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2021 10
2022
2022
()
191,677,282,729 100.05
90,209,388 0.05
191,587,073,341 100.00
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2022
)
996,923 0.00
274,122,238,411 99.02
( ) 2,698,390,417 0.97
) 276,821,625,751 100.00
2022
) ) ) (@) (@)

145,950,873,928]  1.2802 186,848,799,033|1.3133| 191,677,282,729]100.05

2022

(@) (@) (D) (D) (D)

[JPMI GLOBAL INCOME FUND 1 JPY | 21,036,162.874| 13,600.62| 286,105,004 ,464] 13,031} 274,122,238,411}99.02]

998,521 1.0023 1,000,817] 0.9984 996,923] 0.00|
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(2015 16 ) 1,269 1,294 1.0050 1.0250

(2015 15 ) 20,550 20,615 0.9480 0.9510

(2016 15 ) 43,141 43,281 0.9264 0.9294

(2016 15 ) 58,976 59,163 0.9449 0.9479

(2017 15 ) 95,653 95,953 0.9552 0.9582

(2017 15 ) 168,617 169,142 0.9633 0.9663

(2018 15 ) 225,091 225,802 0.9492 0.9522

(2018 18 ) 237,117 237,882 0.9302 0.9332

(2019 15 ) 223,525 224,261 0.9111 0.9141
10 (2019 17 ) 223,338 224,064 0.9222 0.9252
11 (2020 16 ) 197,861 198,590 0.8146 0.8176
12 (2020 15 ) 205,773 206,485 0.8669 0.8699
13 (2021 15 ) 199,107 199,754 0.9235 0.9265
14 (2021 15 ) 201,961 202,599 0.9510 0.9540
15 (2022 15 ) 186,342 186,974 0.8850 0.8880

2021 201,178 0.9398

2021 201,808 0.9465

2021 202,657 0.9504

2021 202,739 0.9513

2021 202,777 0.9546

2021 199,732 0.9390

2021 10 201,001 0.9462

2021 11 197,987 0.9354

2021 12 200,803 0.9522

2022 193,433 0.9197

2022 190,317 0.9022

2022 191,490 0.9070

2022 191,587 0.9074
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1,274,332,507 11,476,634 1,262,855,873

20,845,881,007 430,466,938 21,678,269,942

26,522,139,622 1,628,723,524 46,571,686,040

23,185,322,772 7,341,513,362 62,415,495,450

45,861,206,336 8,137,628,619 100,139,073,167

91,810,004,528 16,903,505,282 175,045,572,413

81,576,093,661 19,488,110,746 237,133,555,328

31,689,423,627 13,899,900,125 254,923,078,830

10,340,330, 053 19,928,094,042 245,335,314,841

10 12,535,354,438 15,687,496,850 242,183,172,429
11 19,519,575,693 18,795,263,145 242,907,484,977
12 7,318,788,271 12,868,851,909 237,357,421,339
13 9,872,234,616 31,637,978,017 215,591,677,938
14 14,880,583,304 18,096,187,481 212,376,073,761
15 11,468,058,693 13,285,306,734 210,558,825,720
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(2021 15 ) (2022 15 )
202,769,781,321 187,123,746,622
485,866,124 322,789,212
203,255,647,445 187,446,535,834
203,255,647,445 187,446,535,834
637,128,221 631,676,477
485,866,124 322,789,212
5,495,977 4,818,604
164,879,252 144,558,109
405,380 340,772
1,293,774,954 1,104,183,174
1,293,774,954 1,104,183,174
212,376,073,761 210,558,825,720
10,414,201,270 24,216,473,060
1,381,183,082 837,293,000
201,961,872,491 186,342,352, 660
201,961,872,491 186,342,352,660
203,255,647 ,445 187,446,535,834
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2021 16 ( 2021 16

2021 15 ) 2022 15 )
10,750,090,435 9,101,508,002
10,750,090,435 9,101,508,002
33,524,813 32,411,131
1,005,744,314 972,334,005
2,449,664 2,254,899
1,041,718,791 1,007,000,035
9,708,371,644 10,108,508,037
9,708,371,644 10,108,508,037
9,708,371,644 10,108,508,037
46,114,382 52,456,409
16,483,866,402 10,414,201,270
1,081,890,381 767,083,975
1,081,890,381 767,083,975
836,687,914 711,480,885
836,687,914 711,480,885
3,837,794,597 3,801,823,252
10,414,201,270 24,216,473,060
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(2021 15 (2022 15 )
2022 15
30 2019
19
(2021 15 ) (2022 15 )
215,591,677,938 212,376,073,761
14,880,583, 304 11,468,058,693
18,096,187, 481 13,285,306, 734
10,414,201,270 24,216,473,060
212,376,073,761 210,558,825,720
0.9510 0.8850
) (9,510 ) (8,850 )
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( 2021 16 ( 2021 16
2021 15 ) 2022 15 )
( 2021 16 ( 2021 16
2021 15 ) 2021 10 15 )
612,968,512 464,604,806
10,357,005,807 10,396,620,681
1,936,695,759 1,365,822,529
12,906,670,078 12,227,048,016
214,464,637,118 212,496,606, 344
601.80 575.39
30.00 30.00
643,393,911 637,489,819
( 2021 16 ( 2021 10 16
2021 17 ) 2021 11 15 )
611,951,409 653,274,722
10,336,146,417 10,384,724,417
1,879,854,749 1,176,060,143
12,827,952,575 12,214,059,282
213,594,372,016 211,909,787,223
600.57 576.38
30.00 30.00
640,783,116 635,729,361
( 2021 18 ( 2021 11 16
2021 15 ) 2021 12 15 )
645,537,863 521,612,007
10,334,388, 351 10,356, 394,004
1,824,927,987 1,176,832,272
12,804,854,201 12,054,838,283
213,036,614,454 211,017,716,703
601.06 571.27
30.00 30.00
639,109,843 633,053,150
( 2021 16 ( 2021 12 16
2021 15 ) 2022 17 )
498,653,896 629,537,600
10,365,271,513 10,344,109,511
1,809,987,922 1,055,926,779
12,673,913,331 12,029,573,890

22/137




213,146,382,705
594.61

30.00
639,439,148

( 2021 16
2021 16

566,186,990

10,360,881, 645
1,648,040,861
12,575,109,496
212,646,786,108
591.36

30.00
637,940,358

( 2021 17
2021 15

463,809,822

10,371,655, 695
1,554,501,481
12,389,966,998
212,376,073,761
583.39

30.00
637,128,221
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)

)

210,593,957,370
571.22

30.00
631,781,872

(2022 18

2022 15
525,131,910

10,360,487,320
1,045,956,196
11,931,575,426
210,697,524,440
566.28

30.00
632,092,573

(2022 16

2022 15
536,452,447

10,361,130,349
932,517,030
11,830,099,826
210,558,825,720
561.84

30.00
631,676,477

)

)
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(2021 15 ) (2022 15 )
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(2021 15 ) (2022 15 )
377,460,311 4,632,743,187
377,460,311 4,632,743,187
2022 15

146,156,171,696 | 187,123,746,622

146,156,171,696 187,123,746,622
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(2021 15 ) | (2022 15 )
3,667,118,565 2,870,344,238
1,000,817 997,023
287,405,754,398 267,201,340,825
291,073,873,780 270,072,682,086
291,073,873,780 270,072,682,086
803,948,926 681,596,546
803,948,926 681,596,546
803,948,926 681,596,546
216,209,015, 942 210,407,009,372
74,060,908,912 58,984,076,168
290,269,924 ,854 269,391,085,540
290,269,924 ,854 269,391,085,540
291,073,873,780 270,072,682,086

16 15
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€Y)

&)

®

(2021 15 ) (2022 15 )

2022 15

30 2019
19
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(2021 15

(2022 15

223,673,459,211
16,369,950,844
23,834,394,113

65,170,072,686

151,038,943,256

216,209,015,942

216,209,015,942
13,009,693,283
18,811,699,853

64,250,837,676

146,156,171,696

210,407,009,372

216,209,015,942

210,407,009,372

1.3425

(13,425 )

1.2803

(12,803 )

€y
@
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(2021 15 ) (2022 15 )
€)) €Y
@ @
(2021 15 ) (2022 15 )
1,997 3,79
27,867,984,272 18,903,663, 639
27,867,982,275 18,903,667,433
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998,521 997,023

1 998,521 997,023

0.0% 0.0%

997,023

JPMI GLOBAL INCOME FUND I JPY 21,036,162.874| 267,201,340,825
1 21,036,162.874] 267,201,340,825

99.2% 100.0%

267,201,340,825

267,202,337,848
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10

(2021 14 ) | (2022 14 )
6,228,002 6,226,798
6,228,002 6,226,798
6,228,002 6,226,798
614 710
2,217 2,480
539 612
3,370 3,802
3,370 3,802
6,203,087 6,223,017
21,545 21
106,306 109,324
6,224,632 6,222,996
6,224,632 6,222,996
6,228,002 6,226,798
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10
2020 15 ( 2021 15
2021 14 ) 2022 14
2,800 14,100
2,800 14,100
1,010 1,408
3,856 4,917
930 1,212
5,796 7,537
8,596 21,637
8,596 21,637
8,596 21,637
100
22,516 21,545
8,269 71
8,269 71
544
544
21,545 21
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10 2022 14
10
(2021 14 ) (2022 14 )
4,110,503 6,203,087
2,191,732 19,930
99,148
21
6,203,087 6,223,017
1.0035 1.0000
( (10,035 ) (10,000 )
10
2020 15 ( 2021 15
2021 14 ) 2022 14 )
0.049
3,756 3,018
204,139 205,138
102,550 106,306
310,445 314,462
6,203,087 6,223,017
500.46 505.32
930 1,212
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@
@

€y
&)

10
(2021 14 ) (2022 14 )

2,908 14,099

2,908 14,099
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2022 14

6,129,342 6,226,798

6,129,342 6,226,798

35/137



EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

(2021 14 ) | (2022 14 )
2,792,644 2,802,474
3,433,235 3,421,387

2,420 2,975
6,228,299 6,226,836
6,228,299 6,226,836
6,116,679 6,129,342

111,620 97,494
6,228,299 6,226,836
6,228,299 6,226,836
6,228,299 6,226,836
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@

&)

®

2022 14

(2021 14 )y | (2022 14 )
4,058,379 6,116,679
2,160,930 19,640
102,630 6,977
6,116,679 6,129,342
6,116,679 6,129,342
6,116,679 6,129,342
1.0182 1.0159
( ) (10,182 ) (10,159 )

37/137



EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

@
€)
®

€))

@

38/137



EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

(2021 14 ) (2022 14 )
8,392 21,528
8,392 21,528

2022 14

1,800,000 1,808,424

850,000 864,390

400,000 402,488

150,000 176,311

50,000 57,879

100,000 111,895

6 3,350,000 3,421,387

54 .9% 100.0%

3,421,387

3,421,387
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Credit Suizse Group 40, FEH, 1944
FETIN 1.9 Pegat USD  ILOTROO0  I0BSR ML LOO
Emm Bl Bt 3 ey 1, 49, 000 A ?;:f;’;;ﬁm Ll i@ pp 100, 100 RERTTS N1
:’;ﬁw Bl B3 pep gmewm Lm0 m"'mm Wi pe 100, 000 Wz B
?%TW Boad, Bap 3 pepy G000 RLEE M L0 ?;;; ﬁ'ﬂ:iﬂ“ OB 5 M pen jmrgzoon 19, EEED 0D
ﬁﬁmwm el ygp 1, 544, 100 mLEL 000 gfp"m'ﬁ A FRE M8 TH e TR 504,000 35,564,450 BLL
NG 6B 002 UESGrowp A%, Bep 5, FRVO.E
— D L B 200, 100 HLEE 0O
R WS G &6, Rop. & POGLEE e, 4,474, 000 350,58 002
bokah Pabarig Fimer e, WU e g g ppom e D
5,258 15/08/ 200 o o o WEGrop S B S FNSTR O pr oo s 00
hoigh Pakagiog Foavrpl e 5 5, 000, 000 oL o e ' '
L 17 50906 s o T WSt b S PNRNE g, BOZS 000 BL4RED 00D
feigh Pakgios Froavagle B 5 e me i mnem nas e '
£ 198 15060 v P ' UES Group &3, Reg. 5, FRN 7%
— R T Peniml PED LLOSAODD 10,084, 86 005
A e—F 1
Domstic Group AR, Heg. 5 3% FOERR S TR
ek B TR LTI DB g ol el e, 5 - TR
frensha Bk B, Teg. 5, 0 - e T L i ' -
FI . 258 Purpateal ' ' ' TH G Ol
g‘rﬁ*‘;’wg*” b3 g 109, 000 w0
g';';’;;fﬂ:};l’?‘*“‘ Bl g 100, 000 Wa 5 0.0 :‘:‘::'i [ Bl MBS ey Lshon LMEE w0
Veclome leltiogll, Jog. 3018 g, 48, 10 666,26 003 eker Govemment Bond 320 o, 1, 6o, 000 LES NS L

Lif0nf %
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Tizhey Governasnt Bond 5. 758 1sD 1, 3,10 2,19, 18 il Barelays ple 4. 0368 DHOS 20 USD f, 354, 000 5,570, 550 nni
2/ 704 Barclars ple, Rep. 5, BN 3,558
EIR 100, 000 TERTTR A
Turkey Governmant Band 5, 8% VD 2. 840, 000 D LI e
L4fLL/ 024 o B, il A b Foee gl 8.5 o R
Tuckey Government Bnd & 158,y Lm0 LT o AEE MR o
w10/ o ' © 0 boestimal Frace gl Bg. 5 g 100, 100 ULT O
Turkey Government Bond 5. 175% 15D 1 a0 L, 174, 68 pag LS GGAE ‘
Lefez/ e o I - Bhantpinlil b OLE g 300, 100 WL LI
Turkey Govarmmat Bond B (- Lm0 Lmam oo AEE '
14/01/3021 SopurmFloance gli, hig- 3186 § 055000 GELLISD 003
Rﬁ;gﬂ“‘““ﬂiw“ USD 1,200,000 whws o W S '
e pital Barkets gle, FIN4.
13{'?{" R .u. N g 1 ED |.[|I 51[': nnn O, LET 400 I [
L e Eﬁ;ﬁlmqm ARSERE  ysp  semom0 asELTM B
Ieraine Gow eerment Band, Beg 5 ;
Bttt T e ot - WO AT R
eraine Gorerrment Bond, Feg 5
7.1 00/t U 400 nTE0 0oL SRMESRER BT pR o sonm amsan L
Ukeraine Goveerment Band, Jep 5 . !
7.1 01/ 2 U LELOOLanTe o ban SR PRl R SOEE g 10, 000 wLTe  wo
Ieraine Gorermment Bond, Feg 5 :
7.1 010/ 2as e Lm0 LELID LW Eﬂﬂ;:’“' Beg SLIME pp o amqoo sammr o ono
Ukeraine Government Bond, Feg, 5
7.1 0109/ 3825 U LER0 L RRaE 0.0 dllelfmaepls Be 3SR pp o opagn e owm
Ieraing Gorernmant Bond, Feg 5 i
7.7 010 mar v LA amearm o A Eu?&";" Bog. 5 LIME  pe o lLoonoo0  ILBRLGZ BOS
Wraine Govemet Bond, Bop. 5 2, 09, 100 LWOLE 0Ol EECElding pled G IFINUG  USD 00, 000 5,007,108 003
9.T& HAV B o o ' mmmlﬂlspt;émmlzag'r; w o
. ngz ple, FA 1.
Ukraing Gorernment Bond, Fep, 5 UsD 3,770, 000 200,00 001 1/ [ 1, 350, bo0 L5 7s oD
1.4 25 WEEC Holdings nlc, FRN 6 5%
Ukraina Goverroant Band, Bog 5 o I AT thgs pic, HEEER ymp 14,470,000 13,260,305 006
7198 15/00/203 T L " Perpermal
T & 1R _ 00 Joecoldings ple, FNG.0TR LO05L000  LESEE 00l
—— PFarpetual
7 5 RS e P Fe LS g 300, 000 G RO
g Dhialti Govermmatt Jond, Reg. 3
4,125 LUAVIMT usb G000 G0N D.03 ﬁ‘;ﬂ']"”"' be S LR pR GEO0000  10,7EE0  WOS
Ha Dt Comermst 2al, Reg. 5 )
31258 20/03/2048 LRl LU EEETW“LEFE“”i ER L5500 167LEL 00T
D130 G4 Cewens
== luslmi Benlco plc, Feg. 34.625% . L2, 143, 100 13, 380, 56 006
N6 Finaace ple, Deg. 5 3.075%
:ﬁ;;;;a e Bep SLIN o 199, 000 W MY 000y Ll BUZROOD L0, ZELOEL D4
Intesmat xoal Gane Tedrmalogy pls,
fﬁé’ﬁ;”“ R T N I 18 1 LsD LESS 00 RLSE A DOB
Barclass ple, M 5060 D008 USD aos00  gmeriaong  bematical Gee ledologyple o TOBL OO0 T4LEES D03
Barclays ple, 70 7. T Bergetial  USD 6mS, 000 5m& 6% 067 3% 5 ATHINRAG
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Interrekimal Gave Tochoology ple, Tadaten Craupple, g 5, BN 50N
e $3 1 MO0 HR ILESIN ILMLIE LB FilR LD, 250,000 10,64%, 165 BO&
w?ﬂﬂmﬁgmﬂ“em L4000 L0 DS ﬁﬁg““““”m‘mm 100, 000 HLOM 000
Japuar Land Fover Autorotive pli, Sorksire Suilling Sesisty, Reg. 5
Bie 5 5,470 1511204 EUR §, 304, 100 ARG L EIR 100, 100 WL24E D00
Jaguar Land Fomer Bukomtive pl, J4A.FSE10F 10
Rep. 3 6.7 LE/1L216 ER 4 o, oo tan0m o
Marks & Jpecer ple, 194 71258 USD 19, 300 wam  nm TAUS
wan o dhott Labratories 438 00/IUHF USD L3000,000 15,698,420 D07
mmuuhm T R, 00, 000 4 @3 000 HhV¥is Dne 0TEIBLLANNT IR 100, 000 L4085 D00
was Mhtitie, Ine. 5.B2%13LI0E  EUR 100, 000 L3 DO
w%mlﬂ]‘hmﬁ B3 e 10, 0, 000 12,162,608 0,05 MhbVie, Imc. 4 45NL4/05/2046  USD L, 610, 000 LEER 550 DL
:ﬁ?wh Mhhifie, Ime 4,573 1411/2045  USD L, 290, 000 LELDE  nm
msa;rln F.;wr'm wy B e 201, 00 MO8 0.00 AECON 5. 125% |5/03/2027  USD B 452, 100 TENEE 00D
Matwest Cooup ple, 08 B Perpebeed  USD) RGN RELIN LB it%ﬁﬂé;ﬁm it B pen e 0mam ng
ﬁ;;:;]?;’“”“' bep .FE pp 500, 000 58,50 .00 Setna, [nc. & 75K L0330  USD ERET | B BT .
fatna, [ne. 3 BPEK15/0RAIMT  UISD B, 035, 000 LB 003
mﬁm; w Me.Bee 5 e S0 10,33 TT 004 dirleaeCa LIBESLNG  USD 1, 10, 000 1,060,360 00D
PuascleBiduple, heg 555 _o L w0 saimE e ﬁﬁy“mmhﬂﬁ USD R U0R 000 LM EE L0
L5108 205 i e : -
Bal1 s Hopre plc, 1444 5. T5K Al Fisseal, b, CESUISUS20E  USD LZ 000,000  LLL70765  DLOS
LSAL 0/ a0ET usg §, T3, 000 553,68 002 AllpFisaecial e AEW2I0GMR  USD %, 00T, 000 LFELLTE 0L
Rl ls-Roee ple, Tep S 4. 6I58 AllyFisoeial, be. 3 ESUMAS20C  USD & BT7, 000 06 MD DM
L&/ 15/ 20 3% ElR 3, ™87, 100 4,187,115 0,02 Ally Fisasrial, e, & EA0MIES  USD B, 273 000 B,B2L, 5 !
RellsForee plc, Reg, 55,758 dlly Fimmial, be. 582011305 USD L5 367,000 1455166 D.OG
L8107 2T ' GEF 1, 84, 000 B S0 000 Ally Fimocial, e ®OULE0GL USD 5 231, 000 A, 363,662 00D
Sysander U Graug foldings pls, Altria feoop e, 2.3 IVH/OWT EIIR 100, 0o 2T
Tag 5, FIN 02015 0L ElE 300, oo 288 000 Al Grap, b LEW IGUNEM USD F, 00, o 6,686,025 003
Sastander U8 Oraug fioldings ple, Altrta Graip, e, 5.9% WEoNs  UsD 540, 000 BLEARD 0.0
Rap. 5, FIN 1,315 Perpatual GEE 1, %7, 000 LATT GBS 001 weren Corp. 358 15/00030  USD 5, 145, 000 L,ME05 00
Sylab Bendco ple, Reg. 5, FIN Mericn Liledbadacering, e per e gy am ez w0
& B W00 ELR 1, 610, 000 LS DOL G Dy B, 705, 3,
m;;;ln B SIUN g s Rl 00 g D TN GSREL LW
L \ 53, o, : i
Kﬁﬂ;"‘mhﬁm . HIE 00, 000 a0, B4 0,00 :;;L:a[;:,ﬂ';;[ itering, Inc. TED B, DO5 000 7,758, 302 INI}]
limtlba gl 3528 g g s o fim b I e g aemws s
Viegin Nadia Fisapee pl, R 5 3,758 Anrican Intsrmtimal Grog, Inc.
e EUR 13,150,000 L5404 00§ ygm oeioms usD F, 0132, 100 584,307 00D
Virgin Kedia Secur of Fusance ple, Maerican Tomer Lorp,, BEIT 1. 9i%
1485 54 13/ UsD T, T8, 000 BEIN 003 e Bk &0 b LT L
FodaFone Groap ple, Reg 5 3% Saerican Tower Carp., JEIT 3. 7R
7R/ zan ElR 8, 09, 100 RUTIE LM o VD f, 355, 000 5EEL LB DO3
Volfwe Grppls, 2.5, AAD g gy gw gemam ngg SThmTmrle EIIE o g sz o

