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2022
()
3,031,298 100.05
( ) 1,652 0.05
) 3,029,646 100.00
2022
()
9,943 0.17
5,707,363 98.11
( ) 100,218 1.72
) 5,817,524 100.00
2022

(D) (D) (D) (D) (D)
2,346,206)  1.2904 3,027,776{1.2920 3,031,298{100.05
2022
(@) (D) ) ) (D)
[JPM INCOME FUND X(MTH) JPY 475.574] 11,382.91 5,413,416( 12,001 5,707,363{ 98.11
9,953  1.0002 9,954 0.999 9,943 0.17
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2022
(2021 12 ) 1 1 1.0302 1.0302
(2021 ) 1 1 1.1034 1.1044
(2022 11 ) 1 1 1.1430 1.1440
(2022 11 ) 2 2 1.2390 1.2410

2021 1 1.1032
2021 1 1.1184
2021 10 1 1.1330
2021 11 1 1.1268
2021 12 1 1.1417
2022 1 1.1311
2022 1 1.1229
2022 1 1.1764
2022 2 1.2150
2022 2 1.1990
2022 2 1.2415
2022 3 1.2438
2022 3 1.2462
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1,163,141

2,856

1,160,285

586,201

217,768

1,528,718

385,096

358,866

1,554,948

820,429

276,751

2,098,626
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(2022 11 ) (2022 11 )
1,780,421 2,606,528
1,149 2,329
1,781,570 2,608,857
1,781,570 2,608,857
1,554 4,197
1,149 2,329
59 68
1,381 1,885
66 212
4,209 8,691
4,209 8,691
1,554,948 2,098,626
222,413 501,540
148,266 309,862
1,777,361 2,600,166
1,777,361 2,600,166
1,781,570 2,608,857
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2021 10 ( 2022 12
2022 1 ) 2022 11 )
77,882 192,954
77,882 192,954
290 348
7,258 8,855
274 928
7,822 10,131
70,060 182,823
70,060 182,823
70,060 182,823
1,357 5,429
158,025 222,413
42,211 172,410
42,211 172,410
37,766 63,601
37,766 63,601
8,760 17,934
222,413 501,540
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2022 2022 10 30
2022 11
2022 2022 10
2022 11
(2022 11 ) (2022 11 )
(2022 11 ) (2022 11 )
1,528,718 1,554,948
385,096 820,429
358,866 276,751
1,554,948 2,098,626
1.1430 1.2390
) (11,430 ) (12,390 )
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( 2021 10 ( 2022 12
2022 11 ) 2022 11 )
( 2021 10 ( 2022 12
2021 10 ) 2022 )
4,288 5,302
43,613 83,904
102,115 147,785
150,016 236,991
1,350,629 1,608,526
1,110.71 1,473.34
10.00 10.00
1,350 1,608
( 2021 11 ( 2022 10
2021 ) 2022 )
4,643 5,348
43,895 86,738
99,459 150,238
147,997 242,324
1,302,151 1,618,924
1,136.55 1,496.82
10.00 10.00
1,302 1,618
( 2021 10 ( 2022 10
2021 10 11 ) 2022 1 )
5,962 7,200
8,691 73,620
66,435 89,800
102,800 153,857
183,888 324,477
1,502,047 1,638,628
1,224.24 1,980.17
10.00 20.00
1,502 3,277
( 2021 10 12 ( 2022 12
2021 11 ) 2022 )
6,072 7,469
10,561 41,583
68,607 93,960
114,678 229,848
199,918 372,860
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1,509,401
1,324.48
10.00
1,509
2021 11 10
2021 12

4,868

73,366
129,526
207,760

1,543,301
1,346.20
10.00
1,543
2021 12 10
2022 11
5,879

11,784

75,630
132,157
225,450

1,554,948
1,449.88
10.00
1,554
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)

)

1,651,931
2,257.11
20.00
3,303
(2022 10
2022

8,744
62,727

178,922
261,195
511,588
1,965,981
2,602.20
20.00
3,931
(2022 10
2022 11

7,730

236,164
306,329
550,223
2,098,626
2,621.82
20.00
4,197

)
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(2022 11 ) (2022 11 )
@ €))
@ [©))
(2022 11 ) (2022 11 )

24,191 18,706
24,191 18,706
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2022 11

2,030,323 2,606,528

2,030,323 2,606,528
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(2022 11 ) | (2022 11 )

49,691 258,212
9,954 9,932
3,770,644 5,149,052
13,536 20,610
3,843,825 5,437,806
3,843,825 5,437,806
1,149 2,449
4,837 6,242
5,986 8,691
5,986 8,691
3,283,166 4,229,034
554,673 1,200,081
3,837,839 5,429,115
3,837,839 5,429,115
3,843,825 5,437,806

10
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(2022 11 ) (2022 11 )

27/123



EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

(2022 11 ) | (022 11 )

2,962,544 3,283,166
714,509 1,704,967

393,887 759,099

1,760,006 2,198,711
1,523,160 2,030,323
3,283,166 4,229,034
3,283,166 4,229,034
1.1689 1.2838

) (11,689 ) (12,838 )

€y
@
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(2022 11 ) (2022 11 )
@ @
@ @
(2022 11 ) (2022 11 )
33 22
209,798 303,583
209,765 303,561
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2022 11

9,953 9,932

1 9,953 9,932

0.2% 0.2%

9,932

JPM INCOME FUND X(MTH) JPY 431.895 5,149,052

1 431.895 5,149,052

94.8% 99.8%

5,149,052

5,158,984
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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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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
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(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 )
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(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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Hem Al bertacma LP A8 01/05/2081 LSO 40, o b, 30 0.01 I Bsces SprwadCol lateraliced
New Cnbury fos: Equity Laan Trust, ltes, Jeries O-RLG1 W, M4 UED 19, 384, |2 19,452, 35 [ AL
P Serie 205 0 2568 UED 21, BEs a9 000 REME EN1RG00S
KNI Re (4] W2 Escery SevadCol lateralized
e Besidntia] Mortgage LIC, Teriey fotes, Jeriss O-ANT2 AT, MAL USD 4, 196, TG M, 286, 565 [ x|
LERATE W, W R UED 46, 538 46,33 000 LIMR ESISHE
ke ] W Bcem SreakCal lateralioe
Sew Benidmtia] Mortgage LIC, Teries fiber, Serisr MB-ENTI T, M4 UED G044 40, L2 [ 1)1
DR T, 445 =D 401, B HLAT DD 4 ISASERS
e ] W2 Excess SoeiCal lateralized
Neu Residntial bortgage LU, Series lotes, Series ME-AT1 BT, WAL USD 1,420, 0 1,BL0, 60 a2
DRRTE E L 5 25N LD L343, 156 L sm L T
Neg T dntia ] Wortgge LIE, Garies WL D Erpess (L5, Series 200-FT|
WEATE T, Wt SR UED 3,05, 50 500615 003 W, 1 L2 B0 Hsn alilus - GleeE AR
Wy Wande (owmpisations, [ 5 G5
e g dmtia ] Mortgage Lo Trest, 15/ 152008 HED .07, W0 T4l e b
0, PR, Serieg 0B CANC, ML USD 16, 6, 258 LAE4T 000 Occdental Pebrolem Gorg 555§
LW S I UED 2,520, bon 3,34 80 [ ] <]
Sewsl] Brads, oo 408 OB UED 2,100, 1 BADDGE 002 M Tesimoketu Gorp, MALEEE 0 W W0SES AW
Wewell Brands, Inc. 4. 675% HEn L0, o 1 w0m i 0D IE
L0620 B ! ' [hdain Dinedt dube Keceivables
Semel| Branks, [nc, 473 01406 TUSD 0, 0, I 0,407, 248 009 Tngt, iAW T, BA4S  UED 4, 340, 00 4, 00E, 10 L
Wewell Brands, Inc, 575K WO
01/ 4/ 2036 HEn L0 BALAT R i Pinnee Carp. 6038 e - G a
Mo Gorp, M4ASER ST USD 2, 1T, o 3,020, Ble 003 1505712 ! ! .
Kexstar Breadasting, [nc., M4 nallain Finance Carp. 5. 6158
§ G25k 1500 UED L0, 133, [0 10, 5,054 010 155/ e LED a3, oo BB, &7 L
Meghar Breadcasting, [nc., Do (esllain Finance Carp. 6 37T5Y
& 158 01/187030 LED 1, [6, [0 10, LEY, 820 010 15/ s UED 330,000 407,075 L
NesE Energy Captta] Heldings, [nc., Cnellain Finance Carp. 7.115%
2 L 0 W=D 1, I75, 000 2, 100, 46 . 180/ e =D A L1, 00 T, 188,975 Ly
NpziEra Ererey Operstiog Parteers IF, (neMzin Frzneial Tspuant e Trust,
el A28 O =0 iGN URALT 0D oo aMEM T, LAAME USD LOODLWOD  LOALGE WAL
Nesr Eorryy (perat iog Partnars 19, 14332011
1423 LI = e S wrpmnca, 1 125y USD 13,593,000 13BITEEL B3
Npstim Foergy (peratiog Partpers 17, 004/ E02E S B
UED 103, ton LLL, %7 0.0
H 4,58 | RArgmr Drganon & Ge., 1444 5. 1255
. ush 3,479, bon 3,567,719 L4
ML Erergy Dpebwting LLC, H4A 1.9 0042031
LED 3, TAZ, oo 3,525, 268 0. ) .
WA futErost edia Capitel LG, 1444 53
) =D 1,335, 00 1,904, 507 LM
Nielsen Fisance LIC, 1444 56258 1506 20
V=D 3, TG0, T i, 548 0.0
R k] Par Pamacutsal, e, WILTSE
A UED 5, 336, bon 6,026, 29 [N L]
WG Bl ding e , Dmc., L4487, 1250 ol
(i) 5, 0, G, DOZ, 98 0.08
B0 Forforvencs Food Cmoup, e, 1444
=D 4,391, bon 4, F2Z, 7§ LK
Wovelis Corp., 1444 5. 575K 5 55 15 10yEr
=D B, D44, Db G, 305, 315 0.08
3008/ 2025 Petbmart, Inc., 1444 4.75% LD 2 93, 100 0, 140, 750 T
Srmeli Garp., WAL &7 LA LED 1, 420, 000 1402775 [T A T e B
WRG Enerpr, [mc., 484 525 Fetfmart, Inc., 1444 T.75%
1505208 L0 1, &6, 80 LULIE BB jeasin s 5,433, 00D 6,458,174 006
MG Burgy, Dnc., WAAS.BS pen  pgsom  penom pag O lethes b, MURTE o 505,000 BILES WM

