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Portafoglio Titoli

Al 30 giugno 2024
% %
Quantita/ Valore di Patri- Quantita/ Valore di Patri-
valore mercato monio valore mercato monio
Investimenti Valuta nominale EUR Netto  Investimenti Valuta nominale EUR Netto
Valori mobiliari e strumenti del mercato monetario quotati su una borsa valori ufficiale Brasile
Brazil Government Bond 8,25%
20/01/2034 usb 1.135.000 1.213.653 0,01
iaazioni Brazil Government Bond 5%
Obbligazioni 27/01/2045 UsD  2.660.000 1933316 0,01
Angola Brazil Government Bond 7,125%
Angola Government Bond, Reg. S 13/05/2054 usb 2.227.000 2.032.801 0,01
8,25% 09/05/2028 usb 400.000 352.353 0,00
Angola Government Bond, Reg. S 8% 5.179.770 0,03
26/11/2029 usb 5.300.000 4.467.254 0,03
Angola Government Bond, Reg. S Canada
8,75% 14/04/2032 usb 1.310.000 1.087.667 000 Bank of Nova Scotia (The) 5.65%
Angola Government Bond, Reg. S ’
9125% 26/11/2049 usp 3670.000 2821552 0,02 g;ﬁizo/fzﬁzéa Scotia (The), Reg. S v 435000 e 0.02
FRN 4,265% 02/05/2025 EUR 2.000.000 2.005.087 0,01
8.728.826 0,05 canadian Imperial Bank of
Commerce, Reg. S, FRN 4,361%
Argentina 24/01/2025 EUR 1.000.000 1.001.843 0,00
Argentina Government Bond 1% Toronto-Dominion Bank (The), Reg. S,
09/07/2029 usb 3.430.000 1.843.310 0,01 FRN 4,347% 20/01/2025 EUR 1.000.000 1.002.068 0,01
Argentina Government Bond, STEP
3,625% 09/07/2035 usb 10.033.671 4.020.742 0,02 7.294.532 0,04
Argentina Government Bond, STEP
4,25% 09/01/2038 usb 1.715.400 750.833 0,00 Isole Cayman
Argentina Government Bond, STEP Bioceanico Sovereign Certificate Ltd.,
25% ?,9/02/2041 Bond. STEP usb 7.545.000 2.806.758 002 Reg. s 0% 05/06/2034 uso 2.260.966 1.584.863 0,01
rgentina Government Bond, ; i
3,625% 09/07/2046 USD  10.140.000 4.198.616 0,03 EEgH%t%h%%z gg;?f/%glzngance A, EUR 100.000 85.773 0.00
Transocean, Inc. 6,8% 15/03/2038 usb 568.000 434.465 0,00
13.620.259 0,08 \yynn Macau Ltd., Reg. S 5,625%
26/08/2028 usb 800.000 700.929 0,01
Australia
APA Infrastructure Ltd., Reg. S 1,25% 2.806.030 0,02
15/03/2033 EUR 100.000 79.696 0,00
Goodman Australia Finance Pty. Ltd., Colombia
REIT, Reg. S 4,25% 03/05/2030 EUR 100.000 101.322 0,00 Colombia Government Bond 8%
Toyota Finance Australia Ltd., Reg. S
0,44% 13/01/2028 EUR 100.000 90.438 0,00 Eg{ g;‘ﬁg éivemmem Bond 7.5% usp 1830000 L7953 0.0t
Transurban Finance Co. Pty. Ltd., ’
Reg. 5 1.875% 16/09/2074 EUR ~ 2.000.000 1.991.081 0.01 ?5(35@2.2 3G?>vernment Bond 7,375% v L7000 1008549 001
Transurban Finance Co. Pty. Ltd., ’
Reg. 5 3713% 12/03/2032 EUR 100.000 99943 0,00 lci{ggw/bzigzovernment Bond 6,125% v 1000000 713504 0.0t
18/01/2041 usb 550.000 433.443 0,00
2.362.480 0,01 ¢olombia Government Bond 5%