b
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dnericin Bater Gapilal Comp. 5.4 Barke o America Corp., Reg- 5, FIN
o UsD 1, ban, aon 2, 16,138 0. T — EAIR 100, 0an LIZ, 524 non
Aperifaz Partners LF 5. G158 BT Capral Corp. 4.3 150500 USD L1, 210, 000 10, 288, D0 0
mfs a0 uso %0 &9, 0r o.u BT Capital Corp. & TS0 [T T . 1) £, 535 000 B, LEL, L0 N}
Amerifas Fartners LF 5 5% Bagter Intermaticaal, e 158
20/05/2005 Ul 13, 229, 000 1L, B, 141 0.05 15708 108 W=D 4, BG5, 000 4, 520, %7 Loz
ApsriGag Partnors LF 5, BTSN Becton Dickinzon and Co, 1. T
=008 2026 usp B, 451, 000 T, H1, 40 0.03 15719/ EE 100, non LIE, LBG oo
MmeriGas Fartmers LF 5. TSR Bocton Mckineon exdCo, 3. 754K
5/ UsD 15, 000 405, 417 0,00 WA TED L% 206, non 13, 5, 565 L OG
Anhsuser-Busch Cos. LLC 4. 5% Boldes, Inc., Reg. 5 1 0575%
L3 20 usD 1, 915, oo 2, 83, 3m 0. 1518,/ 1075 EIR 5 a5 non 5,454, 000 ooz
fobmyzerflush by Vorldwlds, b Belden, Inc., Reg. 5 38752
o V5 A8 USD  BE0000 BB 00 . EUR 560,000 4THLED DI
otmizeusth ey Walivide, b Berkiire Bathousy Soepy Lo 4.5
LB 15 UsD 0, b&5, 000 L0, ZT0, 650 0.4 LTS (11] 5 GTO, 000 3,787 402 0og
lobeigerfizd kb Yorlbwde, ke Berbighire Hathasay Finasce Gorp.
5 T UsD 1, 35, 100 L, 50, 85 o 125 15/18/ 2050 WD £, TEO, oD 1L HL Lo
lobwiper-fuzh bl Yorlbwle, ke Berbighire Hathesay Pinance Gap.
L 3 05 UsD i, 0§D, 000 fi, 230, 148 0.0 4 208 1500/ 2048 W=D Z, T10, hoo 3, 532, 5L ot
Antero Regources Comp. 5. 625% Boardwalk Pipelines LF 5 05
LTI usD 13, 713, oo L0, 154, 310 0.4 LR s W=D 4, DR 00D 4, 7L, 54 Loz
Batern Besmuroes Comp. 5. 1T5% UsD 20, 555,10 1B, @3, 6% 0.0 fBgtm fll-ll_tlf]:_&!p. #0nm  UsED L BTG 00 3.47I, MG Lol
[T PostonScisntiFic Corp, 2 ATE 1 7770, 000 7T 00
Anthem, Inc. 305K 15085060 USD o, L, non 4,479, 18 0.7 OLMAS290 ! !
A che Gorp. 4GSR 15117005 USD 1,615,000 L400,2W 001 Boyd Gaming Gorp. f.375%
T
Apche Corp. 4 3158 15/1/20GT  USD 3,00000 LESLI® 001 0L/04/2026 e Lo L B
[T | fq::hL Ine., T4 4,159 a wlhl Narketz Aer 15, Inc.
frophe 5D £, 51, 000 BAELIL 0Bl 1) 5 375, 000 TENLEE LN
hibtead Cspital, Tnc., 1404 178 B Capital Barkebs Averics, lsc. 15
LSBT UsD 1, T30, 000 L, 402, B51 o HEma VED £ 275 000 5, 247, 05 Loz
ATET, Inc., PONT LBT9M Pergetwal EURE 1, 800, N0 L, B15, 3m 0.00 2P Cxzital Markets fmeric, Inc.
ATRT, Inc L% L/IS/0Z  EUR 0, 000 QLm0 LTI VI &  nem o senaz o 00
ATET, Inc. 3. 5% 0L706/204L USD 7, 115, 000 G, 20, 02 003 Bristel-Myars Squibh Co. 235
ATRT, Inc. 4.5% 00/03/2048 USD  SELON  SEDGE LEZ BALDE ®> BRI TZMRD MDD
ATRT, [nc. D GREODLIOGSZ0SL  USD b, 743, 00 4, 136, ool 0.02  Bristel-Myars Squibd o, 259
ATRT, [nc. 3.BOLOG/ANGY  USD  3,0500  RMLOW L0 BALDS WD GLRTD BT R02
hvantor Fundang, o, Beg, 5 L0TH Burlington Borthern Saata Fe LLC
. T
LS EIRE 4, 19, 000 5, 196, 3m 0.3 4058 1505/ 2048 UED 4, G0, non L] nog
b 1} § L0
BE Fools, Jac 52RO/ USD W, B0 ILW450 005 Blintm borthem Sata Felll o 4, 735, 000 SASET 00
Baber Hughes a G5 Co, LLC 4. (85 1,058 150 2061
UsD 3, ™05, nob 5,411,413 0.