153 151

D1 X%
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thats folfiogs Merger Suh, Tnc., b Prazper Kacketplace [snumce Trugt,
£ 0o WnE bsn 5,45, b 5, 528 0.0 Serie -3 T WA 50T usn 191,475 192, 035 i
Filirin® 5 Fride Corp., B4 5. BIEY 1509
byl iz LEGOD  LEIAE MR e T,
Flaing 411 dnwrican Pipel me L2, FM Teries DB T, M5B [ED L &17, 166 1,61B, 353 [} ]
g UED o5, 000 IlE, 140 [ Y-
Flaet Fitness Mapter [smer LLL Pradmtia] Fumnctal, e, PR 25
Series WU 9T, W44 LPRS USD 57, 500 WRMT DO G0N UED L0, o Ll a0
ﬂﬂ,, be.. WAAAIR :}E‘J"E]l’g"'mm AR e &, 726, b0 F564, 600 L0

e ’ =D 5, 10, [0 i I 14 005 .

LT3/ s Duicken losrs LAC, 144 1 3 § 5 i
PHMAE 5K (S TRST, FE, L8 2 UED 3,029, o0 2,007,311 ]
;n;;?;ﬂﬂl A, ML S LED 10, 233, Db 10, #4355 0.10 :uhlﬂ lr.rn& JAToR T AR ] 15D L 530, 000 1,501, 387 L
PRRAC CR5R SR TAST, Pas, 00, Inc. 4 ESN OLSOA/2034  USD L, 730, bon 1,882, 119 [} ]
Hres EIIEHHl &, IHAL. R LED 21,440, [0 21, 501, 54 L mll CI1 Carlem LG, 148 1.5 15D m, 100 72,502 L
PHMAL CHCE [S3EE TRIST, PN, Bange Resourees Garg. , 14444, 25
Srie BOBIE W, WALIES USD 18,6000 16 7B4ME 010 150/M UED 410,000 4345 LN
BARAIES Range Resources Carp 0,758

. UsD 50, 00D 5E, 212 [} ]
fo 1 L UED 3, 260, oD 3,012, 5 L

st Eollings, Inc., 144 56258 LS % 100, bl 5, 526,748 iis 15712/ mzs

15HmE e ! : Frpest 5 of e Dnowars ey of Califoend
Pt Bl dings, [ne., M 558 bedica] Gt Do ed 5. 08 UsD 115,000 160,068 LW
151 EE UED 5, 254, 0D 5, E5D, 562 005 155N
f“l’;l"",:lu';]"" I, UARS e 3,0%,00 LU 003 :::'f:.:;'“]"‘" e, Wl e L7IL00 DSEEE B9
m:' fﬁﬂw UsD 8000000 G181 0.8 F““;;',g}?g““ 12 BIL 140 ey $00,000 L M
;‘;‘;‘ ?m‘:’:m UsD 200, 10 w058 000 Ejm'”‘"“‘“ UOEILR pen sz LI SE AL
Freitim ko Becsivblar Towrt, Sanian LEn L0, 000 B 566 nn FiteAdd Corp,, 1444758017085 USD A, 608, oo A, 707, 354 (4]
UL Y, b LD 10 ! ' Rite GidCeep , JAAER1SIU06  USD 7,110, 00D 1,265 W7
Frestigs Jrands, Ine, 144 5128 Santandar Drive Suto Recaivables
150 V=D 1E0. 00 SWLAM DB o Sl 01 E 4D USD 13,390,000 15,606,717 L3
Prome Sear ity Serwices Bormower (UL, 140,/ 3085
o528 v 04, o AW ke i o Rl
Prow Secsr sty Services Borrower UL, Tngt, Serieg SUE-1 'E L MLLNE UED 14, 540, bOD 18, 0g5, 27 s
14500 15 =D 5, 57, [0 5L T3 0.08 155
Frogriss Residential Tnost, Serie Santander Drire Suko Taceirables
WE-TE D, 144 4008 15D 340, 100 WLWT 00 Teugt, Seies MU 'E SO USD W00 InBn M A
110085 150/ 2025
Frgress Residential Tnost, Serie Sokmder Trine i [zamce Wit
HE-FREOE', Lb4d 4668 LED 3, 60, [ 2, f, e 002 Tnet, Series 0B E L IMLA0E USD 716,782 TeL. TE Ll
178305 I3mms
Prgres Besidimtial Tnot, Serie Fntnde frive kit [zaence Mite
WE-FE E' ., M LEH UED 2, 000 15, 517 000 Thet, Serer @4 ¥, MUER  USD 358, 866 BT0 112 L