15/06/2045 usb 3.000.000 1.990.091 0,01
Austria Colombia Government Bond 5,2%
Benteler International AG, Reg. S 15/05/2049 usop 2.670.000 1.776.108 0,01
9,375% 15/05/2028 EUR 2.064.000 2.217.665 0,02 colombia Government Bond 4,125%
Erste Group Bank AG, Reg. S, FRN 15/05/2051 usb 1.900.000 1.074.382 0,01
4,25% 30/05/2030 EUR 100.000 102.956 0,00 colombia Government Bond 8,75%
Erste Group Bank AG, Reg. S, FRN 14/11/2053 uso 1.864.000 1.847.891 0,01
1,625% 08/09/2031 EUR 200.000 189.133 0,00 Ecopetrol SA 8,375% 19/01/2036 usp 841.000 775.966 0,00
Klabin Austria GmbH, Reg. S 7%
03/04/2049 usp 2.000.000 1.903.771 0,01 11.659.087 0,07
Lenzing AG, Reg. S, FRN 5,75%
Perpetual EUR 1.500.000 1.417.761 0,01 Costa Rica
Costa Rica Government Bond, Reg. S
5.831.286 0,04 ¢ 5505 03/04/2034 ¢ usp 590.000 568.815 0,00
. Costa Rica Government Bond, Reg. S
Azerbaigian . 7% 04/04/2044 usb 2.500.000 2.401.015 0,02
State Oil Co. of the Azerbaijan Costa Rica Government Bond, Reg. S
Republic, Reg. S 6,95% 18/03/2030 usb 2.036.000 1.949.932 0,01  7,3%13/11/2054 usp 1.570.000 1.542.477 0,01
1.949.932 0,01 4.512.307 0,03
Bahrain Danimarca
Bahrain Government Bond, Reg. S Danske Bank A/S, Reg. S, FRN 4,75%
6,75% 20/09/2029 usp 300.000 285.052 0,00 21/06/2030 EUR 100.000 104.250 0,00
Bahrain Government Bond, Reg. S Danske Bank A/S, Reg. S, FRN 1,5%
6% 19/09/2044 usb 2.837.000 2.189.224 0,02 02/09/2030 EUR 300.000 290.437 0,00
Bahrain Government Bond, Reg. S
7,5% 20/09/2047 usb 2.230.000 1.999.413 0,01 394.687 0,00
4.473.689 0,03 Repubblica Dominicana
. Dominican Republic Government
BE’/Q{O . Bond, Reg. S 4,5% 30/01/2030 usb 1.800.000 1.537.268 0,01
Azelis Finance NV, Reg. S 5,75% Dominican Republic Government
15/03/2028 EUR 1.737.000 1.788.667 0,01 Bond, Reg. S 7,05% 03/02/2031 usp 2.490.000 2.404.751 0,01
Belfius Bank SA, Reg. S 3,125% Dominican Republic Government
11/05/2026 EUR 100.000 98.467 0,00 Bond, Reg. S 4,875% 23/09/2032 usp 1.650.000 1.388.045 0,01
Belfius Bank SA, Reg. S, FRN 5,25% Dominican Republic Government
19/04/2033 EUR 100.000 102.529 0,00  Bond, Reg. S 7,45% 30/04/2044 usp 3.340.000 3.299.716 0,02
KBC Group NV, Reg. S 0,75% Dominican Republic Government
24/01/2030 EUR 100.000 86.476 0,00 Bond, Reg. S 6,5% 15/02/2048 usp 4.200.000 3.753.787 0,02
Ontex Group NV, Reg. S 3,5% Dominican Republic Government
15/07/2026 EUR 3.480.000 3.444.091 0,02 Bond, Reg. S 5,875% 30/01/2060 usp 2.060.000 1.653.315 0,01
5.520.230 0,03 14.036.882 0,08
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Ecuador BNP Paribas SA, Reg. S, FRN 0,875%
Ecuador Government Bond, STEP, 11/07/2030 EUR 100.000 86.138 0,00
Reg. S 6% 31/07/2030 usb 8.382.000 4.992.307 0,03 BPCE SA, Reg. S 3,625% 17/04/2026 EUR 2.000.000 2.002.415 0,01