157152047 ! e Callowm Petrolews Co, & 135% LED 5 483 000 1 638, 91 Lo
Ball Corp. 4 375K 15130 EUR 7, 135, 000 B, D96, 006 0.03 0D/ mad !
Eall Corp. L3N LS/I20D  EUR g, 30, 100 BBTIE 004 Coyenter TedualogyCors £.1055 o0 ) 351, 100 pe——
Bask of America Corg. | Rep. 3, FIN oE 100,000 16 = 0.0 157/
L. 1798 07/00 ! ! ' Catalet Pama Solntiom, fac, Bag. 5 HIE 2 526, 000 2,550, T L
Bask of hmerica Corp. | Rep. 5, FIN IR 0. o0 03, 0.0 L1068 L felm !
1,40 19/05/ 2026 ' ' " CadrFairlP 5 STERISTAI0ET USD 5, 000 TOLEEE  nOn
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Cantine Carp. 4. 756 15/0005005  USD 5, 88, 000 4 01TE 007 Cown Cestle itematioeal o JEM 0 LI 210,000 L0,L34,7IB LM
Cestesfolt Erergy Hosten Elestele o 7 543 000 % B0 1D Lt 4,158 0y "ms
LLE 3,955 0100yt i e U Cown Dastle inbemation] omp., BET7
. Usn L, 261, 000 LUEL7E  nOn
CenterPoint Energy, Ine. 4. 15K UsD 1 725 000 A it 135 18017051
1 E VI vl U Cmwing, Ine. 2 EEDLOBADSD USD 7, 190, 100 SH4HE 00D
Cesturyliok, Tne 53K 1SA03/002 USD 10, 240, 000 BFG 30 004 CVifealth Corp. 4 TAREVANA USD L, 645, 000 L RN
Cesburplink, I, 154 0/ USD 440000 407,23 0.02 O bealth Corp 4B OLNGIMD  USD T35, 100 LEEME LN
Coturylink, Tne, 7,580/ M/0¢  USD 28, 7L, 000 25,008,000 000 OVG Healsh Geep. 278 ZLSR/IM0 USD £, 315, 000 521376 D2
Cmbunlick, e 5629 04205 USD 7, 54l 100 B, 650,33 0,03 O Health Gerp. 5.3 /120041 USD 4 580, 000 5,083,308 LOZ
Cebuylick, e, 6877 Lf0V20E  USD 3, 310, 000 20T, 1 0oL C¥SHealth Cwp. 50T EVIME USD 3 UG, 100 LWEEL LI
Chesours Co. (Fhed THISMWE/2HS  USD 16,646,000 14,085,2@ 006 Dena D 53738 15/0L70007  USD & 025 noo Lame oo
Chomours Co. (Thed @6 15/05/M0% EUR 4, @0, 100 4, 4, 674 0.0z Tana, [ne. 5.625% 160652028  UED B25 o0 TI5.00B Lo
Cinarark 154 Tne. 4 579 Tansher Cozp. 2. 58300342030 EUR 101, 000 LRG0
USD L0, 3%, 000 B BE 0,04 i i
01/06,/2025 OPLiditremperating PIATH o,y gpeggy gamas wn
CIT Growg, Inc. 4790 100720 USD L4800 25056 om 10N
EIT Grogg, lnc. 5. 28501018005 USD B, 641, 000 B A3, 20 D04 Eﬂllﬂmmwntmu‘il V=D 1, 261, 000 LUELET 00D
CIT Grogg, loc. 6. LSBO/0L/20  UISD & 643, 000 R L I
Cit lF“lP- Tne. . II[‘ 5. 1N 05K Teare & Co 3. ?5‘ ISIMIIEI] =D 3. gg['. non 3. l“.ﬂg oo
EE ElE: 30, oy MBS D00 Dles die Liees, B DMIBIONE USD 850, 000 EEZESL 0D
- Digheld Windeef, . 5% 150420 USD 300, 000 MLETE DD
[learway Energy Ogerating LLC 5,73 -
L5/t UsD 55, 100 47, 268 0.0 ?;;E;:;:ﬂm:itwlw]. % HER 100, 000 L7 270 1o
[learway Energy Mperating LD % .
UsD §, 350, 100 EENAW 002 .
LW ﬁ:[;r;]:‘; Coralias LES® e, gmoqonn 2esemz ot
Cleveland-Cliffs, Inc. 6758
Uso 100, 00 I 000 uke Sy Cop. 3UW 1SN USD & 130, 000 3,000,885 00
W2 Luke Energy Progeeas LLC 4, 1%
i :
;ﬁﬁ;:ah [The) 1. 6755 EIR 190, 000 HLES 000 15/03/343 [ % 206, 000 3,280,000 DL
GocrGolaCe (Thél 160 MAG200  USD 405,000 5MLEE 0.0 g?n;;;‘l Belth Ine 5% yer, 51, 000 g15,7BE LD
;“:rlrf’m[eﬂ“ ;wuf'r::f: ER 1.0 W3 00y el o, LR RIS EUR 100, 000 L2000
LS s 2003 2R UsD 1, 779, 000 LU0, 9% 000 ElilillvaséGe 2.25B 15050050  USD 14,288,000 11455120 L.OS
Comercial Netels Co. 5. 375% Babary Gorp. 70058 DLOGI0NE  USD 19,575,000 19, 410.M6  D.OR
e S 15D L0000 BELUN D01 BN Cerp 55TSEDLIMESIIE  USD 4065000 &5 002
Eﬂﬁﬁ Ine. 5, T54 Ecompuss bedlthCaz. & 023 oy, LEI 000 L4 LD
lnggwm“ " UsD 2, 004, 100 L7se4n 0o Iunetaal '
! Encompass Health Corp. 5 THE
. WED L0, 671, 000 9,02, 582 I 4
ﬁ;‘,ﬁm Branls, loe 4% pep gmsow amLIm 00z 1S9/ " ) h
Encompass Health Carp, 4.5
| 5 uso & 295, 000 TERAD 00
mt};:m Bk, Toc. 53 yep g maaw gwam 0oL ﬂlfﬂﬁ:m: ;
EnLink Midstreas LLC 3. 375
1] L, 932 000 L5380
gy e B yep g ram a3 O /a3 u :
Enl vk Nidstream Parknars LF 4
Carting, Ine. 5 365 18/11/i48  USD 1, 0, 000 LEETE 0O geis usD 5 466, 100 TELME L0
Gaty, Tnc., Beg. 546 150472008 EUR 1, 800, 100 TEOUE DO gk uiistre Partrers 17 4. 56
i : 1= 15, 000 LTGEE 0o
Crwtnecd MianmBrmee 1P, LWL 57, is naz L6
6,298 0142021 BiLitk Vil Pty (7 40 TR
Crstd Mibetrem Partors 1P e jpua g o am nae VWS o
5195 01 fa/ 2008 ook Kidstrem Partners 19565 o 1 568, 00 il w0
(o dmericas (L0 4.5 1500208 USD 3, @5, 000 BRI LT 0Ol mifaie
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Entergy Lowisiana LLG 2 9% Furl Mator Credit Co. LAC 33758
e usp %0, 000 R Rty VSO LG OTHO000 B4 TD D4
Bitengri se Product s Operatiag LIC Furd Botor Credit o, LLC 4. 3008
P U nmeu TR oa R USD L4 3ET000 I30TEH LOS
utary 3¢ Poducts Operating LIC Fard Motar Credit Co, 10C 2,1868
e LT X ALY ™ i EIR 2000000 3,000 001
Batareri oo Praduct s Operating LIC Furd Motor Credit Co. LLC 4.541%
ey USD 4TSN ABOST  0R g =D LEBS000 LA DL
BE s, boc 518 VN6 USD 5, ;5,000 M5S0 001 Fard Motor Credit Cu. LAC 40718
EQT Corp. 5% 1S/01/2029 USD  5,F500  LEDIN DO S/ U0 IRI5LON0 IGSE.R 007
) , 50, 563, T . i .
BT Cwp BTSOUIVN® USD LELON LELTT 0L Rk Ot UCIBE Lo Lo goole
Essex Fortfolic LF, ¥EIT & fE8 s
USD 9,000 GET4RL 001
B0/ 3050 Ford Bstor Credit Co, LLC 4% Vs 12,467, 000 10,658, #1 005
e Wil Corp. 0SB B/RNE  EUR 19, 800 0@ 000 13115230 ' '
Eooo Wil Cop, 2905 BAG208  USD 3,389,000 ZE83,37 .01 Fresport-ScMoBan, Inc 5%
Eros kil Cep. 4 5208 B/ON®  USD L 855,000 L TO0E 000 01,/08/2007 e LA L
kil ep, LR INS USD GBSO SO0 LI Fresorcdehe e 4UR Lo ool gl o
Fideliey Fstioeal [efemation Servicer, R L 150100 L 151 18 Lot IR (=
fac, O 8 250 150, 151, I brasportbdoen, Tne. 4. 775K
b L =D LEWGOOD B EELET D3
Fulel ity Natioeal [efemation Servics, 0/ T 5
HIR 0, 100 20,8 0.00
T GV Feaspart-dickoRan, Inc 4 25 e 5, 275, 000 £ 547,300 00z
Flari da Fower dLight Ca. 7% 0L/3/ 30 '
UsD 20, 100 WG, 28 000
WLLE T Feasport=HckoRan, Inc, 5. 4% e 7107, 000 2,152, LD oL
Fordbotor Go. & 56 IVMMI  USD TEROND GABDLEM 003 14/1L/m4 ' '
Ford Notar Go. W% JU04/MZ5  USD 7,596,000 7,575,650 003 Feesport-ekioRan, Inc. 5455
T
Ford Motor Co. S.62% 20008 USD 5, ML000 GELOT 003 15703034 = RITROOD S eEE DD
Ford Wota Credit Go, LG 5,475 General Electric o, 0.975%
it usp 85, 100 CUE L 0 EUR 100, 000 L5055 w00
Ford Mota Credit Co. LIC 3, 2198 Geers] o G0 6 295 OLIORIES  USD S135000  5,L0L35 00
WL B Lme B4 00l Motus G, 6.8 OUVHRT  USD LSTEOND  LESL4B5 B
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WCA, [nc. 5. BTSROLIIZ  USD 43,00 ALF LW NADE W LI 1B MM R0
HCA, Imc. 3 5% D3/08/2030  USD 13,880,000 1Z00L,73  0.05 Level 3 Financing, Inc. 5 25
HA, Inc. 5 5% 15/08/Z047 USD 4 MS000 500,006 0.2 15/03/M38 =0 AMLID emAMT BD
Healtape ke Progertiss, fnc., FEIT Linde, Tnc. L GZRRILIZA0E  EIR 150, 000 LFLTER 00D
24758 15/01/2001 Usp L1000 LOATS 000 g pg, b 0B ISMENE USD 1, I35, 000 WEEE 00D
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use 3, 125, 000 L6, 6E 00l
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Kemedr-Filson, Inc 5. 0758 Middmarican Energy Co. 4 268
ey o UsD 2, 618, 100 LI L 1=1] L, 250, 000 LA B0l
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WiSource, Inc. .99 /003 USD 3, 635, 000 2,400, 042 p.g1  ‘“hellain Finance Corp. 6. 1258 =0 %, 005, 000 1, B67, 578 oL
BiSowee, [ne. 4,58 15/08/64  USD 125,000 10,05 0.6 153/
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B L/ZM i o : %ﬁﬁ;?“* # 5 e ampm zsmar nm
Rarfolk Southers Corp, 3. 05%
1S15/2060 UED W00 4 TI6 AT 00T feacle Corp 366 DLO4040 LD 7, 515, 000 BEBA ML DDY
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;{m.ﬂl:"mﬁ Prtrolom Gers. 3,15 Ffizar, [nc. 2 5SRER/DG/A04D  USD 3 985, 000 3,474,564 002
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IGHE A e " ilie b ;
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LA s W00 GSBIW 003 g [he mol5/BS/MSD LSD G600 I4RLTE DOL
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Yertam Comnisatims, T 3,58 Wuguay Goverrment Band 5. 18 ey RATON RLELEL LI
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i Urugmy Government Fond 4. 97
u[;:;:;mm:a:m be L83 yen  gmam AMESE 102 g U0 L0 LISEES WD
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. - Chieter Hall Long Fale BEIT  AUD B4R S3 17, MO 8T 0LDB
"'T’fﬂjlf fee s25m C5R Ltd. AT LiGHTED  3EEad 00D
;ﬁ;ﬁzt” BE =D 8, 50, 100 G 50,00 0,02 Dexus, RELT M 5194 760 18,544,882 0.0B
WW Goodran Group, EEIT M & 318 990 17, 668, BT (N H]
—t R UW T00F Feoldings Litd. A L, 166, 930 LELEE 00l
L Mirvac Group, REIT P} 15,936,521 33736 DD
Al 2 Sonic Healthcare Ltd,  AID T26, 140 4EILEEY D02
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/s D LWl 53R DM irus SAIP ER 84317 1e8EETE 001
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Solvay 54 EIE %, i35 35L 5% 02 A EE R
Telanet Group Holding W¥ EUR m, 537 3,WE,TH 001 China Fesources Lend Ltd.  HD R4BL OO0 LLEELIEE  DLOG
Warehug o O Paow OT4, JETT, (T EIIEC 02,95 _ ILBWLI6 0.0 X Asset Holdings Ltd,  HOD 005500 1355, MT 005
3% f 8 MetBaze, Inc. BT BT5, 400 (0467580 DM
Sands China Ltd. i) 52, 400 LI 45 00
EEET Tingri lamen [skands Bldig Gop. D LL 142,000 I547TLLES W7
Bunge Litd. usD 153,007 BL53,5% 0,03 Tpsorts Iobemetional ol dings Led,
0 lInfrastructure Hellings Ll HED 1, 500 3,504, 38 0,07 8w 3 HD 6 220, 000 7,577, 586 b
VTech Holdings Ltd. HED 34, 500 4 006,66 0,02 W Group Ltd, Fee 5 1D L%, 152,100 BMEME DM
Tue fuen Tnbustrial Boldings 1t HED 3, 236, 500 56IL 20 0,07 erf el Bty Imsamt [0, L. HED L, 095, 000 B467, 0 D4
71,004, 10 08 Jimpi Glass HoldimgsLed.  HED 3 302 000 755,008 003
A4.E51 360 [
FEEA
hbev 5A, ADR use 5,483,080 15 @LEE 00 U
B8 Sepwidede Farticipacoss S ERL 1,03, 718 B,756,611 0,03 Banco Samtander Ghile, ADR  USD 108 571 4,558,085 0.0
[ta Dnthwnen Bl fing 54 Prefrance  ERL 3,83, 108 IR AN D07 [ T
HE
ol Chira Cmstrustion Bek fop,. % WD 55 O0L,000 34, ZEEEEZ L4
nl.lllnm;m?mrl Ht:lltll:s Carg. CAD 4, 960 B, 162, 10 0.03  hiraLife hsurenes Go L. F D f, 543, 000 11, TET, 454 L0
Allied Froperties Real Estate Chia eschnts Back Do, b, % HAD f, 353 000 W™ D
[vvestamt Trust v bR i et e g . L2 BD LI JLEM R4
Altabas Lid CAD o, 09E nME SR 00T : B3,
Atco Ltd. T’ CAD T, 523 L5, 68 0Ol chips Pebmlan & il g 'F D 25, 365, 000 9,ILEE LM
BCE, Ine. CaD 187, 02L BT 46 003 Hejer GearifomeCo. Lid '8 HD f, 325, 200 18,705,530 008
Camadian Tngerial Dais of Comeree  CAD 104, 951 TWLEE 00 g o Chi
wmlﬁnm Ltd. W' CAD T, 813 TEETE 0.3 EIT"H-HD»MM'EMED e HITRA0 WETLEL DA
CamgdianUtilitiesltd ‘A" CAD 47, 455 b, LGOS0 004 ;
Capital Powmer Corp CAD 130, 463 B4 001 m%’umm"m U J5IG000 16 EERe6r DT
Epmra, Inc, Cal 183, 5B6 b, BTT, 207 0.02 75 7E0 hel a0
Enkridgs, Inc. CAD M1, 518 B0, 1% 0.03
Fortis, Inc. CAD TLAWE LRI AN 005 g =g
Great—Wast LlfB‘:U. Inc. CAD 1:I'|'. 05 E. Z. nir 0.0l Sr_hluﬂs-ergar Ltd. 131] EEB‘ [T & ?“.33_‘_ H
Hydro One Lid., Feg 5 CAD Al3,325  LLET 4R 005 T
I6M Financial, Inc. CAD an, 164 402,50 002 -
Wogma Intematicnal, Inc. CAD 150, 147 B, 70O, 05 0.4 Sy o
ot eer B G0 BB 4B M [ ews @ e _ume
Fembina Pipeline Corp.  CAD WEGE  5W35W  0.02 LI6LETE ol
Fower Corp. of Canada  CAD ma, 361 TAERBE 003
Restiract By btesatioml, b, CAD s R®EIM 0 TSI .
Ropers Comumsications, le. '8 CAD w45 4mnam ngg Cerlsberg A/ B LHE, M44ED 45 IAML DL
Shaw Comunications, lnc. ' CAD #3, 1 FM5, 0% 003 Trve A5 LEK B, 515 LiM L 0D
Supericr Plus Corp CAD BL,#6 L4 AT 0.0l MW _in
TC Energy Corp. CAD WLA5 LR NI
TELIE Corp. CAD 45, L3 TELIE | FAXFEF
Thomson Rewters Corp. CAD 103, W8 B4 60 003 Fortun OY] EIIR TER 4T 14 3EIBE LLDG
Toemnto-Tominion Bank [Thel  CAD 5,62 30, @04 013 Kene OY] 'H BT fi0, £33 EILIES MmO
TO0 GG Md 100 Meste OFF EIlR 15, 8819 45M,mM2 00
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WREL AREI-
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R AW AWl B Q-0 HEm EEr# AR ENCNERE BE 0-00 HEs
Wordea Bank'#ubp ZEE 1, 79, 600 B,E3,in 0.0 Cevestro AG, Reg. S ER £, 830 3,451, 056 D01
Crien 0V] ‘B’ 21]: 09, T, B0, M6 .13 Daimler AG ElE 141, 437 B, T34, 507 0L
Sampo O] °A° EUE 107, 352 4,071, 5@ 0.02  Deutsche Fost AG EIIE Ham, 408 8, T3T, 560 1R
Stora Ense O] R EllR 130, ABL &, 93, B6l 0.0 Deutsche Telekom A EAIR; 1, 953 540 29, 3L, 5 01
UPN-Rymene O] ElR 111, 4 4,713, 45 0,02 E.ON 55 EIR 1, M4, 79 9,511, %l I
Wartsila OF] Abp ElR 29, 328 fi, 45, 406 0.03  Evenik Industries AG ElR 156, 354 3, 660, 464 NH
5H, 146, K1 125 HRannower Rueck SE EIR 22,422 1,958, T B
Heidelberglemant &7 ElR 5, 338 4,065, ™7 nng
FHSR Wendner
feroperts de Paris EUR 19,78 p001 s 0.0 Buwechersichmngleslzdalt A i WA
fmundi SA, Beg S ElR 51 096 8,404, 39 002 ProSiebenSat | Wedia 5 EIR 144, 067 1,575 20 ool
Arkema SA ElIR o1 2, 5, 08 0o ScoutZd AG, Reg. 5 EIR 43,013 3,687, T nol
Atos SE EUR o, 339 T, 0, 9m 0,03 Siemens &G Bl a1, 1 10, ™44, 395 N1
AEA EA ElR B, 645 B, B, 055 i85  TelebmiiciDaitzdilad o ldiaghG  EUR % &Y, 563 6, D8, 556 D03
BNF Paribaz Sh EUR 134, 534 Tom0Am 003 Uniper 5E ElR: 13, 471 3,Bl5,32 002
Bouygues SA ElIR i1, 8ED 4, b, 0 001 Volkgwagen AG Preference  EUR 120, 880 19, 48, 334 LB
Cazing Quichard Perrachon 58 EUR fil, 612 L, 526, 513 0.1 Yonovia ZE ElE 508, 407 35, 6L0, 5L 15
Cie de Saint-Gobain EUR 122, 507 4, B23, THL 0.2 L ]
Cie Generale deg Brabligzeents
Wichelin 50k EUR 44, 358 4, 650, 178 L0 e
Covivie, REIT EUE 13, 5y M4 4T, 45 n.1n  CLF Heldings Litd. HrD 708, 500 0,787, B H
Credit &gricole 54 EUR 46, 4 4, W24 0,07 Suamglosg lnvestment Led.  HED 5 008, ooo 13, 257, g .06
Electricite de France 54 EUR 8LL, 672 F,596,730 0,03 Hang Seng Bank Ltd, HD L OB 500 L5, MLED 00T
Engie ZA EUR 55, 142 B, 215, 481 0,03  Yong Kong & China Gas o, [td  HED 4, 56l 540 5,826 NH
LT Moet Heenesmy Lowis Vuitn 8 EUR m, a4 L, 405, 0L 0,07 oo Koog Earbarges € Clearing LW, HRDY TG4 100 33, WL, A0 o4
Crange 54 EUR 44, 12 4, T13, 517 0,07 Power Assets Holdings Ltd,  HED L, DEL, 500 4, 66, 120 AH
Feugeot 5A EUE 343, BOL b, b6, 032 0.2 17,536 %0 i 33
Publicis Groupe SA EUR 114, 468 4, B4, G4 .02
Renault SA EUE 100, 381 a, 6, 213 [N
Rexel 54 EUR M4, L 32T, 440 0.01  Infosys Ltd., ADR VED 3 501 620 43,417, 1BR nan
Rubis SCA EUR fil, 64 E - 0.0 ITC Lid. INE LL, 24,710 6, L5, 16 DL
Salran SA EUR WEELE ARATSETL 008 Teta Tonsultaney Serviess Ltd  INE LOTR I __ RO, TIE ML 0BT
Sanofi EIR 2, nzy LT, 50, bR 0.07 137, 775455 i 5f
Schneider Electeic 5E EUR 413, I6B 56, 34T, THS 0.4
Zociete Genpsrale 54 EUR L4, BBT B 601,013 0.2 A FFRT
Sumz SR ELR 9, 936 f, 488, &1 0.03 Bk Bdyat bbmeria Pasaa T 0T IDE D, 407, 600 13, 279, 460 IRA]
Thales =i ELR B 15 2,1, T 0.00  Teldhorenibazi [ndwmesiz Pergera
TOTAL 5E ER me 10, 403, B4 LI T P IR 147, 140, 700 18, LET, 465 B H
Veolia Envirormenent 54 EUR i, B, U70, 182 0.04 51 846 34 amn
Vieci 5A EUR 553, 1LE 45, 08, T 0.19
32,021 ¥ FAATAF
{FH ple ElIR 107, 531 6, TEE, 400 INTH]
Faaer LT ple GBP 30,477 3,Er8, 107 Lo
adidaz AZ EUR 133, 926 40, 130, 481 0.17  Eaton Coep. ple VED 546, 140 53, Z57, 866 4]
Alliesnz SE ElE L, 128 L2, 40, 058 0.05  Jobemn Costroly Intematiosal ple  USD 153 774 5, TES, 505 Loz
BAZF 3E EUR 255, 050 L6, 407, 908 0.07  Linde ple (1:1H] fi5, 989 14, DES, 44 .06
Bayeriache Yntoren Herke 83 EUR m, 555 [ 0.03 Medtroaic ple LED G0, 037 6, 603, bt INTH]
Continental AG EUE 23, 166 3,451, 415 0.0l Seagate Technology ple  USD BGS, 465 42 BEZ, LT D1B
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Spurfit Kappa froup ple  EUR 10, 528 416066 007 Witabish Genin) foldngs o, JFY 711, 700 B4R 0D
Trane Technologies ]:-1!:, usp 2T, 560 26, B6, 1A 0,11 Mitsubishi Logistics Corp. JFY GG, 200 1, 535, 007 oL
167 6H B {88 ;u;.u Fulg Logistics Pesk, e, 7Y 3,660 15,110,771 006
A50T Mipzon Accomndatsons Fun i, fac.
AZA Sph ER LELBL BMLEW LM ED ey L L
ﬂ.ss[u:urqsimi Gemerali Spt  EUR M5, 1M 3,405, 1@ 0.02  Mippom Frologis FEIT, Imc,  JFY B,138 a0, TIL, WE nog
Atlantia Sph ER 205, GBG 5,068, 7% 0.0 Osaka Gas Co, Ltd. Y 13,400 1,257,886 non
Enel Sph EIR 5,182,297 43,005,000 01F  Dtsuka Corp. JFY 47T, 100 16, 255, M1 nor
Eni Sph ElIR 34, 308 4, 561, 8 0.03  Shibeby Blectric Powes Co., Ine.  JBY 218 400 1,178, ™Mb non
ERG Sph EIR Tl 187 LG0T8 0Ol Taked Parmcmtical Co. Led  JPY 154, 300 4585080 nod
Hera Sph ElR 1, M3, al7 3,m0,38 0O Tohoko Electric Fower Go,, e JFY 03, 500 6,316,825 003
%nm;msﬂwlﬂ Sph gg i, -}'ﬂ gsﬂi l:- gg-;’g ggf Tokio Marine Haldings, Ine.  JFY WG TOD 3 ETE LG
ke : Lol ' Tekyo Electren Ltd T 20,500 8, U586, 003 o
Italgas 54 HR TS LGN 0B s pas Co. Ltd I W00 BHNEM B
:f“""?““? Banca di Gredite g @45 LE0TE 0o Toyota Moter Corp. Ty LOTS 200 67,764,285 Wiy
inansiario 34 0 % A 168
Fogte Italians Sph, Feg. 5 EUR 1, 5 300, TRL 0L
Snam SpA EUR LU0 L0MLOL LM
Telecon Ttalia Spd EUR 5, M4, 133 5T 002
Toma Bete Slebirics simale 5 EUR 1,509,076 __ u455,0m 0.9 Advans Pharma Corp. Ltd  USD WRALT - Law.e DD
—_——— W ple P 007, 433 §,BERL 302 D04
— AT
Homora Bank Ltd, TPY £1,70 BAT,BE  0.03 i
Chulu Eleetrie Pover Cs., Ine,  JPY 5L, 200 510,54 007 AW ELTAT
Cougrian Elestric fowes (0., re. (B} JPY 4, 100 5,01, 60 001 Surgard 5e1F Storage A EIR J56,100 13 65 W0 005
Miva Hsuse FEIT Inmestment Cerg, JFY 5700 LL @4 2E 005 FEE T
Elestric Fowr D logumt 0o, ek JPY 24, 000 31418 00
EMEDS Holdings, Inc. PY 2, 144, 300 BEE 4 003 A%l
FANLC Corp. PY 2, 200 B,450, 6 0.03  BolsaMericsa deVakresSAE {07 AN L, 08Y, Gog LIEE 00
H U, Group Heldwngs, Ine,  JPY Tl, 100 L, 564, 450 0,00 Grige Pusai er Banorts 548 de CF
Wekbaido Electric Bomer Co., Jn,  JPY B0 LWAOS 000 T e LMRELE  BEELEZ R0
Idemitsu Fosan o, Ltd,  JFY 23, A0 £TILTH 002 Wisherly-Clark de etico 548 deCT
Tnpex Corp. IFY 47,70 L6 EE 0Oy M 5 202, 308 TELEE LD
Japan Hokal FEIT Inmestment Cerp.  JPY a1, e L3, 576, 207 0.05  Fal-Mert de Mexice SABdeCY  BOM LE, 381, 065 43, 248, 360 LB
Jegem Pogt Meldisgs Co. [vd  JPY 535, 800 555,08 00 R
:;; Retat] Fond Irmestment Corp., P 14 8 2, 150, 78 0,09
Japan Teh 1 TPy 75, 00 R I “
Apan Ghaced, e h bl g Bhzo Hobel NV EIR 283 627 0,534 880 00O
JFE Holdings, Inc. TFY ML R0 MHE@L&MMMBMEE h
Famiguni Co. Ltd. TPY 137, 800 LI LML L 11 fi26, 567 95T L
Katgai Elserric e [, ke [Bel  JPY 1,435, 900 11,450, T8 0.05
RDLT Corp. Y mowl T 003 LNo Groep NV . BUR L L
! Faninkli jhe fhold Delhaize 0¥ EUR 21, £13 53785 002
Kerwdis BFice bvestnmt Gy, 0T JPY 3L1% L mnIm 0w e
Eoninkl i jle KPH MY ElE L, 100, 023 1,763, 131 b0t
Eenedix Fetaal REIT Corp.  JPY i, 546 16, %0, 38 0.7 -
i CyoselBBagell Tndugteies W 00 USD 108, 526 5,095,383 003
Konica Minolta, Ine. JPY 1, ™4, oo b, 320, 2m 0.03
Eyocho Electeie Povar Ca., Ine.  JPY m800  nkem oz O Group O EUR wied - &LESE6 WD
Lawzen, Ine Y W09, 600  4167,3%  0pg Fandstad NV ElR By 3 e b bk
IS NidCi by Tnmesteent Gorp,  JPY 725 0430450 0.4 NEEsE G4
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N it 1l o Sawsung Electronics Co Ltd, KW ILOGN 104 135 00%,GB¢ D53
Contact Energy Ltd. NID 1, 3, ang T,RLIW 003 5K Telecm Co. Ltd., &I USD 405, BA5 BLM T  BM
Tpark New Tealand Ltd,  NID 2,611,033 THR4E 003 15 330N @ hR
4 90 TH [
Rl
S et e — heciona SA Fall 17,07 3,108,362 B
Aher BF ASA NOE 129, 44 BBAD, B DOl AGH Actividades be Constreccim
NE AZH MK A6 40078 002 Serrickss Sh " ER 140} 5 AELTERE B0E