II00ss

s ams
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A Comi iy oo, FEIT, B Ha Flags Entertaimmt Cogp., L6
© I8 DLt UED 3, 180, 0o 2,7, e LN LA ST LIED 4,373, o 4, 104, 35 LKW
S Commmi ex tions Carp , BEIT a3 Flags Entertaimant Comp., 144
.87 91/ 200 USD 4SO 4LURTD DM e USD RO GITEMD LW
5H Commmi ea tions Carp , BEIT T Flags Toews Parks, B, 1444 TR
58T 150/ LED 1, 960, Da0 2, WG, 391 LN e LIED 1, 260, Hon 2,408,800 LR
Schbusberger o Llings Corp. , 184 Sofi Consupar Losm Pregran 1LC,
L9 17052628 vsn om0 EIR LD i, M GE USD Lo, 00 100,664 000
SeimtiFic Caes Iatemmtioml, [nc., pRi R Fpie
43 150 Hen SO0 AMEER LB Cnsumer Lom Progran T,
Seotts WiracleGen Go. [That, 14 48 wrig @MEl 0, 1M 15T USD 260,000 265, Bl3 L
oy k] £, 450, 080 BMLIB 006 Ll
Tantts Mirasle-Gre o, (That 4 5% Tofi Cenmumar Loan Frogram Trust,
1502 v 25,00 RELTE MW ceemigr T, MM AME USD 1S000,000  I5AGLMS  RLS
Toripps Excroe 10, Ine,, L4494 5 BT HEn 2, 35, bio 7,305, 401 i WA .
150130060 Soale Cagital LIC, Serie B0 W,
. UED L, 787, W6 1,836,007 [} 7]
Seal ed Air Corp., 1444 5. 1258 1444 4858 TR
LED 1, 80, Dbl 1,102 38 Lm
[y el = Specirm Beands, [me., 1848 R
. D A, L&m, oo 0,673, 376 LM
Sealed Air Corp., 144A 5 58 o1
LED 1, 20, D00 1,54 319 Lm
16/08/ 2025 Spectoum Srands, Dnc, D4 55% 15D L 271, 000 1 974, 766 i
Seameed Credit Risk Traufer Trest, 150 ame ! B
W, R, Seriez 20075 CAD° 08 LED 3, 36, 483 20 000 Tpectrws Brands, Inc., 184 1AM
=i prms UzD 1, 45, 00D LM AR RN
fengata Techoolegies, [ne., M Tpring baaf Fusding Tt Series 7
£ 158 140308 LED 4, 106, I 4, 832,031 0.05 WA, w14 19 UED 256,71 256, 051 L
Tanzata Techoodegins, [oc, M8 Primlef Fndiog Tust, Jeries
3188 15070 UsD ams00 asmase  0m oo e e U 300,000 waET LN
SEG GLOBAL hwericas Eoliings GF, it Capital Corp. 6. W0 1591008 USD 404,000 BIEEN R
184 535 507200 vEn %0, oo MERT 0 sl . BB ISOMANE USD LA WT, W0 IMLLL AT
0 Comerrial Bortgage Semirities Tpruak Commenications, Tne. 10 5%
Tnge, Seies JECS B 298§ USD 3, o, oeo 5, 6L 33 003 1901/ UEn L 775, 00 LMLIL AH
11 Speint Corp. T.2TH4 IS0 HE  USD 5,528, o0 6,202, 79 LE
Sl Telewivion Comp, e, WA Speint Carp. 7.1E5% 1S/08/108  UUSD 430400 407507 005
5 058 |5 HED LU0 AR MW o o, 1S ISANE  USD 4,351, 00 505536 06
olear Telwigion Gomp, o, W& Sprint Corp. T.BISR 0LDYENEE LSO 30, 422, o0 a7, 228, T4 [ L]
1 8 013 U AT B ULES 0B eCu. 7. 2WIEML USD 110,000 ULGM LW
Sirieg M Radin, Dac. | 14444 G255 SPXFLOR, [nc., L444 5 E75%
s LED 18, o L0, 573 (1] 15/ 06 20T UED 1,240, 00 2,320, 43 LR
Sirbag VN Radin, Dac | L4645 0758 Speare, Inc, 14402 TR0/ USD 3,320, Do 3,800, 14 L
15/ WD Lm0 LERSE MM o e, W IBOVEL USD L8500 9530 MM
Sivius MMBadin Dnc., 1444 5X Bl bistribwtion, Doc., Wi 4. @53
T )
nLE Tzt LED 4, T, [0 265, B 4T 0.5 ] =D 1, 1an, ton 3,304, 337 Ly
Sivius MMBadio Dnc., 1H44Y Bl bistriwtion, Doc., W46 1)
157/ 7828 UED 1, B0, oe0 LHEL1E [N ] A =D Ta5,000 0g, 673 L
Jirvg TN Radi, Do, D444 559 WL Tebsobgi, Ine, 1444 5.5
Py UED i, 216, T B, TR, 6T L ey 1IED 2,397, o0 9,451, 30 Ly
Sizuts M ladin, ., W10 e 17, o gy ngg i lt BN T ES e i g am