Ecuador Government Bond, STEP, BPCE SA, Reg. S 4,375% 13/07/2028 EUR 300.000 305.994 0,00
Reg. S 3,5% 31/07/2035 usb 4.475.000 2.103.826 0,01 BPCE SA, Reg. S, FRN 4,125%
Ecuador Government Bond, STEP, 08/03/2033 EUR 100.000 100.435 0,00
Reg. S 2,5% 31/07/2040 usp 10.440.000 4.478.676 0,03 BPCE SA, Reg. S, FRN 1,75%
02/02/2034 EUR 100.000 89.430 0,00
11.574.809 0,07  Cerba Healthcare SACA, Reg. S 3,5%
31/05/2028 EUR 2.422.000 2.008.068 0,01
Egitto Chrome HoldCo SAS, Reg. S 5%
Egypt Government Bond, Reg. S 31/05/2029 EUR 1.258.000 837.042 0,01
3,875% 16/02/2026 usb 1.948.000 1.687.916 0,01  Cie de Saint-Gobain SA, Reg. S, FRN
Egypt Government Bond, Reg. S 4,104% 18/07/2024 EUR 1.000.000 1.000.126 0,01
4,75% 16/04/2026 EUR 2.200.000 2.079.829 0,01  Covivio SA, REIT, Reg. S 4,625%
Egypt Government Bond, Reg. S 7,5% 05/06/2032 EUR 100.000 101.668 0,00
31/01/2027 usb 1.900.000 1.711.746 0,01  Credit Agricole SA, FRN, 144A 8,125%
Egypt Government Bond, Reg. S 7,6% Perpetual usb 9.722.000 9.234.060 0,06
01/03/2029 usb 1.000.000 851.375 0,01  Credit Agricole SA, Reg. S 2%
Egypt Government Bond, Reg. S 25/03/2029 EUR 100.000 92.091 0,00
5,875% 16/02/2031 usb 1.114.000 811.501 0,00  Credit Agricole SA, Reg. S 1%
Egypt Government Bond, Reg. S 03/07/2029 EUR 100.000 88.708 0,00
7,053% 15/01/2032 usb 1.900.000 1.425.402 0,01  Credit Agricole SA, Reg. S, FRN
Egypt Government Bond, Reg. S 4,072% 07/03/2025 EUR 1.300.000 1.302.136 0,01
7,625% 29/05/2032 usp 460.000 351.747 0,00  Crown European Holdings SA, Reg. S
Egypt Government Bond, Reg. S 8,7% 3,375% 15/05/2025 EUR 3.880.000 3.854.537 0,02
01/03/2049 usb 4.240.000 2.989.478 0,02 Danone SA, Reg. S 3,47% 22/05/2031 EUR 200.000 200.406 0,00
Egypt Government Bond, Reg. S Electricite de France SA, Reg. S, FRN
8,15% 20/11/2059 usb 2.300.000 1.539.395 0,01 5% Perpetual EUR 1.500.000 1.490.846 0,01
Egypt Government Bond, Reg. S 7,5% Electricite de France SA, Reg. S, FRN
16/02/2061 usb 1.650.000 1.035.385 0,01  2,875% Perpetual EUR 4.800.000 4.485.271 0,03
Egyptian Financial Co. for Sovereign Electricite de France SA, Reg. S, FRN
Taskeek (The), Reg. S 10,875% 3% Perpetual EUR 2.400.000 2.208.000 0,01
28/02/2026 usb 2.307.000 2.223.155 0,01  Electricite de France SA, Reg. S, FRN
7,5% Perpetual EUR 1.400.000 1.498.599 0,01
16.706.929 0,10  Elis SA, Reg. S 1,625% 03/04/2028 EUR 3.900.000 3.571.258 0,02
ELO SACA, Reg. S 5,875%
El Salvador 17/04/2028 EUR 600.000 591.203 0,00
El Salvador Government Bond, Reg. S ELO SACA, Reg. S 6% 22/03/2029 EUR 1.100.000 1.082.456 0,01
6,375% 18/01/2027 usb 2.520.000 2.100.138 0,01  Forvia SE, Reg. S 2,625% 15/06/2025 EUR 580.000 571.887 0,00
