144A Ziff Davis, Inc., 144A 4.625% 15/10/2030 usD 269,000 212,847 0.18
5.875% 15/06/2027 usb 127,000 114,334 0.10 ZipRecruiter, Inc., 144A 5% 15/01/2030 usp 71,000 55,427 0.05
Taylor Morrison Communities, Inc., 144A
5.125% 01/08/2030 usp 183,000 154,862 0.3 140,761,871 34.35
TEGNA, Inc., 144A 4.75% 15/03/2026 usb 160,000 140,053 0.12
TEGNA, Inc. 4.625% 15/03/2028 usb 243,000 196,269 0.17
TEGNA, Inc. 5% 15/09/2029 usb 60,000 47,140 0.04  Total Bonds 46,894,314 39.51
Tempur Sealy International, Inc., 144A .
4% 15/04/2029 usb 497,000 391,753 0.33 Equities
Tempur Sealy International, Inc., 144A China
3.875% 15/10/2031 usb 30,000 22,203 0.02 Hajer Smart Home Co. Ltd. ‘A’ CNH 17,100 50,597 0.04
Tenet Healthcare Corp. 4.875% 