Bl 2030

B, M LS BN
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STAE Togt, FIM, Series JD1E-HEPI 'E“p'u:s Erergy Partrers L, [WA
H, (4 5B ZHUANE LD 2,110, bl 2,185, 01 002 558 540015 UsD 500,000 516, 055 L
STHE Tk, FA Series J013-DMC Tarp Resurces Partners 1F, 1HA
W, 14 2178 2HUAME =D 5, 0, bhi 5,070, 113 0.05 & 475K LR/ usD 1117, 00 2,354, 152 [N -]
STHE Tk, FA Series J015-HEF) TargaBeamrins Partoers UF, NAAAS
W, 4 LT ISR UED 1, BT, 26 1, oD, 408 [N ] A UED L &73, (o0 1,718,175 LK
STICR Trwge, FIM, Series J013-HT Targa Resources Partnas LP 5 3751
W 14 3 25T =D n, 50, 21, 401, 483 [ Rl Pyt UzD L, %10, oo 1,908, 1%5 [ ] &)
Stamdard Indptries, e, 144, 3 Targu Ressarces Partners LP 65K
[ — =D 500, D00 SLE, %50 ni [y UzD 3,650, 00D LEDE I Ll
Studdand higtries, bi., BT Targs Feuroes Fariners LP 9
P UED 1, 342, U b, BE, 618 0.0 S UED 1,528, 00 3,002, 70 [N ]
Stndard bdetries, e, 144405 Targa Resources Partnes LP 6. BM5%
AR UED &5, 100 L I 0.0 DL =D L, &0, ton 1,106, M3 L
Stadend bdetries I, 1401 N0 Targn Ressarces Partnery P 55%
AT UED 1, H4, 00 1, 04, 261 L B UED 3, 195, oo 3,510, 353 L
Sl Inc, W4T 50 640 USD 9, 135, Db b, 500, 530 009 Team Health Beldings, loc., 194
Sples, be, W 10TS ISET  USD 456,00 4 BLSE 005 GJIEH 0L/ UED 547,000 Sz am
Statiom Casimog LLC, 1448 5% TEGHA, Inc. & G2RE15/03/2028  USD L, 580, oo 1,641, 225 [ ]
AN VD LEL00 LWRIS 0Ny gnc moI08/202 USD 1000 UL 0@
Station Casames LAE, Md8 4. 5§ e 1, 05, 030 L U3 L Telebler e, b 4255 0008308 USD L, 00, oo 1,144, 110 L
18020 Taper Sealy Inbermatioa)l, Ire, 144
. UED 4,390, 00 6,475, 4 [N ]
Steeicrele, Inc., L4445, 0TRK 4 15w
UED 180, 000 LRE, W83 .
15/07/ 924 Teaet Heal thisare Carg., 144 425
. UED 346,000 365, 42 L
Steeicrele, Inc., L9440, TR e
=D 4, 529, o 4, 536, 467 005
1501/ 3809 Tmet Helthcare Corp., MMABBE  pyery 19 gy oy 1z meestl 013
Stnheal Adjustahle Jate Rorga WL ! T
loan Trugt, B, Series 2003 ‘W00 USD 2, 28, 057 1, 57,70 0.02  Teet Bmltheare Corp., WAL 6.5
. P UsD 4,080, 000 0,500, 813 [N ]
Srwschured Appet Mortgage Temet Heml hiare Corp. , T4 5. 1253
Tmezients [1 Trust, FBN, Saries  UED B, 3G, 55 1,18 116 [ T [T HED L0, 300, tob 11,5110 R
W-_ﬂ? I.I.i 0.3 E05 0 Teaet Heal toiane Carg,, 1444 4. (258 15D & 760, 100 5, 106, 524 L
Suswat Materdals LIC, 164 5. 0258 e e Bl i 15/ 062038
5,819 0.0
LR ! Teaet Baaleleare Corp., WA 4253
. . =D 1,500, o0 2,622, 375 L3
Summit Matarials LLC, 1445 5% WA
=1 1, 5, D0 L,BLam  nm
18020 Tenmeco, [ne., 1448 T, E7SK
. . =D L, 519, (00 1,700, 47 L
Trdt Materials LG, 1444 5159 16/0L 0%
LD 1,470, Ul 1, 560, 273 .02
150102 Tenmeco, [ne., 1444 5 LIS =D 575,000 4. 450 L
Smeea LF, 1R 4. 581505209 USD 1,470, 000 1,505, 88 001 15143053 ' '
Suncco LP B% 15/04/2087  USD 1, 250, I 1, 30E, 20 001 Teerdorm Porer Operstisg L0, 144
Seitch Lk, WA 578 50WINE USD LW,00 LLAM DO 42 S uz La4,000 HEE -
SeitehLrd., M4 4. 0250 S0F09 LSO 1, 360, 0 1, 307, &M 001 Teerdorm Porer Operatusg L0, 144 HED 34, 100 BB, 575 L
Tallgmazs Enmey Partners LF, 144 R B
] 3, B33, ohi 5, I 204 0.4 )
SO0 157000 Teeds ko Lase Tnet, Series 1B
UED L, oo, oo 1,005, 320 (4]
Tallgmazs Enmey Partnes LF, 144 U0 4, 160, 100 RALTE LIS T, WAL 7MY 06T
i Tl ! e ' Tibohile 54, be. £ BOIAR/EE  USD L, LG, ton 1,207, %4 L
Tallgears Enerqy Partrers L7, 1844 6 Tiebile B4 [ne 2.2% 150/206  USD L, 76, 000 1, 60D, 565 [N -]
e LD 1,450, bt Lasa i Tohile I, [oe. & TROIAR/NER LD 13, 268, (00 13,168, 253 113
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Tooorah Wert gy Corg, Led., STEF, ViacowZBE, Imc., FEN 6. 33%
Seriez W11 'ML', WAALIEE USD 160, LTG 16D, 652 0.00 280 2057 UEn L 4r, oo 1,635,983 La
fatiic T 1 VIC1 Progerties LF, FEIT, 1444 5.5
Trare] +Lessase G GROLAMMET  USD 616, 10D @La0 00l 1 UEn 345,000 bihaM AN
?ﬁ:[:-:q-.. TN L WP ] LED =0, 000 I, 30 000 VICIProperties(?, FEDT, Mad 4250 e 315, 100 §,559, T o
riten Water Baldings, Inc., M W'amE
LED 3, [0, [bo +, o5, 421 0.0 .
25 01N VIC1Properties [P, FETT, M4 3151
. D A 190, o0 A, 326, 582 [N ]
Tru.qi'l Groug, Inc., 144 3,315 =D 6. 100 B4 513 il 150
BLE 30 ' ) ' VI Prparties [7, BT, WAL 460 =g
i 2,567, 00D 3,726,184 003
Trinphleop, [ne., HOBZK o a0, o Qrm L g ] ' '
16/T8/20 ! : ' VI Prparties [, BT, W44 4130 UEn
4,595, 000 4,004,405
S ool et Toat, B, ey LELU0 Lm4dm gy v ' '
Serins BRI R 4TI SNERS S e ' Vine Energy faléings (A0, M4BT L)
4,050, 000 4,267,668 LM
i Gmarhd bty e, B SEEW0 SmLA a5 W ' '
Sries TG T 444 1HTREH e o ' Yists Qotdoor, [ne., 1448 4 % nEn 2 396, 0o 5 BUE. 764 1)
Gomohlbp it W LELM nazEm am  Vas ' o
SriesEIHE T 439 15BN PR ! ' Vistea Bperations Co. LLE, 1444 5.5
UED 205,000 212, bia [N 1]
B3 Comt 5] Mortg:e Tust, PR HEn 4, 00, 000 4 704 ™ 0%
Series DI T 4313 15100 ! ! ' Vistra DperationsCo, LLC, 140 En 3,635, 000 3775, 85 ™
VESS Conmetcial Mortgege Truzt, [0, 5 BT L0 EET ! o .
PR Series IFCI0 B’ 0.3B% USD 113,302, toD 2,4BE, 75 007 VistraOpertioas Co. 1L0, [444 5%
- i/ UED 4,151, bon B,44E, 361 [} 5]
VES Conmarcial Wortgage Trust, [ Vistra DparationsCo, LG, 1440
N Series 203U B OIS USD 43,461,000 W6 DL AN W/ LR G T L
15605 1.9 Crace & Co -Copn., T4 4_BISK
A — R UED L, 095, 00 1,158, 351 [ 411
Tnet, P, Serles20U-C3 00, M4 USD 4, BT, Do +, WE 03 0.05  Wauagh Matioma] Corp. . Dedh 5 5%
£ 0518 1M - UED 320,000 HE A L
IMES RSOEE 5. 5% 0L710S05E LSO 3, 38, 530 5THLTE 0 B Relperdasl Pan-Throst
IMES MA972 4, B% 0L/MASHED UED 4 115, 2 4,443,013 004 Certificstn s, Serin M0 ED &, T 44 111 L
Dnited Airlines, Inc, M4 £ 515 .8 Zhem
iyt [121) 4, %8, 0 5,467,098  0.03 ik e ke P Tt
Invizon Comvi sty e, B4 [ertificsten Pruss, Serie M- "4 UED & HL 45, 54 L
% g WD LW LT DR e ey
V5 bt Ruadtiog LLE, Jerdes BOEB-M by BerigegrBadied Pags-Through
g , BT ! .
B, 14 T8 BV t=D e, 16 i, L Cartificates Trugt, FRM, Series LIED LL§, 730 11, 55§ LM
Vail Fesarts, Ine, 1440 6 25§ DR 5T LA 20N
16 T6/2025 tED £ 306, 00 4 25, 20¢ 135 hishingtm Wital bortgage-Backel
Weloity Comeerrial Capital Lo Fags-Theoegh Certifuates YRLI
Tot, B, Swas WD K, W USD LTLIT LELSE 00 v A, Seeneemn a0 RMAER O 41MIE LM
403 H0a DA B0
Verizm Comumications, [nc. & DIG Tells Farm RCa, 70 L8 Perpebinl LSO 13,586,000 3430678 M4
20 WD LU0 LELAN R Rr Gamrcisl et
Vems atoueb e Recetvablies Trust, Tngt, Geries ME0IE W5 LMR USD 5,000, 00D 54, LIS
Terier -1 D0, 144 5748 LED 1, 00, D 1, e, 923 [ T 3
15863025 Tell; Farg Gomercial Bortgmge
YiacomCBE, [nc., FEN 5T N 1 6, 10 I He i Tngt, Serier EH0% W' LBIB USD L, 300, oo 1,026, 9583 [}«