El Salvador Government Bond, Reg. S Forvia SE, Reg. S 3,125% 15/06/2026 EUR 4.749.000 4.643.727 0,03
8,625% 28/02/2029 usb 302.000 251.345 0,00  Forvia SE, Reg. S 2,75% 15/02/2027 EUR 842.000 805.434 0,00
El salvador Government Bond, Reg. S Forvia SE, Reg. S 3,75% 15/06/2028 EUR 4.600.000 4.439.485 0,03
7,125% 20/01/2050 usb 2.774.000 1.672.422 0,01 liad Holding SASU, Reg. S 5,625%
El Salvador Government Bond, Reg. S 15/10/2028 EUR 1.570.000 1.566.747 0,01
9,5% 15/07/2052 usb 2.000.000 1.475.985 0,01 liad Holding SASU, Reg. S 6,875%
15/04/2031 EUR 1.176.000 1.195.816 0,01
5.499.890 0,03 jliad SA, Reg. S 1,875% 11/02/2028 EUR 4.500.000 4.095.422 0,02
lliad SA, Reg. S 5,375% 14/06/2027 EUR 4.900.000 4.993.345 0,03
Finlandia Kering SA, Reg. S 3,25% 27/02/2029 EUR 100.000 99.408 0,00
Nordea Bank Abp, 144A 1,5% Klepierre SA, REIT, Reg. S 3,875%
30/09/2026 usb 2.730.000 2.346.457 0,01 23/09/2033 EUR 100.000 98.213 0,00
Nordea Bank Abp, FRN, 144A 6,625% Orange SA, Reg. S 0,875%
Perpetual usb 8.377.000 7.800.334 0,05 03/02/2027 EUR 100.000 93.905 0,00
Orange SA, Reg. S 3,625% 16/11/2031 EUR 100.000 101.044 0,00
10.146.791 0,06 paprec Holding SA, Reg. S 3,5%
01/07/2028 EUR 1.981.000 1.884.847 0,01
Francia Picard Groupe SAS, Reg. S 3,875%
Accor SA, STEP, Reg. S 1,75% 01/07/2026 EUR 1.550.000 1.548.101 0,01
04/02/2026 EUR 800.000 776.037 0,00  RCl Banque SA, Reg. S 3,875%
Alstom SA, Reg. S, FRN 5,868% 12/01/2029 EUR 74.000 73.721 0,00
Perpetual EUR 1.400.000 1.422.925 0,01  Renault SA, Reg. S 2,375%
Altice France SA, 144A 5,125% 25/05/2026 EUR 3.100.000 3.004.582 0,02
15/07/2029 usb 14.412.000 8.885.452 0,05  Renault SA, Reg. S 2% 28/09/2026 EUR 2.100.000 2.006.550 0,01
Altice France SA, 144A 5,5% Renault SA, Reg. S 2,5% 02/06/2027 EUR 2.600.000 2.485.071 0,01
15/10/2029 usb 7.698.000 4.764.331 0,03 Renault SA, Reg. S 1,125%
Altice France SA, Reg. S 5,875% 04/10/2027 EUR 2.400.000 2.184.211 0,01
01/02/2027 EUR 1.200.000 908.544 0,01  Rexel SA, Reg. S 2,125% 15/12/2028 EUR 1.400.000 1.280.294 0,01
Altice France SA, Reg. S 3,375% Schneider Electric SE, Reg. S 3,375%
15/01/2028 EUR 6.152.000 4.320.765 0,03 06/04/2025 EUR 500.000 498.539 0,00
Arkema SA, Reg. S 4,25% Societe Generale SA, FRN, 144A
20/05/2030 EUR 100.000 102.891 0,00  9,375% Perpetual usb 13.303.000 12.606.897 0,08
Arkema SA, Reg. S, FRN 4,8% Societe Generale SA, Reg. S 0,875%
Perpetual EUR 100.000 99.914 0,00 01/07/2026 EUR 100.000 94.266 0,00
Banijay Entertainment SASU, Reg. S Societe Generale SA, Reg. S 0,75%
7% 01/05/2029 EUR 1.203.000 1.257.327 0,01  25/01/2027 EUR 100.000 92.547 0,00
Banijay SAS, Reg. S 6,5% 01/03/2026 EUR 1.590.000 1.594.333 0,01  Societe Generale SA, Reg. S, FRN
Banque Federative du Credit Mutuel 4,356% 13/01/2025 EUR 1.500.000 1.502.561 0,01