Equinor ASA HOE 305, IL5 4 245M 002 Aena ME 54, Fem 5 IR 43,002 LB EL B3
Glengadige Foratkring AEA  NOK 187, 0LD 5426, 33 0.02  Banco Bilbeo Vizeam kpmtaria W EIR , 407, 546 i, 48, B2 nog
Orkla ASA NOE 35, 6 3, D, BTG 0.0l Bankinter 34 ElR GOT, 437 3,605, L4 noL
Telenor ASA MO 0, H67 5,700,476 007 {aixaBank SA EIR L, B53 181 3,50L 873 D02
Yara International ASR  NOE 3,07 2,487, 25 0.0l Cellner Telecom 5S4, Beg. 3 EIR 337, 447 16, BT, 454 bof
76 %1 58 111 Enagaz 5& EIR 2BB, 628 5,LE3, 70 D.OZ
Endesa 54 Fall 455 aa7 o6 IE D4
ol R e Therdrela 54 fall B B4 021 103538 BIZ DLk
ELF - Energias de Fortugel 54 EIR 3,07,058  LZ008, 08 005 Industria de DisenoTextil 54 EUR I GGG 00 43,55L.158  MIR
1200, 0% .05 b lsaris Codmiad Socim 5, 367 EUR 1454 941 11,614,066 005
Maturgy Energy froup SA  EIR BTG 176 LI,BILTID DLOG
BT Fed Electrica Corp, SR EUR G090, ana 1, 0, DO M
Alroza PTSC UsD 0, 183, 200 BEO5 4@ 004 Repsol 54 Rights IR L, 136, B34 3ILEER DD
LUKDIL FJSC, AR UsD 3,55 ILMLEE 009 Repscl SA ER LITHIZE L3R4 D05
¥oseon Exchange MIGES-FTS PR USD 17,491,257 G0, 665,008 013  Telefonica S4 ElR 5046080 I0BL3G D4
Sherbank of Russia BJSC  USD 16,003,138 44,430,700 009 D EILINE 1
Severztal PAd, Reg. 5 GOR  USD 596, 300 BSI5 U 004
1474007 04 [mpshes
HET Trust B HET Lid, HD % 078, 000 DELLNEE DM
W TETFEFET [ a0
Al Rajhi Bank AR 1,509,450 B4, 05,80 0.10
AR L ara—ru
Boliden A8 SER o7, 542 LML
Lot —ae Electrelus AR S 107, 44 LBLTE L
dgmbe frad Estale Ingstomt Tast  SGD 15,08, 608 &7, @580 012 Lundin Energy AB SER, 164, 527 IELEE  nL
Maplatres Logistics Tmusk, FEIT GO 13, §5, 300 L5, B@L, 1W .07 sandvik AR °FF, 45 007 4,576, 132 nng
SATS Litd. 60 1, B4, 300 ELTE 00 Fdmevisemdils kol L SER 524, &1§ LMEW DI
Starliub Lid 0 L6 a0 LALES 0.0l opF AR B SEF, L4GL 106 ILDEL, 3G 01D
A W8 38 %3 Zwemska BamdelshankemAE ‘AT SER 514, 101 4,255,208 DD
Swedish Match AB SEF, 8, 528 439,52 D02
gl Telia Co. AB SER, 1, UGY, 350 B 7OL TN DLD3
AVI Ltd. AR 951, 168 3L L0 Yolve AR B SER LE05 111 46 568 M6 D20
Bid Corp. Ltd. AR 53, B30 5105 4 0.02
FirstRand Ltd. AR 1,894, 1L G143, B4 002
SPAR Group Ltd. (The)l  ZAR a4, M7 5ELME DI =
Vodacom Group Ltd, IAR 1, 3%, 161 o 53, 20 0.04  app 14, OF 337, 400 1,772, 556 .03
WY 01 adecco Sroup AD HF B, 965 3,45 4588 002
Balpise Holding AG oF 18,051 LEE 4 DL
f ik Thukb Ltd. sn 204 105 311288 0is
ik Kendall Square BEIT Ca. Lrl.  BRW 1,011, 108 T, 30,13 003 Credit Suizze Group A8 OF 421, 658 & 450, 430 oo
KTEG Corp. FRW 0, 355 L, %4, 008 0.0 Flughafen Turich AG {HF 10, 143 1,466,586 0.0l
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Tulius Baer Group Ltd, CHF ™, TH 3,716 007 Centrica plo FEF I TeT.BEl LNTELSM LM
Lafargefiolcin Ltd, CHF 114, 471 5155,2% 002 Diagee plc EF L4440 SIELIT NI
Mestle SA CHF ™, my TL, M6, 48 0,30 Direet Lioe [nsuremee Groupple  GBF 1, BT, 201 548, TTT (N IE]
Wovartis &G CHF B4 M3 4LUTE B 018 Drax froup ple 5P 355, 700 LEILER Bl
O Derlikon Corp. &5 CHF 739, 967 6,263,008  0.03  easylet ple FEF b5, 105 LELED 00D
Foche Holding A0 CHF 3,00 LM11240 057 Evras ple e TBG, 855 ENEER 7 B N
Syiss Life Holding AG  CHF 5,390 583,36 001 GlameSmithEline plc FEF LOLE§39  15ILR36F D06
Syizscom AG CHF 5,188 3,007, 08 0.0l Hilpa Pharwaceuticals ple  GEP 03,505 2,343, 557 noL
UBS Group AG CHF 035, 532 T,MLTE 0,03 HEBC Neldings plc P LETR 65T L0,B4BE0B  LOS
Zurich Insurance Group 4G CHF 217, 106 17T, 451, 1T 0,33  Imperial Brands plc P 417,021 7,078, 53 noa
370,199, i 108 IntelestientalBetelsbragple  GBP 00, 870 10, B53, 252 0§
— I Gainsbury ple P L, 261, 043 3,168,508 0Ot
1l MG plc et , 064, 522 aEE ML 002
Accton Techmology Carp.  TWD 1,M3,000 856120 007 Meadi ple P 102, 707 M DL
Chicony Electesnics Co, [bd  TWD 517, BT 1,42, 53 0.0 Mational Grid ple -y L, 134, 801 10, %2%, 70 .05
Delta Electvonics, Inc. TWD 1,639,180 201,13 0.08 MewRiver BEIT plc G L0 7ELDEL  A0,0FT.BE D4
MediaTel, Inc. VD 1,034,000 26,735,48  0.11  Mielsen Holdings ple  USD 267, G0 LBILMI 0I0Z
Wepa Finincin] fol ding Co. L1d.  TWD 14, 167, 000 1L, 53,18 005 Pearson ple o2 4, 582 L HE 0L
Frezident Chain Store Curp. WD 1,684,000 14,866,214 0.08 Pennon droup ple e 326, 041 J@REh  LL
Quanta Computer, Ine.  TD 8,863,000 207D, B3 0.09 En_.lrslli:l_l:m gfn g ﬁg; g;g g; ;:ﬂg ggg
Tadean Send oofuctor Reoufachuri io Tinte ple L1 )
fo. L8, * uso LBLEE  UMIWMET 050 poo pupchShellple B GEP BIG8L0 13,BS, 75 LLOS
Taan Seslcodictor Bedachur Safestare Holdings ple, BEIT  GBF LGZ5A08 14 1FZ3BD  DLDG
B, Lt A L L e UBLOLT OGS EM LO3
Yarguand twrmetimal Skt Schroders ple £ 107, 713 8,008,555 002
oy, o 45000 W TTRL D0 e ele REIT t2p Bll4488 ILELLME DM
32 008, 12 1.9%  Severn Trent ple ko M3 6TL 8, 755, B62 I
= Gignature Aviation ple  GEP 424, 061 1,850, 67 b0y
Py Emiths Group ple CBP 152 061 WL 00
Siam Cement PCL (The)  THE L5780 13,078,141 0.0§ SSE ple cap L UBT 348 18, L8310 DLOB
1560 10 #gs St Jamea 3 Flace ple  GEF o7, 155 3,70 0DE
= GStandard Chartered ple &P 15, B4l 4,038, 7L b.oE
£ Standerd Life Sherdesn plc  GBF 1, 166, 812 ILTEHE 00
3i Group ple GEP 4. 16 4,58, 410 pog  Tayler Wimpey ple GBF T4, 071 13,75, 355 06
fdmiral Group ple GBP 7,55 34TEM  0M E:‘;‘iﬂkflc . :mf' 3-;':?- ggg : i:ﬁ; ng
¥ R Llever plc . !
ﬂ:tf.ﬂi‘::npﬂ; gg g:f ﬁ: ;::::ﬁ Eui lini lever ple @F LI0LO3D S, ESS. MM 035
ArtrsFannes pis CEP a8 1nwsem  n0s WEGeow ple [The), EEIT  GEP L495,332  IR3LEE 007
it latict Sasbaimatls |afrastoehen F{F usD 119, 9B 5, 70, 558 0.0l Inited Wtilities Gr vup II.'.'- B 05, 430 9,057, T L H
Avast plc, Feg. 5 GEP ®.155 g sm  gg  Yedafeae Group ple @ BB NSRS LM
Aviva ple CEP 1,901, 736 4, 54, B 0,03 W Werrison fupermarkets plc  GBP 1, 5735 040 3,108, 361 oo
BAE Systems ple GEE ™7 388 4,101, 118 noz Workspacs Groawp ple, BEIT GEF L, B26, 986 13, 506, 200 006
Barclays ple GAF 3, 526, 021 570,43 0,02
Barratt Developaents plc  GEP 1,493,178 1L, 129,28 .05
Berkeley Group Holdings ple  GEP B/ M mS4n npg TATE
BHF Sroup ple GRF LWL e gz Mo LD 40,617 TOLLEL hDd
BF ple GBF 13, 72, 730 a7, 066, 1% 015 AbbVie, Ine. =D L, 360190 117, 504, 2L 50
British Amscicen Tohaccople  GBE WL,M5 B0 o4 AES Corp. (The) UED TBROGT  LSTLE 4L DLDE
BT Group ple GRE 5, 198, 45 B@IGE 004 A3 [nvestwent Carp, BEIT LD 520, 815 BEML B DOD
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Air Frohucts md Chemdcals, Inc.  USD 5, 190 b, TBT, 618 0.02 Edison International TED 240, 260 13, L3, 665 N1
ALLETE, Inc. usD 10, 16B &, ban, 510 0.02  Eli Lilly and Co. VED 6L, 718 43, I14, 2R nEl
Allstate Gorg. (he) Prafurence  USD 124, 400 2, B4, BT7 0.0l  Emerson Electric Co usD 101, €25 6, 581, YEB 003
Altria Group, Inc, usD 13, 468 4, 52, 0| 0,10 Energy Trensfer Dperating LF
Amaren Corp. usD bs, 432 b, 454, 006 0.02  Feaferemcs, FIN U= 663 100 12,02z, 720 nos
bperican Electric Pomer O, Inc,  USD 163, By L0, 871, 07 0.03  Entergy Corp. TED 120, 129 10, 392, 520 L4
Mmezican Tewsr Corp,, FEIT  UGD 130, 759 23,493, b0 0.1 EF Energy Corp. W=D L8, 750 10, 351, 36T L4
pericold Bealty Trust, BEIT  USD 1, 184, 257 B, 46, G5 0.1§ Equinixz, Inc., EEIT TED M, 070 19, 500, 345 0og
Amgen, Inc. usD M, 5232 B, 367, bR .03 Gyrity Lifeitrle Propectins, I, BT USD Ba, 243 43, TLE W7 o1
Analeg Devices, Inc. usm LS, 124 b5, @7, 1&2 0,36 Essex Progerty Trust, Ime., JEIT  UED 161, 046 29,072, 395 Bl
foraly Cypatal Mmagmet, b, B0 USD 1, 000, 146 G, %28, 113 0.03  Ewvergy, Inc. W=D 131, 893 5, BEZ, 2t ooz
HTRT, Inc. usm I, ML B, 304, 609 0.03  Exelon Corp. TED ara, 13, BIZ, 55R NI
Autoliv, Inc. uso Al I o, 06, 18 0,02  Exzon Wosil Corp W=D 1BB 505 G, 365, 560 INIE]
hraloBayComaunitieg, [nc., EEIT  UGD B4, T20 45, 550, 0@ 0.1% Paztenal Co. W=D 162, 830 6, 450, 550 INIH]
Avangrid, Inec. UsD 03, 155 LL, &1, 3 0.05  Feeral Rty Ioezmak Treg, 3ET UED 31T, 180 21, B5Z, 54 nooo
Avigta Corp. uso 144, 568 4, TH3, 427 0.0 FiratEnergy Corp. W=D GG, 604 12,478, 54 NI
Bank of America Corp. uUsD ], noo L, M1, 6@ 0.0l General Wills, Inc. VED 126, 558 5, 53, 206 noa
Bask of America Cerp. Preference  USD 114, 00D 2, 758, (48 0.0l Genuine Farts Co. W=D 0,458 G, 441, 140 INIH]
Bask of dmerica Cerp. Preferenee  USD 113, W75 2, 760, o 0.l filead Sciences, Inc. W=D 128, 160 5,552, 163 INIH]
Bask of America Cerp. Preference  USD a8, 50 T, 186, T2 0.03  MACCapotal Trugh [Preferesce, M USD 6,000 L0, BET non
Bask of America Cerp. Preference  USD W7, 300 B, 530, 608 0.04 Hazbro, Ine. 1] an, 120 6, 508, 567 INIH]
Battalion 0il Corp. uso 4,005 i1, 152 0.00  Bwsiien Elackric ndetries, Ine.  USD 147, 692 4, 23, 56L bo2
Black Hillzs Corp. uso 101, 428 b, 85, 278 0,02 Haelthcare Trugt of nerica, Joc., BETT
BeadyvineBealtyTmust, BT USD LS00 CBLTH 0.2 W B LWL BERE AL
Bristol-Myeys Squibk Co,  USD 1,m0,028 0, ELGIE 040 HealbpeskPaerties, lac, IEIT  USD LBLL4U0 A3 ETE AT MLY
Brismoe Property Craig, lnc., B0 USD LHLIE 1007506 0.03  Semlett Packsrd EsterpiseCo  USD TS T0ENEE L3
Camden Property Trust, FEIT  USD M4, 85T 2T, 6, 35S 0.12 Honepwel] Iniermationzl, Ine  USD 224, 509 38, 560, 306 1]
Cardinal Health, Inc.  USD 144, TES b4, BB 003 HP, Inc, ush 40 059 7,845, 161 Iy IH]
CenterPoint Erergy, Ine,  USD RO, 46 13,003,08  0.05  IDMCORR, Dee. L B5,552 5085005 002
Centurylink, Inc. UsD 7, 362 G, 63, 4 0.03  iBeartMedia, Imc. “A' LED 36,525 3ED, BOT oo
CF Indugtries Holdings, Isc.  USD 19, 576 T, 070, 55 0.03 Ingredicn, Ine. LD oo, ara B, 341, DEG INIH]
Clow Geoned tdur allbgs, ke USD 731, 360 W, WA 000 Dtematioml Beriness bodiner Gop.  USD 62,154 f, 280, L1 INIE]
Clearway Energy, [ne. ' USD 168, 46 4, 22,110 0.02  Intesatisal Flwors & Frgrmce,
OME Croup, Ine. UED N0EGEL 46T 48 0.1 b w0 LU LU L
% Energy Corp, usD w, a7 4, B3, TR 0.02 International Papar Go UED 161, 838 7,501, 1M (N IE]
A Financial Corp. uso aln, 44 B, 564, 40 0,03 Ikerpeblic Gooup of Loz, Bac el VSO 406, 129 T, 77%, TRE N 1]
CocaCola Co. ﬂ:hltj use 3,01 MM, 082 Dnvitatien Homes, [mc, BEIT  USD 1, 054, 3e4 46,525,850 0E0
Comcast Corpe A usD 1, 457, 595 B2, 4, 368 0.7 Iron Wounkaan, Imc., FEEIT  UED b, T2 0, 275, L ooy
Comerica, Inc. usD 1 s T, 96, 1% 0,03 J M Smucker o, (The) UED 47,503 & 435, TIR nLng
ConoccPhillips uso 413, M6 13,67, 38 0,06  Jehnsea B Johnson UED o, 07T Ad, D76, ®T 0ad
Consolidated Edison, Ine,  USD 189, 367 1L L0 008 Fellegs Co. uED 120, 076 6,045,196 DDd
Denbury, Inc. usD 114, 114 2, 3, 3m 0.0l  Kinco Realty Corp., FEIT  USD 287, 720 1, 548, 10R ooz
Dominicn Erergy, Inc. usD 157, W LL, 6T, 26 0.05 Kinder Morgan, Inc. UED g, ang 5, Bz, 25 0oz
Douglas Emeett, [nc,, FE[T  USD 1,163, 136 o4, W5, 1M 010 Kraft Heinz Co. (The) =D f BRiK] 6, BI5, Tl (N IE]
Dow, Inc. usD 154, 228 T 427,470 0.03  Las Yegas Sands Corp. TED 148, 501 7,083, M2 nna
LTE Energy To. s 135, Tog LZ, 33, 610 0.05 Leidos Holdings, Inc. TED 213 208 18, 03, 364 0.0p
[uke Energy Corp. usD 174, ool LE, 0, 0@ 0.0 Mecgmrie InfmstroctwaCorp. UED 123 5a7 G, BLE, 50 nna
[uFont de Nemours, Inc, USD ar, 18l 3, @1, b 0,01  Maco leteprated Frodscts, e USD B8, 079 6,273, W2 (N IE]
Eastman Chemical Co. uso {3, i34 40, 20, 915 0.2l MW Bescurces Orowp, Inc.  UED 243, 200 5, 42, 502 ooz
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Werck & Co., Inc. s 1, ®4, 193 LOL, B9G, 200 0.43  South Jersey [ndustries, Inc.  TSD M43 6TH 4, 50, 400 ooz
WetLife, Inc. Freference  USD 355, 50 b, 93, TH 0,02 SouthermCa. [Thel Preference  USD 415 non 9, 5LL, 305 0L
Worpn Stenley Froference, FRH USD 1, 144, 912 o4, B4, 26 010 Scuthern Co. (The) W=D A5, 409 13, L35, 360 18117
Worgan Stanley usD 5, T2l 2T, W66, 157 012 Southwest Ges Holdimgs, Inc.  TUSD 02, B40 2543 4 Loz
¥orgn Stenley Profarence, FRH USD 130, D00 4,421, 00 0.2 Spire, Inc. W=D B4, 003 2435, M7 ooz
Waticnal Fuel Gas Co. usD 151, 487 b, 304, 40 0.02  Stanley Black & Decker, Inc, USD 200, 0av 0, 453, 4L nia
Motiomsal Retadl Propecties, brc., B USD Ti6, B2 o4, 078, 9@ 0,10 Stake Street Corp, Prefenmce, AN UED 107, 335 4, 533, 63 ool
NetApp, Inc. uso 165, 6ZB B, 782, 62 0.4 GState Strest Coop. TED GL5 020 10, 192, 576 (K]
Rew Jeorzey Ressurces Corp usD 162, M2 4, 673, 030 0,02 GSteel Dynamics, Inc. W=D 264, 0BG 7,558 07 INIE]
Wewell Brards, Inc. usm 41, MB T, 567,10 0,03  GSunCemmunities, Inc., BEIT UED 125, 099 15, ZFz, 290 19117
MextEra Ernergy Cppital Bolimgs e, Texas Instroments, Inc.  USD 5GT, 178 75, LIL, #T (% H
A usb W02 TWLEE 0 g Finseial Gap. Prafarence  USD ZEO0 515,22 002
MextEra Energy, Inc. uso i1 E] 06, 580, B2 0,18 Truist Financiel Corp.  UED TGO, 250 29, L¥E, B0 N
NiSoures, Inc. uso 553, 054 L0, 355, G4 0.4 11 Corp. V=D 181, 609 5, LEL, TLB noz
MG, Tne. UsD 13, 453 T4D, 116 0,00 Oited Pareel Service, e 'B' VED 40,725 B, TIE, BOT noa
Worfolk Scuthern Corp.  USD 187, 139 36, 137, 52l 0.15 TpitedHealth Group, Inc.  USD 04, 581 26, GBS, 320 nil
Harthern Trugt Cerp. Preference  USD 153, 075 o407, 6R@ 0.0l US Bancorp Preference VED 120, 933 3, B0, L0D not
Rarthwest Manwal HoldingCe.  USD 55, 139 2, 54, G 0.l ¥alero Energy Corp. V=D 144, 171 6, 643, 057 INIH]
WorthWestern Corp. usD 117, 114 b, D66, 5E7 0.03  Wentas, Inc., REIT V=D L, 445 730 57, L3, 862 024
MortooLifelock, Ine. uso 14, TR b, 508, 3 0.02 ¥EREIT, Ine. W=D BT, 770 16,438, 1T nil
Nucor Corp. usD 144, BBD B, 581, 382 0.03 Verizon Communicationz, Inc.  USD 1,125 699 53,425, 150 023
Dazia Petroleus, Inc. uso 10, 461 L0, (88, 210 0.04 VYICI Properties, Inc., BEIT  USD Z, 2B G55 47,134, 388 ]
Occidental Petrolem Corp  USD 1M, 126 2,453, 6% 0.0l Wiztra Energy Corp. i 06, 553 5,076, L0 INIH
CGE Energy Cor. UsD 220, 905 b, T1G, 442 0.02  Yornade Bealty Trust, BEIT USD G610, 144 17, B2, 524 oog
Ouaicom Group, Inc UsD 635,356 42 M8 B® 014 Talgresns Baols Allisnes, [ne  USD 101, 502 B LSN 150 BO3
NE Gaz, Inc. UsD [, 50 4,183, 1% 0.02 WEC Emergy Group, Ine.  USD G0, 853 5, LI 176 b2
MHEDE, Inme. usm 59, 188 T, U7, 613 0.03  Weingarten Realey lovegtars, REIT  UED 1, 418, 933 18 534 B ]
PACCAR, Inc. UsE i, 138 f, 199, 015 0,03 Wells Fargo & Co. Prefeence  USD 361, 748 TEOLEE 003
Fackaging Corp of fmeries  USD i, 247 ToE0,005 003 Wellz Farge & Co. S0 [, 235 710 19,835,872 ML%
Park Hotels & Resorts, lnc., EBIT  USD 1, T55, 44 o4, 672, T16 0.10  %ellz Fargo & Co. Preference  USD 1, T2L, 100 36, B2T, 80T 16
Fenn Virginia Corp. uso 13, 415 112, 6712 0.00  Westera Union Co. (The) USD 6B, 623 6, 515, 62 INIH]
Philig borris Intesmat ioaal, lnc,  USD 406, 644 iF, b3, T 0,11 ®hiting Petrolews Corp.  UED AT, T3 9, B58, 661 0. 4
Flanacle Pest Capital Corp  USD 134, M6 11, W, 510 0.05 Willsams Coz., Ime. (Thel  USD 3BT, 005 6, ITE, 405 INIH]
Portlandeneral ElactricCe.  USD 113, M2 565,56 003 Neel Energy, Inc. UED I, 2% 602 BS,BTMHS 0B
FPL Corp. usD i, 74 L2, 478, A7 0.05 Yo China Holdings, Inc. HED 180, 350 8,515, 00 0
Procter & Gable Co. (Thel  USD 43, 578 02, 195, A4 0.3 Yum! Brands, Inc. UED 15 23 45, L¥E, 108 D
Frolegis, Inc., REIT LS 1,640, 147 1L TTO TV 0.5 Timser Blomet Holdings, Inc,  USD 236, 022 19, 16,606 D1E
Peblic Seviee Ekarprise Gowp, e, USD o, e L, L4, 007 0.06 138 Ty Al
Pislic Storage, FEIT Profermce  USD 133, oo 4,308,138 .03 He=E58 B 166 Sad 169 WA G
Public Storage, REIT Usp a7, 4 mELEE 0 IEMESIRICLBER:PEATLEEER RS W 57D
Quest Tagnostics, Inc.  USD 4, 360 4 16T,08 000 EEEEME £ UCENES R R S R T
Eaytheon Techologiss Corp usD 110, 458 B, 418, 2 0.03
ﬁ:m Fimncial Corp. Frofermes, usD 137, 150 2,7, 36 ol mﬂwﬂﬂiﬁﬂ TR ThHWEEE RSB E NERTEE R
Reeford Industriz] Bealty, e, EID  USD 1, M1 LB, M0, 55 0L = FEuF
ZE Trust II Preference USD 4, 5Le 4,074, 10 002 & Respeesdipust 206 P Lol
SCE Trust VI Prefersnce  USD WS IELM LTy m; fﬁ;sm M uso LT L L U
Senpra Energy Freference  USD 5, 130 L, 1G5, T8 0.00
St Praperty Grog, Tni., [EIT  USD Ws.65 TSm0 ﬁf:ﬂ'ﬂ;ﬁ;’;ﬂn il LbsLuon o LTBSE DO
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A2 Bell Caseds 4 4R450L/M4/2048 U0 5000000 3B LG DOL
Wamrs Industriss G, 1444 1,28 Bell Canada 4. T4 20/07/2040  USD SELL000 GZLOMD D03
L5120 Usp A0 REEE DAL rdier Dnc. 14A7.5% 0 Lo Lsems o
Tengizchevroil Finave Co 01zl ! '
[;;n?;g?alltd-. Reg. 54%  UED 1, W0, 00o LT TE 00 Guberder be, 84060 15000 USD £, 115, 000 417,367 DOY
| !
e TSR PR o LB ARTE yep qamam gsmsm am
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B8 01BN Cletrmter Seifimds, Tnc., Ml
TR OE & a oy =D 50, 000 LB 00D
Gaera, b, FROGTSRISEE0NG  USD S45US000 53,0867 033
5 Ebridge. lnc, FRN AR 158000 USD T, 40, 000 B0EE 500 D%
I0LTTEBC G, 1MA5.5% | Sm6000  oER07 g0 Sk e FNAMUOOVE®  USD  LR00T,000 1L SEREG6 005
::]-:rﬂg;ﬁ!‘ P PPRE— A P Biridg, bse, ISP IS0 USD IE 522000 16 7RLESE DAL
] o T, ol : Gatesny Casiros & Entertaimnt Lbd
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Bk of hova Scatia (), FN6% Bulban inesls, Do, 1WA TS ey %, 00, 000 166,205 0.0
Pal o USD BTS00 B RS 0.0 s '
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m:tllia I:m Smtis (et FSE BEOW BUGIN L& 6 ILbE =D LTGRO R EMEGH 00D
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m:ﬁa:m g, b, S LEMMM  TINAE LI 5T Ovecm 150 SAST000 AMELET DOl
MG Partners, Inc., Le24 6, 5%
?mﬂﬁﬁhnhnmﬂtﬂ 5D 6, 13, 100 53D 003 mus/mae =D a0n, ann TH.TIE B0
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VEG Energy Corp, L4446 5% Aluehountain (L0 Lkl , FON, Series
L5/0L/2025 vsp Lunow o TELOE 0B e e, e s uED LIS5000 LTS MOl
WG by Gy VAT LN e g pamgm g VR .
oLz 2T ILed, B Series BAMALL T, e, LEOOOOD  LEIROBL RO
Methaee Gomp. 4. 258 MU0 USD 750, 000 45, B45 000 A D004 15RO ' '
Wethasee Corp. 5,25 157102088 USD 18, 0D @17 000 FnergateTrust, Rep SEOTE o %, 7%, 000 1SR 001
Wh Cadaals Gy, 1020 0, LEsa LEIm  nn T oR '
L/0a/ 2021 o o ' gﬁﬁ;;ﬁ“*“miuJ“ SO LLOSG062 605 003
WONA Chemical ; Corgr., L1444 4. 8TIH ]
02 3¢ e WAL IS LS et bl 0L W g g amam o
OW, Cheaicals Cap. . LIASE |\, T TR i
BL/U5/2125 e o " Park deospace Holdines 2, WA e, SO06000 LBMIET  0OL
B0 Chomicals Corp., 1ML 2D |, g, 175, 000 0T B0 0,03 A 1o
DB Bk G + Seagste HID Caman 4.25% o) 651, 000 M7 00D
Ooan Tert Cors., MEASOOSN 0 oo Lo OWONERZ
W16/ 2086 el e * Telf Orilling Boldings (61, W6 pay, RIS O00 LEAME L0
Precision Orilliog Com., 2B pep ) g g BoMI0D D04 . : Lth., My
il CER R ' 3}’.;‘,;3:” G &, WULH ey, 5, 017, 570 LELHL 6N
Ef’;;;m”"'m M sp 5,060,000 4,470,111 002 Telfoed OffshoreLtd, TS Pepenwl LSO 1, 352 520 W o
. Tremsocam Goerdien Lid, 1444
E:’: ;.T';Eg: edia, Inc, 5758 s 13, 198, 000 1L, 564, BT LIS 5E 1500 T uED 5 OGG, GA0 3, 657, LLG nol
wivs ) Trananeea Footg Lid, 10806, 1258
T
Rircie ios butimens, e, oo — Nl LW WD USD LR MTEE0 DEEGER D4
;ﬂw{ﬂm Garad Litd Trmsocem PosedmLid, WAL, LTG0 LOETE MDY
il " UsSD 0, 000 T TR O K W -
B " Temmeen Prome L., A o, 21, 400 nEIT LO0
v Greraljong Baergy LR, 14 UsE w0, o0 1, non o L
5. 1085 An/ Trangocean, Ine., 1444 L1 5%
Trangilta Corp. 456 1512038 USD a1, oob T8 0 g e UsD £, T46, 000 38055 0ol
Tranzcenada Trugt, FEN 5. BTER T :