8/02/2057
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Vellz Fargn Comnereial Wartgage Rel 11 Fargo Comercial Foctgage
Tnge, Serie MIFC 0 LEME  USD 5, 000, DR0 5, 1E8, a0 005 oo, B Serim BOHEL B, @ USD L, L0G, 0D B, 45, 413 (1]
150048 10 1N
%edl1 Fargo Cowarcial Vorigsgs Tells Farpn Comercial Bortgage
T, A, Sarior JH6CE T 4IBR USD 9B 00 14, MLIE D18 fogt, DR, Swin @K 9F LSO 31, 000, 100 WEEE WA
L4200 LR A
ella Py Cowmecial focteses 1ell; P Comercial Betgnge
I";;; E-Im' BN T, A UED 13,6500 10976898 011 pge g Em, i OROH OF TS0 47, 570, 00 L4066 RO
" 0BT 15505
Vellz Fergo Comercial Wartgage ED) listribetim, e, W4 7059
Tngr, Series WIFGE W, W4 USD Lm0, LWRIE 0O 1m’mlf:. A 115D 500,00  GIISS W6
3 EER 15067748 -
Fells Farp Comerela] Bt pge E;.g‘fn"'“”' e, WUEE o 150500 30IE5E LM
Trust, BT, Series 2M5CH T USD ATBON  ARLIE MM
448 1505204 JMLH g Ls0 1, 343, 00 L40LEL  Lm
Belly Farge Comercial orbgage _
Tner, AT LIS GGmE U0 HE500 4 WLES D05 WesternDigital Corp 4.75% o 2,382, oo 5,500,865 LM
Foll Fargs Comril u';tm' ;E;:T:?fu?c-:h:ll Frerivables | |
T i 3 1. T e n 0. 06
]mmwm Lo LR B il Toagt, Series23-H T', WAAE  UED 180,00 LEESAT  am
Vellz Ferge Comereial Wartgage i/ 10'e
Tnge, P, Series LT D0 USD 10, 5a 48 0B, am o1 Meethe deoohile Brembles
'R uﬂ[g'fg]m Tngt, Jeri g IFIL ¥ CHULE usD 12,290, oo 12,607, 303 13
Vellz Ferge Cownreial Wartgage B
Tngt, FRY, Semies W0INGL D0 TED 1, 50, o 5,074,08  0.04  Wethbe bemonile Beeimbles
1. WES 140834 Tngt, Series B-H T, BALW USD 200, 110 P B
Vellz Fargo Comercial Bortgage 1513ms
Tngt, F, Series WI-NE2 0 USD G AT, E0 GBI 005 el hiochile Bkl
1.3 150 s Tngt, SeiesZ0R-W F, WASE  USD 550,00 5SEEL 05
Wellz Fempo Comercial Wortgage 150770
Tngt, Serie WIEAIS D', W4 USD 3,004,000 B IRLOE 00D ftbke deoohile Brceisbles
a]Llssmmm:r | Tngt, Serims @R, 5, MUGIS  TSD 10, M0 RMEES AW
Vells Fimpn Doanercial Rilgage ]H]].m;
Trust, PR, Serisg WBCE T, WAL USD §, 50, 50 BOSGE M D08 etleks Avoohile Basiables
:'T’lﬂﬂﬁ | Tngt, Serle DAY, B, WUGDS  USD 4,785,000 10,145,888 a0
5 Fargn Comercial Merbgage RS
Tngt, Seies UECHS 00, WA USD I R —
:meﬂg_ " B Seim BI4CE T, 3% USD LLI05 000 L0GLRTSS RO
hm:.?:.smua 'tf'ﬁm %UsD T850,00  GWLER 007 ::IJHL x:i“ p—
L Sy ' (i} 1,575, oob 1B S
Tell; Farm Domwwaial Reigage i5iti i
T, R Seris WIE T, W USD TN TN R s RO ey 6,650,000  6,75L%3 A
L3 VRS .
Tells Farge Comeecial Berbpmge ;“ ”'“F“T’“"“ Corg, WA e L, 220, 000 L1500 LM
Tngt, Seraes 211761 W . 1L =D 1, 0, Den L T 0.0 ) HALE
1418 L5 rorine Bacror L, UED 138,000 LTS L@
Wl Cowweril Rrigeee 15/11/ 5
Tngt, Seler JEGE T, AW USD 280,00  zmeam  ngg  Pelverine BerowllD LMATE L0 saE W0 STUEEI LM

LT

15105 med
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P AL PR i E)
202146 B 308 Byt
EE T EL:
(=Tl =% -]
&'l‘ﬁ! g.“ EH-HTmEE Bk !ﬁl%.l el i AR AN dmsd WBE CEFLY BE R
Fymn Las Vapas LLE, 1444 5 5% e
ALTI/S e LHLON 4LLSE 0 T
e Resoets Fiaanc e LU, 18047, Claires Holdings" 0D B L¥ LW
T vsn 65, 0D WRTE UM bt Soarpy Oparstiog Gorp”  UISD ur HL0M W
Bymn Fesorts Fineace LG, LA [ullpert Saergr Operatiag Corp.”  USD T 1,100, 335 L
515K MW WD nER 00 15BN WA pe ) ding LIF Prefsrence”  UISD 7,457 LH W
M0 Lagistics, Inc., 14461258 Remain Co. LLCT Hsn 1, 536 L, 351 L
/et =D 4, 10, DD 4,066,715 005 T
i) Logistics, Ine., 1444 A 734 Y o T
ey i 3, 585, 000 4 15.0M 0
Yum! Brands, [nc., 1448 775K b B &
oy e 326, T wa o Z2UE
Vil Beands, Dnc., 1448 470 Meg Regearch Ltd, JU0EEF  UED 183 Lat LM
5L 1] 5, M7, 10 53 00§ Fedbe — N D
W 5 AN LE, Serig JRFM
W 1 208 AL USD LLES DN 1LEIM NLL -
L Groug Heldiags, [nc., 14 S0 5, 501, 000 AoRE 249 007 Tedstres Foldigs, be, JVRSEET  USD i B LW
ekl o ' W
E’fﬂfﬁmmﬁf Dhe., 100 e, g5, 000 wsar  nn D5 REH S 1
| TIEE AW Caant AmEsS s UERa B0 005
e AR XA -
* ORI R TS & h SRR UCITE B Bah it o= o b e [ i
Bty S g 176 B0 TS0 ﬁm}lﬂh—,& 22y PEEEHONTERER
ot R et
MOEEE FEESS L CEne T EE Pl Gl Fih Yol id Frd
e - I Ciokal 54 Vield Bmd 1 it - USD W6,019  O560LEM AW
TrFH=2% 1wt
ACRC, FRIM 0% 22/12/2021 UsD ore, BT o0, a n.a Porgan 15 figh Yirld Pl Bord
MR B ped- PG Hg Tiell Pl Bedd  USD WEE LEWLT M
s i -0 ¥
o Phvegan 110 Lineidicy LYY Fsd -
B Tetnder B, B 5, Seres 1 =D 1, 415, K2 1, 460, 818 ni PO 050 Liui d iy LAY Y [t} T usD Li¥, 300,220 107, 300, 259 1.4
£ 4B min R : ' R
Eow Totandkr B, B9, 5 Sele ) -
. L= 1, 124, 250 Lih i nm  HEER S R—L - uCITSEH T 1 Iq
U GBI ISR — e FIEB SISy R EREORAE RS _:nﬁ_m E
— T T ORWEIREERA ﬁ |
, Al mw
;:‘wﬂiml S OO EES (AR R
TE, Sries B A, MASHS  USD Lo Lo pey TOREAE TR BT %W
(1110 e
ESC Co. E% 15/10/2024" =D 5, a6, Do 141, 480 m.an T HEBERELOTFE
ESC Co. 6 379% 15/IL/ZDZF  USD 13, 100 IE LN AR R e O s U EEE TSR T
1Y Tomr D [1mer, Series B0H W', § AR HTEERETTY.
o T LED B, 4L Zim 0
T
o E-a=day 4, /14 B4 .
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P AT 2R R (i)

202146 R WA Bt

TEAJI #EMEmREE %)

— B il F R o FEEC
B i 3 FLE Wi (3 FIL) (3 E) G HEE ()

TAOR MBS, 2. 00%, 26/0%/2006 wsn 4, BGO, 000 4 T2 59 o, 7e 0 05

TBASEH H i & 4 737 5 [ E 005

TBARIEIATER 4 792 531 10 TH 005

S EE AN EHIIREE

AR E— SmT AR HEEIC
=ELET iRt TR AN i frasl=] =T 5= G FLD iy & BlE (%)

AUD 200, 00O UED 149, TBL DE/DT/EZ0ZL  REC 2B -
[y c B, T4T, 252 UED 1, 045, 572 LE/DT/2021 B Paribaz 282 -
b 4, 178, #18 usn Fidst, 297 04/DB/20ZL B Paribaz 426 —
ElR ISE, BEG plE:n] 4275, 543 LE/DT/202L  State Strest 23l -
GEF 4, BIE usn W, 194 04 DB/E0ZL  State Street 5 —
KON LEE, 323, 156 UEn B, 212, DL4 15/07/2021  Goldean Sachs 258, 369 L. 0l
56 522, D8Z, BTL UED 388, 150, 155 L4/ DB/2021  Citibank 144, B55 -
e 2Lk, D14 UED 156, D21 04/DRSI0ZL  HERC 200 -
TEY 140, 196, 428 UED 15, BER, 5T1 1B/DT/2021  Citibank L&T, TB2 -
usD SE4, 304 AlD 46, 306 b1/pT 2021 FBC £ a4 -
= B25, 252 AlD B2, 112 DE/DT/E02L  Toresto-Deminisn Bk B0 -
UsD 422, 533 AlD 540, THE DE/DT/2021  Barclays L2, 283 -
u=n 32T, B2 Al 425, 51E CESDT/20Z1L  HEBC B 545 -
UsD 51, B0 AlD B6, BT3 LE/DT/2021  REC 1. 844 -
UED L35, 240, T&T AlD 180, Z24, BTE CEADT/2021  Standard Chartered L3, B4 —
=D 195, 323 Al 282, 090 DE/DT/EZ0ZL  State Strest B 1T4 -
usDh 211, 223 AlD ZB0, 365 CE/OT 2021 Toresto(eminios Bad Bsa -
usn 4, 103, 465 CHE 3, TRT, BT% OE/DT/20Z1 B Paribaz 3,008 —
sl B, B0O CHP 5, BOB LESDT/2021  Citibank 204 -
usD £, 979 CHE £, 405 CE/DT/2020  TometoOeminios Bad 5 -
=D 2, TEZ CHH 17, BB LE/DT/E02L B Paritas - -
Vs 36, 484, 270 CHH 235, BLO, B20 LB/DT/2021 B Paribaz 5218 -
=D 65, BT2 CHH 425, 102 LE/DT/2021  Goldman Sachs T -
=D L, 236, 374 CHH T, B43, BGR DE/DT/Z021L  Toresto-Deminien Bak L2, 937 -
usn 195, TEL CHH 1, 287, 518 G4 DB/2021L  Standard Chartered 111 -
= Z, B89, 610 EUR I, 422, 4L% CLADT/Z02L  Toresto-Deminiss Bk L3 182 -
UsD L, (41, BTG ElR BTG, BTE LEAOT/2021  State Strest 1. 843 -
= 3, 178, 140 EUR 2, BEG, T51 LE/DT/20Z1L  Barclays 12, 508 -
UsD 1,200 ElR ey LE/DT/2021 B Paribaz 27 -
UED 1, 4T1, 311,579 ElR L, 237, 228, DLD CE/DT/2021  Citibank 2, OTE, 559 0.oo2
=D 1, 608 EUR L, 236 DESDT/20ZL  MERC &l -
usDh 2, 298, 224 ElR 1, BTG, GE2 Le/DT 2021 FBC BB, 459 -
usD 4, 550, GLL ElR &, DES, 148 CE/DT/20Z1L  State Street 105, 543 -
sl 2, TO%, 210 ElR 2, 284, 334 b4/DR/2021  REC LB, B35 -
=D 1, 835 ElR L. 537 L4/DB/2021  Standard Chartered 5 —
=D 5, 023, T2 EUR +, 209, 262 L4/DRSINZL  State Strest 22173 -
UsD 5,417 ElR 4, 834 C4/DB/2021  Torsstofeminic Btk k1] -
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202146 R WA Bt

% AT EHREER

A= FEMA HEEIz
LT HikES ok AR B L] mE =T y= % FIL) & BlE ()

=D 92, 882, 517 GEP 67, 006, 138 DE/DT/20ZL  Barclays 143, T1R -
s 4, aTa GBP 3, DLT CESDT 2021 Werrill Lynch 56 -
UsD 124, (145 GEP g7, BLT DB/OT/Z0ZL  REC 2,508 -
=D 172, 276 amp 122, 110 DB/DT/ZOZL  State Strest 3, 26% —
U= 5, 151 JFY SE0, [O0 DE/DT/2021 BV Paribas Bl -
UED 238, LT JFY 28, 215, 42 DB/DT/Z0ZL  Citibank 1,307 —
UsD 154, 588 higi 14, B1Z, 188 CE/DT/2021  REC 2,386 -
UsD B4, 536, PO TFY B, M5, GBZ, PRY DE/DT/Z0ZL  TorsstoDeminisa Dak LD, D% -
s 578, 235 560 TET, BSE DEDT 2021 BN Paribaz 5158 -
usD 11%, 549 =aD L5B, 562 DESDT/202L HEBC 1.5%1 =
=D 5, 108, 414 240 4, 138, TLD DB/DT/Z0ZL  State Strest 37,540 -
=D 250, B1S 4D 337, 66 ba/DBS 2021 HEBT BS =
AR L3, 164, 226 =D T, 214, 458 15/DT/2021  Goldman Sachs 23, 1%2 -

EELBEYS RIS 32T A 03
A TS0, 988 k] 580, 581 DB/DT/20Z1  Barclays {17, D56 -
AT 2, 188, LT6 UsD 1, A%9, 528 DB/DT 2021 BN Paribas {56, 334 —
A 3, 277, G5B =D 2, 487, 071 DE/DT/E0ZL  HEBC (27, TE4) -
AT 7, 585, G20 UED &, BED, 45T DB/DT/2021  Merrill Lynch (LT3, B20) -
AT £, BET, 916 uso 5, 231, 587 DE/DT/2021  BBC {53, B15) -
AT P42, 314 o 50, 342 CEADT/202L  Standard Chartsred {13, B30) -
AUD 159, 544, 456 ush 123, 350, 965 CESDTS 2021 State Street (5, B0 B18) {0, 0d)
AT 512, L18 s 356, 122 DE/DT/2021  TomekoDeminios Bk {11, BET) -
AT 398, 915 L[] 305, 200 04/DB/20Z1  HEBC (3. 84l) —
A L, 5LE, 306 s 1, L4B, B3T 04 DB/Z0ZL  RERC {10, B52) -
AT 180, Pdd, 534 UsD 135, T30, 156 P4/DE/E021  Standard Chartszed (LB, 568 -
AT 832, 112 usn 25, 143 04 /DB/2021  Torseto-Deminio Bad (B -
aF 5, TEL k] B, 439 DE/DT/E0ZL  Barclars (LB -
W 3, T7%, 629 k1] 4, 218, 174 DE/DT/2021  MWerrill Lynch (123, 426) -
CHF B, 303 UED 7,022 DESDT/20ZL Standard Chartered §158) =
HF 2,218 k] 3, 135 DE/DT/20Z1  State Street (273 -
HF 8, 406 UsD 3, 16% 04/DB/2021  Barclays (B2 —
F 3, TBT, 6T ] 4, 06, 554 M4/DB/I0ZL  EVP Faribas {2, B7H) -
biac Z28, B4, A s 55, BEG, 85D DE/DT/E0ZL  EOP Paribaz (491,373 -
[hys| o, 892 Z3T7 s o8B, 9TE CDESDT 2021 Goldoan Sachz {3, 422) -
I %, #L% GEE o 613, 295 CE/DT/2021  Standard Chartsrsd B, B0 -
[hys| 1, BOZ, TOT Usn 248, TTB CESDTS 2021 State Street {1, 833) -
o 466, 135 s T2, 723 DE/DT/2021  TomekoDominios Bk {E26) -
o 43, 092, L34 IE ] B, T42, T33 15/0T/2021 BV Paribas {80, T5L) —
o 445, P15, 093 s 6%, 606, 465 I5/D7/2021  HSEC (BER, B30 (oL
o 236, 476, 514 =0 36, 358, 553 04/0B/20ZL  ENP Faribas (T, 4B7) -
figc 526, BE3 ] BL, 331 b4 DB/2021  State Street (24) —
o 47, 41%, 457 D T, 316, 328 LB/DB/Z0ZL  TorsstoDeminiss Datk {2,371 -
EUR 541, 307, 133 k1] BED, 428, 855 0E/DT/2021  Citibank (L7, 675, TR2) (0. 17)
EUR E59, 103, T15 UsD B4, 256, 331 DE/DT/E021  Goldoan Sachs (21, 599, B3] {0.21)
EUR 1, 851, 274 =D 1, BEZ, 268 DE/DT/20Z1  HEBC (4D, DET) -
B 2, 358, BST UsD 2, BED, 535 DB/DT/2021  Merrill Lynch (B2, 184 —
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Je I AE ZHREE

A — FEMA HEEIZ
AR RitE oA e e P 3% FIL) & ElE (%)