' US: 11,180,000 0,151,608 004 ey CRLLL, FRN, Series 200-TN T
éﬂwﬂin R @ s e V0 BES, 000 BEE,20T 0.0
ana & Trust, . L 7
oy USD 24 @000  ELLST, M4 0.09 2
Em};&m' AT  pep  gmswm L% 0 FU
! Bipress Maciima] del Petrcles, B, 3

U0 naonomn 3ELERE mOl
Videotronltd , MAAS LI e o mg o waeam 005 LSS
B17.463, 078 1]

b R e

I Werrill Cmeh Intermatinsal kCo. [F
o s Fnisg Lo, W cmm smiam o AN Uz 30T,170 495,390,700 Z.OG
5,25 1505/2004 1, BT, . T
Ivalon Holdings Fundisg Ltd., 144
R S UsD LU LML e
Biveeaim Sovareige Carif imte L., Mltice France 54 L434 B, 125%

UsD L0,37  LELTE :

Bog. 5 08 0S4 ey =D BI4LON BIEEM L0
Blubaumtzdn (L0 4., F, Swies USD 1, 0, 000 175, 3e pop  Smstellive 5, 1484 6 615% =D 5, 663, 000 5, 554, LGG L0z

W T, 560 I

0L/05/2025
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.55 35/1L/ 0 CVE Partners LP, 1844 255
£ totyage ke Basy Thrugh /06825 1] 57000 135,00 LAD
Certificatey Teust, FAN, Series UsD 19, 285 275, @2 000 CWARS Trust, FRN, Jeries ID§-11
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P Serie UM R, WMGZN USD 3, @7, 100 NI B R
- U5 BES Corp. B TSRBU/OG/20E  USD LG 440,000 16,144,586 00T
Deghaven esidmt il oty Trust, D5 OE5 Corp. 58158 1509770022 USD L, 581, oon 1,356, 51 noL
PN, GeriesUA-M B, MG AW USD 5, 600, 000 4,061,500 0.9 DISH DES Carp. 5% 1IS/DAAI0Z  USD 6, 05000 31 8EEE 0 DD
b= ol 1 015 IS Corp. 1. TSROLOTA20E6 LSO 7, T43, 000 15, 553, ™55 o1l
Desghaven B it sl Hoetgape Truse, DI 065 Cor. 5.805% 1511004 UED B7, 257,000 5755706 M4
mm;fam-n W, WS USD 2, 30, 100 LELSE 00 ?;]’;:fu;:in&” ., WAT.E |0 18, 654,000 LELEE LM
Desghaven B sidiot il Wortgas Trogt, Comanion Saerpy, lnc., 7 6. TSR T
BN Sl 20-Y EC MEDR LSD 1, 20, 100 WEmI 000 M = 7, 251, 000 SETLUD 00
BWER Doedaion Boerpy, Inc., FUAG3E o 004000 TENED W03
Dl logistics Prtns P6.T% ey g g gupon  pgg  Feell
15052025 H L ' Tooned Ley Finenedal Solutioes, Inc.
u$$$mMumuumu - B »ue e pgy B LI = 50, 000 b w0
L 1 Y Y T Downctrea Developaent: therity of
Wil ntematiosl WG, WO LEES e Bmnom  nog e Gepw Tribe of Kldes, 14 USD L1, G20, 000 BELLOGS D4

1 S0

bR ]

86/137



EDINETOOOO
000000000000 0000000000(E06264)
ODO0000ooooO000dodooooo
JPMargan [nvestment Funds — Global [ncome Fund