HE 14, BB, 375 s LT, 740, 135 CE/DT/2021  REC (552, 402) -
ER B6D, 300 =D TET, 0T DE/DT/E02L  Standard Chartsead {2, 241 -
EE 21, 6D, 488 usD 26, 449, BLT BE/DT/2021  State Street (BOE, B0 {0.01)
ER 4, 129, 517 =D 5, 000, TLE DE/DT/E0ZL  TorsstoDeminisn Balk (126, 235) -
HE 1, 237, 228, 727 usn L, 472, LES, 566 0d/DB/02L  Citibank (2,041, 583) {0, 02)
ER 5, D63, 246 =D B, 005, 57% 04/DB/20ZL  State Street {31, 104 -
HE 2, 422, 419 usn 2, B9, B4 0a/DB/2021  TometoDeninios Bad (13, 185) —
aEP 371, B0L =D 522, 3% OE/DT/2021  Barclars {7, 507) -
GEF 46, 992, 515 UED B, B4T, 924 CE/DT/2021 B Paribas {1, BOT, 656 (0.02)
G T, 468 usn 10, BLT DEDT/2021  Citibank (243 -
GEF T, G498, 293 =D LDy, 039, 771 DE/DT/Z02L  MWerrill Lynch (215, M2 -
GEF g, 247, GBS Usn T, 416, 236 DE/DT 2021 REC (152, 739 -
GEF 5, 263, 504 =D 7, 353, 528 DE/DT/202L  Standard Chartseed (BB, 550) -
[ TBT, 268 s 1, OB5, 521 LESDTS 2021 State Street {23, 580) =
aEp L, BO4, L0G =D 2, 283, 55T CE/DT/2021  Tareso-Deminisn Bak (43, 4000 -
GEF BT, 128, 248 UED a3, D6L, 147 C4/DB/202L  Barclays (L44, 966) -
aeP 2, 4%, 972 =D 3, BZ6, 350 04/0B/2021 B (15 359 -
JFY 15, B0, 264 ] L4, 252 CE/DT/2021  Barclays {BEG) =
IFY 9, 334, 524, 404 =0 BS, 024, 51T 0E/DT/2021 BN Paribez (524, 5L {0.01)
JFY 15, 423, 610 ik 140, 188 DE/DT/E02L  REC (g5 =
TFY 170, 61T =D L, 556 DE/DT/20Z1  State Street (15 -
IFY 20, 865, B4 =D L9, Bge OE/DT/2021  Tareso-Deminisn Bak {3, 182) -
JFY 20, 44%, 605 UED LB, BSE C4/DB/202L  Barclays (52 .
IFY 9, B45, BEZ, BEG =D B4, 557, 300 04/0B/2021  TarestoDeniniss Bal (95, 364 -
HRW T, B52, 124, BEG ush T, DBL, 454 15/DT/ 2021 HiF Paritasz (Log 3ra) =
] 4T, 550, 029, 2ad =D 42, 778, 9% 15/07/2021  Citibank (BT%.290) {0.01)
WO 1, 480, 475, GO UsD T4, 599, 254 15/D7/2021  Werrill Lynch (124, 922) -
56D 33T, 0BG k] 250, B4D 01/07 2021 HEBC [:21] -
S 1B, 11T, L5l UsD 12, LEG, %53 DE/DT/2021 B Paritas (7T, 060 -
56D 489, 947, 285 ] 370, 504, 862 OR/DT/20ZL  Citibank (5, B2, 178) {0, 08)
e 2,440 sn 1. B4 DE/DT/2021  Goldman Sachs (28 -
56D 18, 152, 472 ] L4, 403, 273 CB/DT/202L  HEBC (L70, 220 —
e 7, B9, 057 =D 2, LES, 417 DE/DT/202L  State Street {28, T40) -
e 2, Bg1, 597 UsD 2, 101, 147 04/DB/E0ZL B Paribas {2,271 -
56D L, 161, 224 k] BE4, TOR 04/DB/20ZL  HEBC (519 -
i) B45, TES T 4, LTE, 41B 02/0T/202l  BW Paritas {520 -
=D 34, 2BL aEp 24, B2 DE/0T/20ZL  State Street (35) —
UsD 1BE, 33 GEp 134, 581 CE/DT/2021  Barclars (4T -
=D 158, 034 540 210, bl 02/0T/202L  HEBC (203 —
UsD 328, ZLE, 280 540 522, 052, BT1 DE/DT/202L  Citibank (14%, 950 -
UED 425, 608 =40 572, 254 DE/DT/202L  MEBC {104 -
=D 299, BEZ =60 403, 165 DE/DT/2021  ToraskoDeminion Baik (&1 -
UED 98, 109 540 131, 528 04/DB/20Z]L  HEBC (28 -
=D 1,150 560 1, 548 D4/DB/E0ZL  State Strest (i -
s 1, (55, 293, 927 1En T, 8L, TTH 18/07/2021  Citibank (3, 28, 443) {0, 04

EESBESARINN AT ED

SR AR [ERFIR e 0.50)
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Y WAL AR s )
202146 R WA Bt
EREMEH
Fo=ripLyafl=du= FEH A MU
B o A= % FL) KR EHARA (W
IS 2 Year Mote, 30/DB/20EL {2, 3e9) =D (526, 31T, 23L) BET, BEZ 0. 01
SR e I RS 357 BEY 001
US § Year Mote, 30/0%/202L T3 =] 3,693, 105 {85, 262 -
US 10 Year Mote, 2070972021 7, BE3) =D (1,084, TBE, 445) (5, 84T, B24) 0. 08)
US LD Year Ultra Bond, 20/09/2021 {3, 322} 1] {488, 723, 25T) {e, 674, 338) (o, 08l
5 Long Bond, 21/08/2021 (78] =D (12,211, 0E2) (248, TR1) -
US Ultra Bond, Z1/09/Z021 3BTl =D {514, B2E, 5TE) (20, 242, BT4) (0. 20)
SRS A A (33, 098 077 033
SR Ak I 132, 231, 30 SN
SLwhk T 24 b A0V T R
_ Aaes— 0 (ER Bl A SR EEEIC
Ll 1 A—r— e A/ 133 e i FaL (% FL P
215,000, 000 USD  Citigroup CONNAHY.36-¥1 Sell 5 00% 20/06/2026 22, 181, 032 {LBS, BOL) 0.2l
B0y 00,000 UED  Morgen Stanley CMEX WA, BEE- Zell 2.00% 18/11/2054 (2,721, 137 {2, T2L, 03T) (0. 03)
106, 463, 000 USD  Morgan Stanley CMEX, WA, BEB- Sell  5.00% 17/08/2061 (3,825, 156 {3, 825, 156) {2, 03
22,500,000 USD Merrill Lynch  CMEX, A, BER- Zell 5.00% 17/08/2061 (80, 259) (808, I55) -
32,500,000 UED Citigroup CHEY, [{A. BER- Zell 3.00% 17/08/2061 (1, 167, 487) {1, LET, 487T) 0. 02)
IT. 800, 000  UED Citigroup CHEY, ¥A. BB~ Zell 3. 00% 17/09/2058 (1,351, 348 (1, 350, M4E] 0, 01)
5,000,000 UED Merrill Lynch  CMEX. A, BEE- Iell 3. 00% 17/09/2058 (38, 039) (304, 09%) -
57,500,000 USD Mergan Stanley CMEX. MA. BEB- el 5.00% 17/00/2058 (4, 440, L41) 4, 440, 141) {0, 05)
LSy b TN ATy PEHEERES & 7481, 505 (14, 385, 328) 0 oF
SLiyk s FIN b ATy SEHEREEEE 7. 451, 605 14 385 328) o o7
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FEEH M =R T ATER R23% A
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0.10%

() TER(BEMENL IR ERAGE RS- FeRREOBE AR B nT S EETALALOTY,
Rt SR B OGE, ERE RN, R, R P OEREE ER TEYET,
SRR B R RS R TRYET,

(H) 175 O P PR R DAL Ve, TER (R ) B BRLTLET,

90/123



EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

2022

3,582,090

552,444

3,029,646

2,431,097

1.2462

2022

6,426,370

608,846

5,817,524

4,502,802

1.2920
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2022

2022

2022

2022

2022

60 764,634
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69 5,034,828

129 5,799,462

50
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19

31

52
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31 32

2021 31 2022 31
18,142,958 18,159,513
21,674 14,017
8,485 18,237
2,100,011 1,938,156
2,599,647 956,791
1,700,000 1,000,000
4,938 14,727
24,577,716 22,101,444
21,892 21,892
12,845 16,377
9,046 5,514
60,000 60,000
192,744 2,343,640
83,967 76,522
150,945 189,042
393,031 891,939
8,754 5,500
889,443 3,566,646
898,490 3,572,160

25,476,207 25,673,604
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31 32

2021 31 2022 31
152,810 172,706
1,657,429 3,043,065
969,445 900,327
687,983 2,142,738
513,505 154,360
1,604,718 582,160
852,844 924,994
66,485 54,793
4,847,794 4,932,080
230,152 259,178
468,136 743,912
132,202 128,761
830,491 1,131,851
5,678,285 6,063,932
2,218,000 2,218,000
1,000,000 1,000,000
1,000,000 1,000,000
33,676 33,676
16,546,042 16,475,344
16,579,718 16,509,020
19,797,718 19,727,020
202 117,348
202 117,348
19,797,921 19,609,672

25,476,207 25,673,604
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31 32
2020 2021
2021 31 2022 31
11,210,022 11,638,721
9,990,252 7,817,385
1,781,474 2,379,908
93,012 132,493
23,074,762 21,968,508
5,711,697 5,885,809
92,591 105,330
1,989,635 1,887,761
1,704,125 1,597,303
267,484 273,818
18,025 16,638
279,663 263,612
202,218 182,365
12,892 8,534
147,956 138,892
41,369 34,938
8,275,806 8,324,879
5,189,294 5,437,200
282,890 325,451
2,896,911 2,845,134
867,658 1,166,857
1,070,437 1,021,409
71,396 78,348
376,875 373,895
12,096 12,247
16,761 10,608
687 3,585
171,713 152,691
1,071,717 1,074,147
195,441 179,059
215,744 48,776
19,208 10,588
246,791 214,001
2,096,413 2,065,052
6,092 3,532
70,894 89,441
9,689,732 9,674,918

5,109,223 3,968,710
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31 32
2020 2021
2021 31 2022 31
352,360 24
268 0
8,463 5,171
27,896
326 11,371
389,316 16,567
128,721
2,756
2,756 128,721
5,495,782 3,856,556
5,495,782 3,856,556
1,960,274 1,474,283
427,280 447,028
1,532,993 1,027,254

3,962,788 2,829,301
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31 2020 2021 31

2,218,000 1,000,000/ 1,000,000 33,676| 14,583,253 14,616,930 17,834,930
2,000,000 2,000,000 2,000,000
3,962,788 3,962,788| 3,962,788
1,962,788| 1,962,788| 1,962,788
2,218,000 1,000,000/ 1,000,000 33,676| 16,546,042( 16,579,718 19,797,718

54 54| 17,834,985

2,000,000

3,962,788

147 147 147

« )
147 147 1,962,936
202 202] 19,797,921

99/123



EDINETOOOO
O00DOo000O000oo00ooOoOooOo(Ece264)
OOoooooooooooooooooood

32 2021 2022 31

2,218,000 1,000,000| 1,000,000 33,676| 16,546,042 16,579,718 19,797,718
2,900,000 2,900,000 2,900,000
2,829,301 2,829,301 2,829,301
70,698 70,698 70,698
2,218,000 1,000,000| 1,000,000 33,676| 16,475,344( 16,509,020( 19,727,020

202 202] 19,797,921

2,900,000

2,829,301

117,550 117,550 117,550

« )
117,550 117,550 188,249
117,348 117,348( 19,609,672
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30 2019
19
10 2019 44
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31 32
2021 31 2022 31
31 32
2020 2021
2021 31 2022 31
8,463 5,171
344,000
31 2020 2021 31
56,265 56,265
56,265 56,265
2020 23 2,000,000 35,546 | 2020 31 | 2020 26
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32 2021 2022 31
56,265 56,265
56,265 56,265
2021 24 2,900,000 51,541 | 2021 31 | 2021 28
31 32
2020 2021
2021 31 2022 31
2,087
7,133

9,221
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31

2021

31
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230,152

230,152

230,152

230,152

60,000

188,432
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32 2022 31

2,034,881 2,034,881

2,034,881 2,034,881

259,178 259,178

259,178 259,178

60,000
308,759

(¢

€
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31 2021 31
230,152 230,152
230,152 230,152
32 2022 31
259,178 259,178
259,178 259,178

26
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31 2021 31

10 10

18,142,958
2,100,011
2,599,647

1,700,000

24,542,617

32 2022 31

10 10

18,159,513
1,938,156
956,791

1,000,000

22,054,462
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31 60,000 32 60,000
31 2021 31
188,432
4,312 4,020 292
4,312 4,020 292
32 2022 31
308,759
5,415 5,010 405
2,029,466 2,199,010 169,543
2,034,881 2,204,020 169,138
31 2020 2021 31
3,768 268
32 2021 2022 31

10 0
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¢!

Q@

G

31 32

2021 31 2022 31
1,395,783 1,464,414
167,249 161,163
6,979 7,322
53,192 13,354
158,789 84,742
1,464,414 1,561,511

31 32

2021 31 2022 31
1,604,595 1,776,761
8,023 5,330
149,600 78,815
173,332 161,872
158,789 84,742
1,776,761 1,780,406

31 32

2021 31 2022 31
1,464,414 1,561,511
1,776,761 1,780,406
312,347 218,895
161,402 29,853
150,945 189,042
150,945 189,042
150,945 189,042
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4
31 32
2020 2021
2021 31 2022 31
167,249 161,163
6,979 7,322
8,023 5,330
32,260 39,380
1,303 1,758
135,248 125,533
G
31 32
2021 31 2022 31
13 30
87 70
100 100
(6
31 32
2021 31 2022 31
0.5 0.5
0.5 0.3
31 60,193 32 53,526
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31 32

2021 31 2022 31
391,656 494,974
82,101 92,420
86,823 43,648
100,644 108,639
146,344 156,941
51,790
6,254 6,965
813,822 955,380
374,481 5,556
439,340 949,824
46,309 57,884
393,031 891,939

31 32

2021 31 2022 31
30.62 30.62
1.85 5.45
4.81 9.56
0.08 0.09
0.16 0.03
0.01 0.00
27.90 26.63
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31 2020 2021 31
11,210,022 7,849,150 1,781,474 93,012 | 20,933,660
2,141,101 2,141,101
11,210,022 9,990,252 1,781,474 93,012 | 23,074,762
32 2021 2022 31
11,638,721 7,767,763 2,379,908 132,493 | 21,918,886
49,621 49,621
11,638,721 7,817,385 2,379,908 132,493 | 21,968,508
31 2020 2021 31
11,210,022 9,990,252 1,781,474 93,012 23,074,762
12,799,203 4,977,728 3,394,022 1,903,807 23,074,762
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JPMorgan Asset Management (UK) Limited 4,966,592

JI_DM(_)rgan Asset Management (Asia Pacific) 3,333,286

Limited

32 2021 2022 31
11,638,721 7,817,385 2,379,908 132,493 21,968,508
12,737,897 3,941,639 2,874,061 2,414,909 21,968,508

JPMorgan Asset Management (UK) Limited 3,923,766

JPMorgan Asset Management (Asia Pacific) 2 802256

Limited T
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31 2020 2021 31
213,649 391,741
100
8,000,000
JIPMAM 1,700,000
9,100,000
3,500
100 8,463 17
344,000
JPMorgan Asset 24 4,733,256 790,138
Management
(UK) Limited 994,861 299,344
JPMorgan Asset
Management 60
(Asia Pacific) 3,325,196 968,603
Limited
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32 2021 2022 31
214,618 419,815
100
5,000,000
JPMAM 1,000,000
5,700,000
3,500
100 5,171 10
JPMorgan Asset ” 3,567,211 291,744
Management
(UK) Limited 1,133,637 1,448,636
JPMorgan Asset
Management 2,790
(Asia Pacific) 2,794,833 123,299
Limited
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31
2020
2021 31

351,869.22
70,430.80

31
2020
2021 31

3,962,788

3,962,788
56,265
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32
2021
2022 31

348,523.46
50,285.28

32
2021
2022 31

2,829,301

2,829,301
56,265
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324,279 2022
2022

48,323

19,495
2022

324,279
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193

2022
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XBRL
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193

2022

31
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