154 A 25 PR e E)
20205 12B 3 ARE
WERL MEEI-
athd Gihd
LR AW RE-BESE HE -0 #Hai EfY® AR BECNERE BE -0 HMEEs
ML, Dne., 1840 4 1SE00/S  USD 100, 00 W00 000 Eatereon Medis Garp., 1404 1,238
A ket Lo ot L S s 1 Cansm g OV =] L1, 510, 000 83760 LM
BRI LA BARG : i " Enlereoa MediaCorp, 180G %
ey {11] B, 030, 000 BEM,300 003
[ duto lumer Tewst, Series 203-3 5D &, 150, 000 % ELL AL 0.0 I T
0, k4, 5N L5002 : R "7 Eyegy Tems, he. LED NOWDE  USD % 582, 000 L4EBL L0
I dutn Dener Trest, Series H017-44 Enterprize Develspment Sutherity
b UsD 1, 675, 100 F544T 0.0
B, 1444 5. 158 1510120 o e 1944 128 15701208 USD RMION TEM4M MDD
[7 duto Demer Tewst, Series 2003-10 Entexprize Products Dperat ing LLL,
' A 58 11/T/2ES UsD 150, 00D E L i U= LL, 275, 000 LIEHT LM
[T dutn Dener Trest, Series 20133
"B A 5 8 (R/DES UsD 1, 115, 000 W00 0.0 ';’;;f"'ﬁ““’“'m- WART pep  lRmSOD BB D
O duto Qomer Tt Seeiez 01330 RN id;troam Partaers 1P, 194465
', Mal RO RS Uso 3, BiL, 597 59,4 0.0 e =D 4 545, 000 samEs L0
DukeEnergy Caralizs LLC 4. 35K FM L B
USD 077, 000 1, 009, 53 000 idgiress Parlsers LP, 1440
151/ £ % oL/t st LEES 0 LEEES L0l
mm’h"““ UEe® msp ymom  LELIL 0O ?:t:@;‘ Boldog, o 49% o e gnm o
[han 2-adgtrest Coep, (Tae), 1444 -
B.ATHS 15008 U= LELIO0 LG Ln ﬁ'ﬁ%‘?““’ B BDMOSE gy parm namEmr o RIS
mm o, WS usp 5090000 G4 LW m:"‘“jl}“l’:,”' Tnc., T, 1888 ey SEOT000  &TALBE 002
. 4 IS L0/ e ' 1
;'}";};‘;‘la”m e 308 e 100, 000 A5 000 Els lweedige UL MMIE Lo Lo Luon g
. 1507/ 821 : :
Em“m e WIER e, 5,485,000 B,060,100 0.0 Emte Autochil Beceivahles Trus,
A i o Sies MEW T, WA LG usn 150, 000 L7604 W0
:n?wmmnm' g U= 1, 22, 100 L I28, 58 000 DN
m"m_ ovigy Resuress 12, ML Ereter Autchtle Recemvables Trugt,
EEEHS.-'[I?EEE ’ 1sE 9, 628, 000 5EE 1M 001 Sele WEH T, W LIN L 4, T80, 000 a08. 8 002
’ ‘ 15053
:mm"" foe., WALYSE ey BT, 000 4, BEE, 04 002 Eusber Atchile Rereivahles T,
Swies MEH T, B4 540 151} 710, 000 BIEEE  DLOD
TR
f‘ﬁ&“"““‘ b, WAL e g mso  15,m6 B 07 B
Ereter Autoeoiile Revedvables Trug,
Belligs e, WAL ;
Iliusnw s, e, % =p §, (33, 000 524 5E 000 Seim DB T, MO L] L, GBS, 000 LATEE DL
o At
Bagrgy Trans{er Oy eratang 17, FI¥
USD 19, WL 000 15 LG9 0.08  Ine.
64208 Perpetsal E%;g:”lm"“"as U LWL LELES 00l
Energr Transfer g arating IF, FIE
s 1, 625, 100 R4, T 003 - ,
TJ?: F‘lirwhal Eﬂ;ﬁ;ﬁ;m' Inc., WATE o LOBROOD LT 001
Bl Kidskream Fartners IF, FIN
% Perpe bual o 13,49,.000 B, BT 003 Faar s Corp., AR IM(TER  1ISD ] TELASD o
oo Intaratioeal, e, W4\ B8 FWLT Trust, T, Sivles 20K-FFLL
il usD w50, 000 46, 135 0Ll o s 2 117 WED I T45 0oo 1,254, 86D ool
tri , 5.7 FHLAEC, DO, FIY, Seriesi01] “HI
m;é’['éf eies, e, 57 ey 5, 331, 100 45,06 003 g s USD LI B0 B0 BIESED  LOD
Entegris, [nc., 1444, 375% FHLAC, 10, PR, Serdesil] 0L
15/04/2030 usD 00, 000 174, 214 0. 1415 ﬁﬂh"mr ED EL, BBO, 020 §28 D02 non
Entegris, [nc., L4dd 4, 6258 FHLAL, K, FIH, Series@0] 01 1D LE3. 005, 050 BL5 4T oo
L3/ a0 UsD a1, 172, 000 IGO0 00T ey eion e 005, %

87/137



EDINETOOOO
000000000000 0000000000(E06264)
ODO0000ooooO000dodooooo
JPMargan [nvestment Funds — Global [ncome Fund

5 & f1 (AT 2R3 ()
2020412831 BRE
ARE(- WREI-
athd =1k
L AR RBRE-SE48 HE (-0 a2 3 kal AE HANCEESE BE -0 BEs
FILKC, 10, FA, Geries K154 ‘1L FHLAT TRNICS, [0, P, Sar tes 4415
P s USD GO LA DL g G WD LRORITE LILEE nL
FHIC 03 DIMEISOREMS  USD 20, M0000 LOG,640 001 GND RIS, IO, FIN, Seriesditd
I T LIRISOGGE USD  ILUEOE AL TILIM DAL 'S S L50/NE WD aRDeTeE SR KD
FILKC, 10, FA, Geries 054 ‘11 FHLAT TRNICS, 1), P, Sar ies 04
bt UsD L7, 00,000 R L R g s VD LR B4R WA nal
RILKC, 10, FA, Series 053 ‘13" FHLAT TS, 10, P, Sar ies 11
=i UsD 1, 810, 10D meUs 00 e VD 1% 05607 LLALEE ool
FILKC, 10, FA, Geries IS ‘13 FHLAT TBNICS, 19, I, Sar ies 4714
A B /e USD IO LAMIE RO g e G WE Wl LEREL n
FALKC, 10, FR, Series W0T0 'S3° FELAT ZRNICS, 1) FIH, Ser ies 504
= e UsD 3, 55, 000 BLED D0 g e USD L04B00ED LML4E 0l
FILKC, 10, FA, Series 071 ‘33 FHLAT FBNICS, 1) I, Sar ies 4754
by USD LW LRI L gt e e UED RTGIE LALLED DOl
FALIC, 10, PR, Series 072 '13° FHLAT BENICS, 10, P, Sar ies 4614
Py g USD BN LGNS LI g s =D RIS LIMTH DL
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= USD B EEIM  LSSOE oo QiR L VD EADT L RETEGM LD
PHLAC, 10, PR, Gerieg K01 "N3° FHLEC Staer Trost, TR, Series
2,1008 25/0/2M46 USh LI REDAE DB b e, WaeZ4E USD LS E00OD0 LGS MZ DOS
FHLMC, 10, PR, Beries 042 83" /1 e
2,188 1518 USp e 0000 506518 D02 e serie W
. o =D BIBS I LIS AT DOD
FALWC, 10, PR, Gerieg K4 13 S0 e
USD 40,199, 6M 470104 002 . .
2,715 35117200 R T Tr T ——
R 10, A, Series K083 08 mea Lwngm g M s o 090, 1 LA,
2908 25042005 B, A8, L mmasm, m o e W
. - Vs L TOLIM LEEETID ML
FALIC, 10, P, Garieg KLSS 03 S0 e
USD 1L, W34m R4S IE L0 .
30208 140y FC STIIFS, 0, P, Series X0 W
. VS LOATE L6 LTELAM LDl
R 10, Series K106 83 o e e o g SHENUN
L4558 1AM 383, ' U i o e W
. s =n 5, 126, 036 MIGEE LD
RLAC 10, Serieg K103 I e o wnms g S0
1. 5B 141000 e ! ! Al SIS, 00, A, Series T8 W'
- WED T, 480, 370 1,156, 535 0o
RLAC IO P Series K16 0 o e g g S
2,118 1500004 8L, I, U s e e T W
. . LED 5, 5B, 342 WEsL LD
FHLAE, 10, FAN, Geries K738 X3 5005 1
UL 12,000,558 4,184 0.00 .
18178 2511EHE P STHIFS, I, PO, Series B %2
- WED L1, 550, 961 1, 587, BBS D01
FLIC, 10, FA, Geries 103 0 a2 - - A.7505 rey
2,368 2520 3, 0, LA ¥ W e iewe
FALUG GIRGED 3% L9203 USD 3,44, 54 BOWEL O 001 S8 N e
FHLIC RENICS, 10, 50, Series 0058 B STINS [0, P, Series 39 58
— , 133, 18, 7 .0 7, 116, 121 : I
el b Al Ust DG LUSTE 0L ol 15D 1612 1,172, 865 i
LW TENICS, 10, R, Saris 9097 LA STAIFS [, P, Saris B 7
B aulh 154 USD  LLTIONS  LEAAN DL il UsD ROGLTOD  LABEEE D01
FALAC REWICS, 100, F7, Geries @530 PG Strectured Apmey Credit Risk
'R M1 15 Lo T, T, 0 WIS 000 ot ores, B, Series BUFIWD  USD REORUAS  LEEAT L0
RILWC TENICS, 10, 70, Suriss &6 W0 e
G 5. 416 1508/ 2045 oo Al REER DU A e e Coodit Risk
LW TENICS, 10, R, Seris @17 OdtNotes, A, Series WIFOMI  USD L536L,131  ILELLSE 005
a5 N 312/ USD LA RAGOW DAL s s

88/137



EDINETOOOO
000000000000 0000000000(E06264)
ODO0000ooooO000dodooooo
JPMargan [nvestment Funds — Global [ncome Fund

154 A 25 PR e E)
2020812 B 31 BBl
HEEL: WREI-
athd Gihd

LR AW BE-SESE BE -0 M EfY® AR BECNERE BE -0 HMEEs
FHC Struchured dgency Credit 3id First Horism dltamastive Mocipee
DAt bes, BB, Secies DHANE USD 10, 090, 000 BASE,1Z 004 Seamitins Dot Sme BERE W' USD 8,010 nEL OB
L 20 .75 B
FALMEC Struchured dgency Credit 3i Firstlash, e, 1444 4 6258

=D 150, 000 L6505 0.0
Dt Wotes, TR, Series NUMG  USD 4, 60, 000 LET LS 002 0B i .
' LE% HE0ymN FirsEnrmy Tranmiszion LLE, 144
UsD 241,000 I0REE MM
FWC Struchured dgeney Credit ik £ 558 DLTA/43 S, B,
Dest Wokes, PR, Seriez MUE0AL  USD i, 39, 368 5,367,900 0,02 Flagship Credit bubo Trugt, Jeries .
g 1T 25 WD T, WHEDE /N 300, 000 MAID MDD
FIM: Strustursd Aoy Credit Bk ML S DLW ey g Luem o
Dot Wotes, R, Swriss IS USD LOLEE 40 4M DLW ;Tr:';mmm w ' o
3. asA/ms i USD LO0033 LM LOL
FHME Strichured dgencs Credit i 4,75 2o L '
Dbt Wotes, FI, Series MIEONAL  UISD 7, 503, 555 B, 521, 36 0.3 EHEA FEM, Serles SOOI UED 3, 500, 101 1,847, 185 b
o195 0N 1,658 25000/ L
FHRME Structurel pene Credit Bid L M e HIFOR W g womam Bl wos
Dot Motes, FRY, Series Wi USD 5650 450 6M naz LMW L
143 B m’;“' Szrul;EﬂH-Diﬁ W igessist W Lm
FALMC Struchured dgeney Credit Big : .
Diést Wores, FRE, Deriez 0060l USD §, 169, 387 4,44, 56 0.02 w Tﬁi;]“’;m”'m e ED L5, 613, 658 13, 706, 304 0,05
D L3500 Y Series BB 1"
FIC Struchursd dgeney Credit ik immré"w};]”’; USD 14485201 11,7642 DS
Dt Wotes, FRY, Siries MIGING  USD 3,432, 176 LELIE 0L e T
W58 B INE iﬂm%m'é]‘;; USD L4 6666 12,06L85 005
FHME Struchured dgenoy Gredit Bi% WA, P, Series BUIBCS "I
WAL botes, P, Series TF40E  USD 4 17, 48 583,00 0.0 amzmrmli 1] B 055, 238 TANED W03
o W, Y, Series IHOR I
Pirance Muerica Rectgaes bom Trust, 2 148 25080N 1) 4, 511, 357 9660808 D2
Fil, Seciss 005 8 LI UsD 115, 583 B 000 o Series 6 hE
BN szmlmga 1] SAE, 104 FTER ]
Fuest Frant lin Bortgege Losn Trugt, 9'-# Y, Secies DN 20°
PR, Teries M5 W' 0.8 LD 3, 153, 890 LULSE  DOL et e (1) uUg, 624 TEOTE 000
R0 ’ ,
Fiept FrankTin Horbgage Loen Trugs, m;?*m:,;ﬂ";’ WML W ey U5, 150 MIEOD 00D
FBS, Series SNSFEN A 0.0B USD i, 04, 755 BELGE D0 g Series MIGOS W
2H1A0 SN IV 10508 s %, UG, 170 LI nn
First Frak1m Iimmr loa Trust, AN, PR, Series VIGO0 20
AN Teis DR CIHY 0B USD 105, 43 BB 000 e acickme usD B 220, 955 TELEL 00D
EAE y 2
A, PN, Seriez 1006 R0

First Frank lin Martgage Laan Trust, 19 28 LD 1, 92T, 6AT 1,550, b6l nm
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1EE Holding Corp., 1444 T§ 1.0, Borgas Bortgage Trust, Series
15/06,/2005 UsD: 2, 285, 000 BGTOEL O e e i (1 5,521 LUED 0o
[rim Hutzin, oc., FELT, M4 48000 J.F. Morgas Nortpage Trest, 7R,
st wn a0 IR DB ok e L8 UsD 6, 998 SrnML 000
[ bounkain, bic., EIT, WA 5.29% LT
Ty UsD: 4, 144, 000 540520 0.0 10, Horgan bortgage ust, Sevies o 2 g9 168 000
[ron Mountain, fnc. , BELT, 148 56 UsD 5. T80, 000 Lo4m ogg TR EUE R T )] '
1507203 . e " LLF, Worgs Nortpage Trest, 7R,
[rm bntain, bac., SEIT, HAAA. B Series MRS CIAST L23%R Usn 1, 7L, 406 1,155 ™4 i
T UsD 4, ™64, 000 405,58 00 o
[TC Heldings Corp., 1448 & 96K I.F, Warga Nortpage Trest, 70,

T s ()

14/ 05/ 2030 s 4 o, oo BATER D e e L 0am Uso 1, 107, 428 LI ME 00l
1.2, borgn Albersative Loan Truzt, FE ]
FEN, Geries MOE92 WAL 058 USD 3, 3L, T8 LELB 3T 0Ol [LP. Morga Nortmgs Trest, BRI,
EamsA05 Series MRl CSALT L1976 USD LGB, 747 36,408 00D
1.2, ergm Alterst ive Losn Trust, G H
ST, Jeries MOFSD W' 63 USD 10, 153, 458 BG40, 16 0.0 [P Worgs ortmge Toest, B,
AR5 eries OMCR] WA LA USD 201, 708 L6534 00D
1.2, Womgn Altsreative Loan Tist, 15/06/ 2805
W, Teries HOFRD WS AS® USD 3, 116, 450 L6648 0.0 JaparfeldingCo. 11 100A4.625% o0 L, 695, 000 LesIT

2R
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Taguar HoldingCo, I, 1480 5% lamrMedia Gorp. &8 130520 USD L, 45, 000 Ll il
L5/06/ 2020 vsp L, o8, oov LALBE OO Wedia o, 5B WU USD 3 211, 100 LIEET 0L
Fi Poindester £ 00, Inc., W7 B9 Lash Wuston Boldings, Inc., 1844
e uso 5, 71, 000 UL N - Bty iy e {E=1] 5, T3 000 5,380,402 DM
JELD-FEN, [nc., L444 6. 25% Lash Yesoe Boldings, lnc., 1944
EPNESISE UsD 3, 50, 000 LELTIE LIl o e L] %, 450, 000 LMLER L0l
JELE-FE, Dnc., L4444 258 [ Cowreial Wortgage Trust, F,
15/12/2025 Uspo BELONG R ELOE DR o amen W owa =D 167,142 WU L0
JELD-FEN, [ne., 1444 4, BT5% M
151272087 UsD L &5, 000 L. taz, Tar 0.0 1B-ES Ceamertial Mortgags Tnest,
TRMER Comercial Mirtgage FW, Saries MOGDR A 54518 USD 5 211, 300 L5652 0L
SearitiesTrst "B & 774 USD 1, 000 O 0 T
L5 B/ 2B LE-TES Coamercial Martgap e Trust,
JPHER Comeerial Mortgoge FW, Saries MOIDE A G5 USD L, 460, 577 LUE3E 0L
Searitiss Toust, RS, Seriep 0CLT LSO 1,415, 100 1,018,856  0.OL 350
T, Wl 505 151 Lana Worgege Triet, Serisg 005
PHE] Comerrial Mere W SAES UED 7, 204, 908 LIEEE nOL
Seamitie Tnust, BB, Serieg M) UISD 2, W7, 100 LETUA 00l Linm brgae Tot, Seris 2004
W, Wl 4258 151308 o L% SR 1D LI, D01, 395 557,48 0LO3
JPHER Comerrial Herbpase Ltz 173 Trugt, ERM, Ger fes 2005-TH
Beamities Thet, B, Series MOBCY  USD L4 500 L0030 D00 CWWC 0.8 1IN = a5, 210 BRLGL WD
B, 144 4 048 1505200 s 5 Trugt, B, Sexr e 200550
Kaiger Aminm Corp,, 104l L6289 W 043 INILE L RilLALT  nhMAEE BRI
UsD & 115, 100 548550 002 )
[l kT Losbwnarn 13 Truspt, STEP, Series 20063 LS 461, 63 S5 400 .~
Keurip Ir Pepger, Inc. 4.42% WY LMS 0G0 N
UsD 5, 505, 00 571, 0E 002 )
L5 G ' H Lebwen X5 Trust, PR, Serigs =D 5 400, 705 & B4L 30 0
Kewrig De Peyper, [nc. 30K o —_— T L A i)
L5/ 2050 e E ’ Leides, [nc, D4 43050 19050200 USD 1, 01, oo BEL, UBE n.oo
HEC Hol ding Co., 1444 5. 25% Ltk Fipoding Trgt, eries
y UsD 04, o BLE 000 e s U0 % W25, 00 L4 0o
fum Ferw, 1444 LES I5/G USD &0, 00D 78,00 000 LennarCerw 5 ZSK0L/DG0I6 VSO 5, 437, 000 5,530 002
Kraft Setazs Foods Co., 14446258 Level 3 Firmancing, Inc., b4, 58
[T usp 1, 1, non 2,178, 0| 0.0 s (141] 5 41, Doo 4 673, T30 ooz
Lraft Heire Boeds Co, 4 825K Level ¥ Financing, Ine., 144 5. E258
S/ UsD 4, 4, 000 LT U ) ek usD % 125, 000 LR 00
3 ] N 1 t k {31
Eraft Hears Foods Co. % W/R0E  USD f, 30, 000 f, 078, 150 003 Liberty [nteractive LGB 258 vsn &, 260, 000 4,555 34 0o
L Brands, Dnc., 1444 6.BTS8 P FEETN LR Lmafs
BT I0E5 Rl et "% Lims Gata Copital Holdines UUF, 144
D B0, 00 mrLEE  nan
L Brands, Imc., 1444 9, 3758 .3 0L
s 53, 000 i, oo
IR THIES Lithia Mobers, fac., J9dh 4. 375%
5D 5 644, 000 3,166,860 0o
LEL Ezcrmw [sauer LG, 1445, TiB 1500
UsD 16,135,000 4.FL08 0os T .
150 0% Live Nation Eobertaimmt, Dor, 1M
D L, 346, 000 LEL#E 00l
LA2L Excrow Dszunr LIG, 1434 10. 58 1758 1801
usD 4, 915, 000 459,15 0.0 i )
MU Line Mation ot pmmt, e, W00 6, 554, 000 STl W3
Ladir Uil v Bolligs LLP, T 10000 pmeap g Ao VI
I, b 528 150ams P v T Lim ki Bt b, M A WA L
Laddrr Capital Fivanes Boldings LILP, 15D 4 532000 S LI LI LR BE e !
FET, Wl 5,258 OV WamS B B ’ Live Natim Potmtaimt, loc, 16 o §, T35, 000 BT RO
Lamr Hedia Corp. 11 LfE/HNE  USD 1, B30, 000 LGE, 13 0Ol G 150Sam »
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l:“m'm;‘mm“ M s amm zanss gﬁ?‘:ﬂ%‘“ =0 288, 059 G35 L0
lotg Bt Mot L T, L, P T
Baais T o ), 538 PN N eyl i por kil =D L, 108, 203 MLET 00D
long Beach Wortnge Lo Tust, A, WO dltiesatine Lann Tngt, S
-l gl e A LI Lo oo e A S S0 65, 566 WHs 000
ﬂ:’“&"l‘?ﬂ“ﬁ?";ﬁ‘wﬁ USD L0315 mLH 0.0 ﬁﬂ"ﬁﬁ‘}'&‘;‘;{;ﬁ‘w““ UsD 32,111 ™S LW
Log Beach Mortgage Lozn Tnust, FRY, Mestr dgzet-Bersed Seomitiog Trugt,
Saries 004 W' 1 04B8 UsD 350,38 LIGTH DOl B Seie BOHPD W L0R USD 554, 625 S5 00D
BLIA0N 25N
Lowg, Beach Wortgage Loan Trust, FRY, Westr dzse-Baked Soomities Thust,
Series 203 '8 104 usp ul4, 902 TIG, 90 000 B Seie IDHME W OLME USD BLg, 792 5656 nO0
e BT
Losg Beach ortgage Loen Trust, B Mestr dgeee-Backnd Seomitiss Tug,
S M2 W 1E UsD 118, 523 B30 000 O Seie DD E LER  USD 771, 865 UL 00D
EREH EE ]
Lorg Seodh bortage Lo Toust, AL, Mot dsset-Gacked Searities Trust,
S d0ES W OLERWRIH OO I, B4 AL W sremsn W 0E U 130, 14 2L 000
Lowg Beach Wortgage Lozn Tnust, FRY, kg
Series -3 W 2988 USD 5,57 BIE D00 Mestr dgser-Backed Seamitios T,
ZI M B Serie WOHOT W 428 USD L0158 LEL: 00
LAL Heldings, Ime., D448 5 75§ Ll
15709/ 20 Us0 R0 RRETE 003 ek Senmitie T,
mlﬁ::-}l;;:a Ine., 1448 4. GE5H VD 3, 155, 000 LEIATE 0l :'f: ;;; e W1 =D FB, 46 EETADE D0
m;&""]”"‘ be, WAS3  yep gmsw aweIm o ﬁ%‘g’j::‘m“ Co BOTRE ey SMS0N SESEI LI
Mer' s, be, WABSE WPAES  USD 10,763,000 DL 483,517 0.05  Match Groep Holdiags [1LLE, 104A
bagellon Health, Inc. 4% oo - Bom w6 e/ Uso 50 000 e
11/09/20%4 ' ' ' Wattel, Do, MME TR ILVIOES  USD &0, 621,000 43,587,768 DLIB
Maglia Uil & Gas Qperating LUE, S @ gy el e MM ST ISDMY USD 1RO LELET RO
1444 % 01/0/20% ' ' W attal, Dne. 3.LWIB/03023  USD L5000 LELBZ L
Wermer Firance Ipence Trust, Deres Moz Pacseging Solution: lding
ona & Wessmn P SRR Bt BN iy s USD  ZRUGLON  IL4WEEZ LD
';‘1“::":;2“"5 H,WE'E”’W“ UsD @, w6 000 :‘ﬁ'ﬁff;]mm"““ S0 REOONN 53T W
%‘]'tzﬂnﬂﬁfwmm;i‘mﬂ USD  L,m0,000 m,00 0.0 ﬁ";ﬁu;mm LR e RTILISD ST LI
Narrictt Tntersatioes], T 5.79 Wvdith e, MUGTOLONMES  USD LOTTOOD UMM D4
OLS0ES USe LRO00 LD DO it Gep. 6OBOURYNN  USD 20 N80,000 168650 00T
Harriott [obemational, Inc, 4625 Werr il ] Lynch Albematave Sote dsnet
40805 Usb LALID LIS 0L g AN teie DG W USD GEILES0  4055E 002
mgﬁhtﬁ . W pep gmam nTmoOm 002 mlﬂm" ot o
msﬁwgu AT - w0 mm W' 10 =D 117,457 BHE B0
Miee, b, WL LS ENE  USD BETL000 5T0BE  0.00  Mecrill Ly ety lettom Tout,
W Aot o o, i . s g TSI W L0 usD 295, 635 BEEL 000

BT W LR 250

S
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Horri |l [mach Hertgzge vesters Trust, Will City Nartpage oan Trest, PR,
Sari ZOFEL YR B3 UsD 5, 107 AW 000 Gwis IS WS, MMLW  USD 3, 705, 602 LS B0l
Hnne HEmA
Herrill [pmsch Hertgsge (vestens Truss, Wirers Iy Tecloodagies, [ne, M40 3
k U=l BEL, 000 TELTED DD
W, Series BRI-UFTL R LIEA UsD 74, 6L O | O t A,
wm Wolas Heltheare, loe., WA LR =D 7, 662, 000 , 730, 600 0
Harri | Lpmch Herdgag fvestors Trust, N
P, Series MO-ED R LR USE 150, 388 101, 642 000 Meo, Tnc, MOV 4ITRISALMIT USD B50, 000 718, 626 n.on
BT Morgan Stanley 5. 28 I USD 2, 161, 000 LELETSE  DOL
Hrril Gk Mok et T, Meiran Stasley 5.815K 31270084 USD 4, 608, 000 835,756 002
PR, Series W05l W' LATH UsD o, Wi L, 745 0.0g  Movgas Stanley, PN 1E30E 5 B50, 000 LHLME B
] s
Herill e Herigge et T, ";j“'m’ﬁ‘“l“' N 48T pen Gumom GEEEE 00D
P, Series NOVEEL W LA UsD 1, 158 @ BE 000 f[w“* : 3,11 I
wins m:::..: & Y oumo spogom smmemr wis
RetLife Cpital Trest T, 146 75790
UsD 3, 779, 100 40,58 0.0z '
I5/E/E6 ﬁg:;’:[‘““”- P& er  mopmom semae wiB
Hetlife Senuritigatiom Trugt, BN
Bavies -1 1", 1444 9 USD  &mEsw  nmoza gz emndtaledSGpiall e, TATSI0 L0EME 00l
B AASS Trast NI L O4EK 1507/ 20
MeLife, be, 44325 WWER  USD LE0000 470606 0.02 m;“‘l;i:lm mﬂ,]u#' - —_— eas i
Betlife, Tne. 355K 30152064 USD 24,626,000 2L, ES18 0.8 11;1 mml;’ "
HetLife, Lo, FEN 3 08 Perpetual  LISD: 1, 424, 000 LU TIE LB o o Capita] ] T
&fﬁ'-sg-ﬁm;“;’;ﬁﬁtﬂ U 175,000 LGRS TS DOT g oeieamdEn W USD 0BG, 671 FIZLIOZ RO
Sl ‘o UED 11, 158, 627 0,120,474  0.04 LG 2§05
4l LB 25504 )
. Worgn Seamley 05 Capital 1, Tne
WALLL T, Seue MIHLL A1, o 0B TNEE 003 Tus B, Serie 20-WD WS USD 307, 577 BmLOD 0O
HUL 4,166 200 o o 1158 250653
WA Grow b Progerties Ogerabing urgae Stamley ABS Capital 1, Ine,
Putuership L7, 140,318 USD 0000 B TTGR 003 g @ Serieemm W USD 204D LB 00
LifnLfa0 115 25/30/003
WA Growth Pngll‘ll.li Qgerating Worgm Seanley A6 m“] 1, Inc.
Partnership IF, EIT, b4 6258 USD 4, 650, 000 +, 62, T 0.02 Trust, M, Series 20B-ED K =0 L, 570, 017 1,LLE BB oLon
1/05/20 18 10U 25001/
W Growth Preperties Ogemating Borgm Stanley 483 Capital 1, Inc.
Partnership LF, FEIT 5. 15% usg 8, 144, 000 B 008,165 003 gyt G, Series 200-ED W UED 1, T46, 053 LMESHY  m
WWT LOUE 2505/H
HEH Crorth Proper i Operating Worgan Stanley A3 Copital 1, Tne.
. UsD 1, 20, 00 Lw4,0m 000 _ -
Partnership (7, TET 4 & 1800000 Truzt, B, Jeries 200G WS USD T35 Des B.TED D00
Bichuls Slores, Tne, 141K 0.97% 25080
1] L0
80/ ae . &0 ML 00 e Staaly 485 Capital 1, Inc.
Nicruchip Tuchoslogy, Inc., 1944 Trigt, PN, Serles 200-HE1 W USD oM, 023 TER 413 0,00
4 153 610/ UsD 1, |9, 000 OGO DAL e
Microsoft Corp. 4 1B 0R/0/200T  USD 1, 985, 000 2000,93 0,00 Worga Samley MBS Cpital 1, Tnc.
Micrusoft Corp. 1ETSE0L0R/48  USD 3, 575, 000 3160, M0 0L Tust B, Series NGRS W USD L, UST, 636 LB ME DL
Widwontinmt Commicatims, 148 .8 25
5,958 150 mer use 4, 610, 0o 4, To4, 108 0.0 Worgan Staaley ABD Capital 1, Inc.
Wileags Plusolfegs LU, MAAG. 5 Trust, B, Series OIS W USD L, 64, 178 L3R5 0ol
prer s UsD , 781, 000 BEBEE  DB4 g e
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Morgan Stenlep MBS Cagital [ I Borgm Suamley A5 Capital 1, Inc.
Trest, AN, Series DO4WCZ W' USD W9, a4 A5, M0 000 g, BN Serle; 2EED WS USD 368, 460 IEE 0O
L2 2507 07388 2512/
Wargan Stenley 485 Gaital [, One. Worgm Framley AB Capital 1, I,
Trost, L, Series MOCHE W USD 0, 580 WM 000 gy BN, Series MWL RS USD TZ,am I ]
1A% 25/ 0.31% 25'0Lms
Hargan 5tanley m Cagital [, 10:. Worpan Stasl ey Bak of Maerica
Trast, Tfu 5;;: DR W UsSD S, ML 42,081 000 erril] Lpsh Truzt CC 48316 USD % bon, aoo 1,698,368 LOL
2B 230 1508200
“]Iill Stenlep 425 L‘agixal [ lulr g 3‘-!1]' Bk of inerica
'[“:;i mm’“ W usp a8, 558 W 000 eilliehTnet 17, W SIEE USD RESLOOD SELELIGE  0OL
: _ T
Norgn Stao o 185 Coptal 1, s g Sty ek of erics
Trst, I, Series I-HEY W2 USD i Ie G030 it LpchTost, B, S USD 581, 000 #3600
;'Bn ggm:su@u o WECH T, WL 50 ISR
N L] ] nt.

. Woran $eaal et Gak of b
Trast, Y, Series W W USD 5, 144 e 00 g M“Tm M Sl
L. I3 25 Pty 15D 2, e, oo LB 4TS 0l
Wargan Stenley M85 Capital [, Inw, 502950 '
;n;;s ;:l,mszmr;s WM-NE W USD @37, 36 A0 000 tvaler Bk of dsrics
' . errill Lonch Trust, Sei M35 %, USD 2 000, 000 L4LBEEE 0L
Wargan Stanley K5 Cagital [, Bac I ——
Trast, P, Series MW W USD 5, 520 LB 000 i "
LK 250074 Worgim otin Iy h"‘f} st, Fl
Wisan Stale 185 Capital I, :;m LT CE 5.5 1) 05, 308 el 1
Trost, AN, Secies DOAWCZ WX USD a3, 055 UnLwe onge WEIE
15635 TS Worga Ston Jaw Capital [ Tast, PR,
Morgan Stialip 185 Copital 1, I Sris 30T 'E, MWMGEW USD 3 501, 000 3,080,452 00l
Trast, B, Serier MOCWCS WE LSD LA4IM LWam om 6D
1518 T8 I:r!,usm:]rr [ipltla] [ Trugt, Fi,
Margan Stanep M85 Capitel 1, I Serisg MOETZS D, MWGHHM D L, 168, 803 MR D0
Trast, PR, Seriez DOHEL WE USD 4, 381 wume oo DWW
0,358 23/10/m5 Borg Skl [aplja] [ Trust, FM,
Wargan Steolep 485 Capital [, o Sirie NEE T, M 4L4E s L, LG0, 0nn E3, PO ]
Trest, P, Series WM-HE WY USD 4, gEh 178,52 nog I
TS B R Borgan Stanley Bortgage Loon Trug,
Wargan Stzoley 485 Capital [, o B, Seriez HO4 LS OS4SR TED 150, 768 142, 3BG noo
Trost, R, Series MO-HE WE USD 3, T6L i < -

2

bz Sl 5 gl , o e e L B U
[r;i ;:L-'m 3;;: W W USD 14, 746 Zomoonm g: x; huu? E{;?Mt s — §365 00D
Wargan Snle 85 Capital [, Ine. Worem Stander Boetgags Loan Trug,
Trast, 8, Series M-HE WY USD 1, 18, 780 WA, R0 000 M, Serie 2W-S RE 0A% USD 3 566, 307 LIE15  nm
(Wi et dlwrma
HWargan Stenlep AE5 Cagital [, Inc Worgan Stanley Wortgage Lion Trugt,
Trast, P, Seriss DM-WE WE USD 07, 122 W40 000 E, Geie 0GR WL 1AM USD 4, 323 B4 D0

1. 2598 ES

210
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Mortgage [T Wortgzge Loon Teust, FRY, Mew 4lbartsons LP 6, 625%
Bl WP aiAADs VT 5, 155, 196 pansm oo UsD L, DG, 000 BT.EEE mOD
Wortgape T Trust, BB, Serins 20053 s Contary flows Earity Loen Trust,
40T AR e L0000 GHREE DL g s mesr B eE USD LIBGTEY  LOERSEL 00D
ortgaps T Trust, BB, Saries 2005 BEDE
S0 B vsp &5, 572 BLED M by o Bty Lo Tru,
o Cresk Frsmress foldings, Inc., ; B, Series T030 W LEIS USD 4,713 LB 0o
et 18 15 UsD 1, 098, 000 RLME 000 oo
WPLX LP 5. 29% 15/00/2025 USD 3, 630, 100 2,000,870 0,0 Mer Contury Bows Bquity Loen Trug:,
WL Ine, L4 5,579 05000 USD f, 3L, 100 B 4,448 003 F, Series 3041 WS OLUIE USD L4058  L7IAM DOl
WTS Systems Corp, L4485, 75N TR
1508/ 2027 usb B, 4L8. 100 581,146 . P Cotury Bowe Bty Loen Trug,
Waeller Vet er Frvducts, Tnc., M4 N, Teries W44 W ROIB USD 3 168, 030 50 B0l
5.9 /NS UsD 3, 735, 100 LBLID DOl oo
WIT Holding LLC, 1444 7. 5% M Century Bowe Savity Loan Trugt,
25/08/2005 B L S T M 7,720 S46 000
Kabore [ndustries, Inc. 5.75% HmE
BL/UE/ZIES USD 40000 LEAIM DM ey Bows Squity Lose Tru,
Katiomal Cinslisdiz LLC 5. 75K B, Seriep W4 W LOIE USD 45,008 WA 00D
Yy S0 100, 000 BEE 000 ey
Hatbora] ConeMedia LLC, 1444 L1780 Mew Century Howe Bquity Losn Trust,
1§ U hERle o nabn DR o e suedd R LLM USD 207, 133 BN 000
Metaoal Rural (kilibies Cooperstive LT k]
Fimee G, ENS. 20200406 o0 DERNOD BTS00 bury Do Bty Losa Trug,
Matianglick Fusding Gap, Seies B, Series WM WS 0ME USD 7, 110 RTE T
o E g mnoes USD 1, 5, 385 LGB 14 000 o
Hatvongtar Morbgage Bollings, [nc., P Century Bowe Equity Loen Trug,
4 5125 1513209 USh o 4 ME000 4E0EN D g orhsaeer WOLTIS USD ", 172 WLESL 00D
Matiangtar Haetgase Baldings, [nc., L]
1444 B 101 Uso .. BT O ety Bow Squity Luan Trug,
Matiangear Martgage Baldings, [nc., B, Seriep W01 W' DE® USD 1, 004 g0 o
1441 § 5 14008 use 3, 637, 000 BUBID DAL g
Mool de Wibal Inmgance Co., bl e Century Home Equity Lown Trust,
L35 220 US Lm0 ROWOW DOl e wed WoLWE USD 867, 068 M WOD
Wavient Corp, £ 58 1676730 USD 4, 95, 000 56RO, 68 007 296N
WE Corg., T, LK LSS0 USD 3, %8, 000 BU61,TE 000 Aes Cenbury Home ity Linn Trugt,
WK Carp., DU 5 TSR MANSEHT  USD 14, [52, 000 12,100, 160 0.05 BN, Series WO W L@ USD 35071 LTZLT5  noo
WCE Corp. . 1444 5% 0L/L0/ZE USD OO0 450,50 007 BAGMHE
R Corg., D806 RO/ USD 1L, WS, 000 LOTEO,GW 005 M Besidwbial dorimm Lo Tng,
Weflis, be, 14599 NI USD f, 354, 000 B 004, 35 003 FA Seie D 0, WMA4E USD 5, B5T, 207 5,188,768 002
Heeflis, bc., PHALRS IWEDD  USD 11, g, 100 I0,BT, 615 005 25
Watflir, Inc. 5 B 1S0LWI7  USD 500, 000 41,00 000 Fe Bsdisl b Lo Tus,
Watfliz, Ine. 5758 01/03/E004  USD 0, 000 WO,ME9 000 BN eie DI WS, MG USD 4, 166, 115 3,776,608 00z
Hetflix, Inc 53750 15/00205  USD 1, %0, 000 LBLA, 406 001 3STHEN
Metfliz, Ine 43756 I5/04208  USD L&, WA, 000 LZEO0GM 005 Fe Residweisl bormas Lo Tus,
Witeliz, Ine 55756 I5/IU30E  USD 15, 54,000 IS, DL04 0.0 N, AN Seic2NEW AN, 1M USD 5, 55T, 56 LFEa03  nOn
Wro dbhertsors IF 1.1 15/6006  USD &T0,00 453 0.0 LN 2SS
Wro dbertos (P A% /G008 USD 1, 68, 000 LG5, 0% 000 MewTack Life laurance Ga, 1844
BovMlbrtoons LPERDLIGE0]  USD 1L WO,000 LZ3Z,08  0.05 176 15052060 =D A00000 - LEA R b0
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Hew York Life Dnmurance Co., 1948 ML Exersy Semadilol lateralised
4,45 1505200 vsp 5, 000 LS DI Seris MR T, WA USD O, £04 SO0 D0
Wewsll Bramds, [nc. 4. BTSN PRI i)
BL/06/2025 o 5. T 0 e Coowpirtims, e, 5,650 0w nmLss i
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AUD LT, Tl ElR 10, 96T 19/01/2021  EEC 152 -
HUD T, 516, E2E EIR 4, BEZ, ZE% 19/01/2021  Standard Chartersd T2, 22T -
FEL T2, 881, 443 UsD 139, 774, T6T 04/01/2021  Citibank 4, 237, 956 0. 02
BAL 5, 533, B0 USD L, (24, 138 04/01/2021  HEBC 4%, 802 -
BRL 4, TOT, 236 UsD L, OBg, 35T 02022021 Cititank B 299 -
CAD 10%, 31E ElR £3, 70D 19/01/2021 BNF Paribaz 30l -
C&D 240, BOD ElR 153, 054 15/01/2001  Merrill Lynch 552 -
CAD 57, 033 ElR g2, 071 19/01/2021  EBC £S5 —
CAD 105, B1D ElR BT, 267 19/01/2021  Standard Chartered 331 -
{HF B3, 483, 1B EUR TE, 919, 048 DE/OL/2021  Barclays 357, 251 -
{HF 58, 128 ElR 274, BT2 15/01/2021  Barelays L, 315 -
{HF 2,314 ElR 2,157 19/01/2021  BNP Paribaz 5 -
{HF 4%, 40F ElR 44, GE3 19/01/2021  FEC 127 -
£H 2, 209, 353 ElR ETE, 348 19/01/2021  BNF Paribas 260 -
o 2, 514, 4B ElR 313, 69T 19/01/2021  Citibank L, DE3 -
H B42, 184 ElR B, 268 15/01/2021  HEBRC 140 -
CTt G4, B30 ElR 3, BLE 19/01/2021  Goldoan Sachs 1 -
HIR 1BE, 414, 755 CAD 293, D41, 261 19/01/2021  Barclays TE3, 073 -
HIR 48, B3R CAD 71,361 15/01/2021  EEC Sdd -
HIE 3TE, 68T, D07 CHF 408, 015, TBS 19/01/2021  Barclays 973, 052 —
HIR 2, 7T CHF 2,515 19/01/2021  HSEC L) -
IR 114, 022 CHF L2Z, TBD 19/01/2021  FEC 36D -
HIE 5, T4 CHF &, 153 19/01/2021  Ztate Street 18 -
HIE 273, 823 T 2, 177, 137 15/01/2001  Merrill Lynch i, 045 -
HIR 83, 621 M BEL, 244 19/01/2021  Toronto-Doainion 235 -
HIR 104, 125, B8R HED 674, 5B, 455 LE/O1/2021  RBC 1,689 214 L. 0L
HIE 305, 822, 06D HED 2, B9, 540, 65T 19/01/2021  FEC 1, 65T, 530 0ol
HIE 20, 40, T4T JFY 2, BAS, 548, 503 19/01/2021  Goldman Sachs 78, 35 -
HIE 304, (40, 287 TFY 3B, 353, 58T, 632 19/01/2021  Merrill Lynch Td3, 478 -
HIR 10, 539, 599 TP 1, 332, 0OG, 000 19/01/2021  State Strest B, BED -
HIR 1, 0GB, 138 56D L, T3, 36D 19/01/2021  MWerrill Lynch 520 -
HIR 115, 845, 54% UsD 141, BS4, The 04/01/2021  Citibank 32,814 -
HIE 4, 267, b0 UsD g, (154, TES 04/01/2021  Deutache Bank 114, 5B1 -
jaiin 2, 823, 00D usD 5, 435, 658 04012081 HSBC o, TB4 -
HIR 1, BTR s 2,302 04/01/2021  FEC 3 =
HIE 21%, 158, 510 UsD 186, BEG, 450 DB/01/2021  Barelays 1,B51, 443 0.0l
HIE 1, BSS, 463, 1% USD 2, 00, O, 00D OB/01/2021  BNP Paribas 25,522, DB1 011
HIE 1, B41, BTE, IS0 USD 2, D00, K00, 000 DB/0L/2021  Citibank 11,735, 012 0. 05
ElIR 4, 559, 448, 620 Ush B, D00, D0G, Q00 0E/OLA2081 Goldoan Sachs £, G4, 205 . 30
HIE 104, 182, 341 UsD 126, 659, TES DB/01/2021  MEEC 95, 337 -
HIE 74, 306, 48T UsD 333, 288, 258 DB/01/2021  Merrill Lynch 2,685, 318 VR
HIE 15, #5% UsD 15, 467 19/01/2021  Barclays 138 —
HIR 12, 891, Bl4 usD 15, 6B, 653 19/01/2021  Citibank 108, 733 -
HIR T, 552, 315 UsD 45, 919, 308 19/01/2021  Goldwan Sachs 139, T4 =
HIR B, 161, 202, OT% UsD T, B26, 072, 40% 19/01/2021  MWerrill Lynch 1%, 368, O1% 013
HIR LG, 570, 0G6 D 12, B84, 032 15/01/2001  BEC L6, 705 -
IR L%, 341,615 usD 23, 56T, 628 19/01/2021  Standacd Chartered 139, B2Z -
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ER W6, 154 UsD L, 152, B39 19/01/2081  State Street Z, 158 —
HIR 2,046, 106, B3R Ush 2, 457, 0BO, 528 19/01/2021  Toroato—Doainicn 11, B48, 871 0. 05
HIR 3, BFL, 00D i) 4, 755, T91 0E/02/2021  Citibank L7, 548 -
i 757, 136 i) 94, L3T DE/0Z/2081  HSBC 4,514 -
GEP B%, £54, D24 EIR 7, LT, 264 DB/D1/2021  Merrill Lynch 363, 514 -
GEF 327, TRD ElR FET, 554 19/01/2021  BAP Paribaz 7,272 -
aep 0, 374, 440 ElR T7, BET, 450 19/01/2021  Goldman Sachs 430, 87T —
GEP 27, 220 EIR 3, 62 19/01/2081  RBC 235 -
GEF T8, 351 ElR BEL, 336 19/01/2081  Standard Chartersd B, 0% -
bzl 115, 787 EIR 127, 378 19/01/2021  State Street 1,475 —
TFt 1, BTT, 253, OT6 ElR 15, 235, 305 19/01/2081  Goldwan Sachs 24, 266 —
It 1, B0S, 337, 543 ElR 12, B4R, 221 19/01/2021  Standard Chartersd 46, 64T -
550 13, %69 EIR 2, 503 04/01/2081  EBC 28 -
530 1,122, 010 EIR BES, T4D 05/01/2021  Citibank 2,683 -
540 3,738 ElR 1,553 19/01/3081  Citibank 3 —
560 &5, 355, 291 ElR 15, B1g, B23 19/01/2081  Goldvan Sachs 28, 510 -
560 2, 161, %65, 125 EIR L, 332, 179, 658 19/01/2021  HSRC 1, 507, 065 0.0l
550 3451 EIR 2,128 19/01/2081  Merrill Lynch 1 -
530 L2, 266, (DG EIR 7, 535, 023 19/01/2001  REC 3L, TiL —
Ush 144, 534, 03T BRL T3Z, 215, 209 04/01/2081  Citibank 2, BB, 442 0.0l
=D 1, B40, 410 ERL 9, 3%, 005 D4/01/208]  HSRC 25,678 -
11241 £, BG4, 2BE BRL 29, 208, 831 02/02/2021  Citibank 14, 308 -
UsD 3, 165, T84 ElR 2, 574, 612 05/01/2001  State Street 5, 615 —
141] 5,524 ElR 4, 452 19/01/2021  RBC G —

fELSRESREEASSN - oE 67, 678, 603 ]
PAL 4, 52, TEE UED BET, 271 04/01,/2021  Citibank 112, TL4) —
BRL TL®, 565, 627 usD 141, B1T, Sa& 0EAOZ/2081  Citibank (z, B85, 393) 0,00}
CAD LT, 918, 565 ElR 11, 520, 579 18/01/2021  Barclays {46, E60) -
CAD Z, 1EE EIR 1,412 19/01/2021  State Street Lz -
{HF 57, (46, 353 EIR 52, 946, 334 19/01/2021  Barclays (138, 053) -
{HF 50,013 ElR 46, BES 15/01,/2001  EEC (BT -
{HH 375, 103, B2 EUR 47, L1, 233 19/01/2021  HSEC (183, T7%) -
M 2, 263, 143 EIR 2E3, T2 19/01/2021  MWerrill Lynch (480) =
OH 2, BED, 000 EIR 362, 4B 19/01/2021  Toronto-Dominicn (1,717 -
CIx, LT, 837, 781 ElR FiT4, GBS 19/01/2021  Goldman Sachs (2, 508) -
IR 1, 135, OTE AUD 1, B35, 637 19/01/2021  BNP Paribas {21, 282) -
i 179, 999, BOE AID 290, 3E2, DED 19/01/2081  Goldwan Sachs (2, 913, 358) {0, 00)
HE 7, 153, B35 AID 11, 516, 341 19/01/20201  HEBC (L1, 382) -
HIR 2, 530, 530 ALD 4, 078, BI8 19/01/2081  BBC {38, T96) —
HIR 1, 523, 295 ALD 2, 485, 145 19/01/2021  Stasdard Chartersd {25, 318) -
HIR 1,471 ALD 2,555 19/01/2021  State Strest (15 -
2l £, TG3, L3E AID 10, B9, BET 19/01/2081  Toronto-Dominiom (103, o73) -
HIR 106, 228 CAD LBT, LEZ 15/01/2021  EEC {T61) -
HIE 2,137 CHF 2,504 04/01/2021  BNP Paribas {8l —
IR 154, 337 CHF LEG, 300 19/01/2021  BNF Faribas (168) -
jali B2, 281 THF 7, LES 19/01/2021  Citibank (281) -
HIR 98, 526 CHF 108, 258 19/01/2021  EBC (291) —
HIR 436, BO3 o} 3, 408, 230 15/01/2021  Goldean Sachs (1,171 -
EUR 250, BLE GEF 229, 1¥5 19/01/2081  BNP Paribas (4, 263) -
i 285, T23 GEP 2EZ, THE 19/01/2081  Citibank (2, ToR) -
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ER 211, 184, LTE GEP T32, 67T, 150 19/01/20281  @oldwan Sachs (4, 302, 358) {0,020
HIR 217, B1E GEP 158, TOT 15/01/2021  RBC (5, 548) -
HIE TIE, 427 GEP G50, 563 19/01/2021  Standard Chartered {8, 62T) -
i 58, BTE GBP 51,214 19/01/2081  Toronto-Dominicm (3zm) -
fali £, 245, 454 TFY T3, B, 304 19/01/2021  BNP Paribas (29, 428) -
HIE 18, 086, 525 TFY Z, 290, 045, 655 19/01/2021  HSBC {22, 583) -
HIR T8, 051, BSE SEX TT4, TEO, 488 19/01/2081  HEBC (1, 27%, 958) {0,001}
B 1, T3, 40 56D 2, Bl4, 563 19/01/2081  Citibank (3, 226) -
i L2, ZL6, OTD 56D 18, 937, 237 19/01/2021  Goldwan Sachs (gz, 929 -
HIE 3, 84T, ETE 54D 5, 928, 0B2 15/01/2001  MERC {8, 377) -
il g, BLE, 243 56D 4, 104, 061 19/01/2081  Merrill Lynch (4, 545) —
HIE 4, TED, B5E 56D 7, 6%, 630 19/01/2021  FBC (26, 371) -
ER 3,369 56D 5, 4B8 19/01/2081  State Street (17 -
HIE 1,14% 1] 1, 26% 15/01,/2021  Toronto-Domind on L£Y] -
fali 4, 453 Ush 5,524 DE/1/2021  REC ) -
2l 2,335 i) 2, B7D 19/01/2081  FBC i -
HIR 11,320 UsD 13, 570 19/01/2021  Standard Chartered 2 -
i 2, 573, 756 i) 3, LES, TR4 19/01/2081  State Street (5, 554 -
TPt 1,723, 211, 200 EIR 13, 627, 221 19/01/2001  Goldwan Sachs (218 -
Y 285, T02, 583, 575 ElR 2, 296, 558, 472 19/01/2021  Merrill Lynch (5, 615, 835) {0, 02)
S0 3, %99, ¥ BRL 21, 332, 905 0/01/2021 Citibank (96, 07T1) -
11241 £, 592, DTS EIR 4, 631, 4B0 04/01/2081  Citibank {73,739 -
UsD 1, 023, BO3 ElR BEL, 268 04/01/2001  Deutache Bank {26, 833) -
=D 135, 091,122 ElR 113, 435, Ti4 BT /2021 HSEC (3, 355, 833) 0 02l
UsD T, 113, D1 EIR §, BOT, 595 04017208l RBC (o, 233 -
=D 34, 108, 509 EIR 2B, 23, T13 0B/01/2021 Barclays (4B2, 280 -
UsD 167, T28, £25 ElR 138, GBS, Bd4 0B/01/2001  BWP Paribaz (3, 272, 8500 {0, 02)
=] 2%, 775, 151 ElR 24, 9596, 243 0BAOL/2021  Standard Chartered (T30, 3700 -
USh T, 354, 228 ElR B4, 128, 0B4 OBO1/2081  Toronto—Doainicn (1, 088, BE1) {0,000
S0 31, M9, FBE EUR 26, 242, 230 19/01/2021  Barclays (211, 108) -
{1511] B, 003 EUR 7,372 15/01/2021  BNF Paribaz (37) -
UsD 3, 520, 383 EIR 5, 211, 987 19/01/2021  Citibank {17, 882) —
=41] 58, 652, 280 ElR 47, 3259, 087 19/01/2021  Goldoan Sachs (134, 242) -
=D 3, BdE, FUE, 443 EIR 5, 145, 200, 474 19/01/2021  Merrill Lynch (14, Fdd, 6T4) {0, 06D
=D 1, B03, 6B EIR L, 313, 578 19/01/2021  EBC (B, TS0 -
S0 28, B2, 670 ElR 23, 440, 50T 19/01/2021  Stasdard Chartered (5, 3BE) -
UsD 2, 125,855 ElR 18, 205, 428 19/01/2021  State Street (178, 4TE) -
=D L, 360, 427, BTE EIR L, 118, 292, 14D 19/01/2081  Toronto=Dominiom (B, BE®, 2T4) {0, 03)
11241 141, 101, 530 EIR 114, 343, 515 02f02/2081  Citibank {20, 4400 —
UsD 1, 8O3, DR ElR L, 470, TLE 02/02/2021  HSBC (2, 170 —

RESHEMFEERR LS - AR w43 344 347 M

AESHEVEENMIE - BF 135, 34, 635 (D
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EURD STOXXK 50 Index, 1%/03/20Z1 B, 431 ElR 228, 300, 500 3, 215, 500 0,01
WECT Emerging Markets Index, 1%/03/Z02L 1,508 =D %, 053, PB4 2, %3, TR3 0,01
ST e O Sk -1 i 5 50 2k 000
ZRF 500 Emini Index, 1%/03/Z0Z1 (1, 458 =D (22T, 206, 2670 (2, 346, 203) (o.oL
US LD Year Note, 22/08/ 2021 20, 238 sh 2, 354, 448 135 (52, 375) —
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2022

191,956,158,339

369,084,998

191,587,073,341

211,144,923,060

0.9074

2022

277,192,555,709

370,929,958

276,821,625,751

210,783,598,785

1.3133
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59 686,771
67 5,083,625

126 5,770,396
51
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19 52
193 31 2020
2021 31
38 59
19 52
52
38 38 57
193 31 2020
2021 31
32 2021 2021 30

193
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32
2021 30

15,721,923
52,263
11,355

2,203,738
1,177,534
1,300,000

523

20,467,339

21,892
14,611

7,280

60,000
2,374,266
79,904
169,571
570,456
7,428

3,261,628

3,268,909

23,736,248
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32
2021 30

54,174
1,424,478
1,013,646
410,831
308,745
1,105,859
1,428,497

66,485

4,388,240

231,989
779,306
191,973

1,203,269

5,591,510

2,218,000

1,000,000

1,000,000

33,676

14,923,033

14,956,710

18,174,710

29,972

29,972

18,144,738

23,736,248
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2021
2021

30

6,037,156
3,863,147
1,131,821

61,529

11,093,654

3,029,303
1,034,778
275,599

4,339,682
4,620,743

2,133,228

19,919
10,580

2,142,567

2,142,567

1,029,684
164,108

865,576

1,276,991
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30 2019
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10 2019 44
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32
2021 30
32
2021
2021 30
1,766
12
2,917
16,990
10,580
32
2021 30
2,087
8,177
10,265
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2021 30

2021 30

2,160,820 2,160,820

2,160,820 2,160,820

231,989 231,989

231,989 231,989
60,000

213,446
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231,989

231,989

231,989

231,989

32

2021

30

26

60,000

213,446
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6,037,156 3,863,147 1,131,821 61,529 11,093,654
6,037,156 3,863,147 1,131,821 61,529 11,093,654
32 2021 2021 30
6,037,156 3,863,147 1,131,821 61,529 11,093,654
6,137,669 1,449,215 2,346,383 1,160,387 11,093,654
(

JPMorgan Asset

Management (UK) Limited 2,337,676

JPMorgan Asset

Management 1,413,920

(AsiaPacific) Limited
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322,487.12
22,696.01
1,276,991
1,276,991

56,265
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2021

8,000

7,196

48,323

5,251

78,100

3,000

3,000

7,495

6,000

10 12,200
11 o2 10,000
12 3,000
1 2021 101357
14 3,000
15 11,945
16 40,500
17 3,000
18 1,711,958
19 1,770,996
20 135,000
21 51,250
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22 38,971
23 36,800
24 61,385
25 5,481
26 145,069
27 31,844
28 37,924
29 26,000
30 20,000
31 215,628
32 70,000
33

324,279
34 279,928
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2021 16 2022 15

2022 15
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19

2021

3

2021

30

2021
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2021
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