SA, Reg. S 0,75% 08/06/2026 EUR 300.000 284.257 0,00  societe Generale SA, Reg. S, FRN
Banque Federative du Credit Mutuel 0,5% 12/06/2029 EUR 100.000 87.387 0,00
SA, Reg. S 1,875% 18/06/2029 EUR 100.000 90.503 0,00 SPIE SA, Reg. S 2,625% 18/06/2026 EUR 800.000 779.520 0,00
BNP Paribas SA, FRN, 144A 7,75% Viridien, Reg. S 7,75% 01/04/2027 EUR 1.930.000 1.863.512 0,01
Perpetual usb 16.991.000 16.050.877 0,10
BNP Paribas SA, FRN, 144A 9,25% 142.049.212 0,84
Perpetual usb 10.435.000 10.373.177 0,06
BNP Paribas SA, Reg. S 2,875%
01/10/2026 EUR 100.000 98.128 0,00
BNP Paribas SA, Reg. S, FRN 0,5%
19/02/2028 EUR 100.000 91.825 0,00
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Gabon Ghana Government Bond, Reg. S
Gabon Government Bond, Reg. S 7,875% 26/03/2027 usb 3.000.000 1.435.805 0,01
6,95% 16/06/2025 usb 2.022.000 1.740.726 0,01  Ghana Government Bond, Reg. S
Gabon Government Bond, Reg. S 7% 8,627% 16/06/2049 usob 3.300.000 1.576.826 0,01
24/11/2031 usp 301.000 211.678 0,00
5.138.189 0,03
1.952.404 0,01
] Gibilterra
Germania 888 Acquisitions Ltd., Reg. S 7,558%
Adler Pelzer Holding GmbH, Reg. S 15/07/2027 EUR 1.900.000 1.901.924 0,01
9,5% 01/04/2027 EUR 1.749.000 1.744.168 0,01
Allianz SE, Reg. S, FRN 5,824% 1.901.924 0,01
25/07/2053 EUR 100.000 109.924 0,00
Bayer AG, Reg. S, FRN 3,125% Honduras
é;i/yléﬁtggrzeg < FRN 450 EUR 900.000 819.079 0.0l Honduras Government Bond, Reg. S
. Reg. 5, 2% 6,25% 19/01/2027 150. 1.030.088 !
25/03/2082 EUR 2.200.000 2.122.868 0,01 o19/01/ usp 1150.000 oot
Bayer AG, Reg. S, FRN 6,625%
25/09/2083 EUR 1.800.000 1.824.430 0,01 1.030.088 0,01
Bayer AG, Reg. S, FRN 7%
25/09/2083 EUR 600.000 620.416 0,00 :{ ‘;g Government Bond, Reg. S 5,8%
Cheplapharm Arzneimittel GmbH, ' - 2 557
Reg. S 3,50 11/02/2027 EUR 4.272.000 4.094.285 0,02 15/01/2028 usb 3.055.000 2.678.935 0,02
Commerzhank AG, Reg. S, FRN 5,25%
25/03/2029 EUR 100.000 104.229 0,00 2.678.935 0,02
Commerzhank AG, Reg. S, FRN
5,125% 18/01/2030 EUR 100.000 104.160 0,00 Irlanda
CT Investment GmbH, Reg. S 6,375% AIB Group plc, Reg. S, FRN 4,625%
15/04/2030 EUR 1.751.000 1.786.118 0,01 23/07/2029 EUR 100.000 103.164 0,00
Deutsche Bank AG, Reg. S, FRN 1,75% Bank of Ireland Group plc, FRN, 144A
19/11/2030 EUR 200.000 176.282 0,00 2.029% 30/09/2027 usp 277.000 238.484 0,00
Deutsche Lufthansa AG, Reg. S Bank of Ireland Group plc, Reg. S,
2,875% 11/02/2025 EUR 1.300.000 1.291.883 0,01  FRN5% 04/07/2031 EUR 100.000 106.097 0,00
Evonik Industries AG, Reg. S, FRN CRH SMW Finance DAC, Reg. S 4%
1,375% 02/09/2081 EUR 1.200.000 1.106.895 0,01 11/07/2031 EUR 100.000 101.687 0,00
IHO Verwaltungs GmbH, Reg. S 3,75% CRH SMW Finance DAC, Reg. S 4,25%
15/09/2026 EUR 5.129.798 5.059.263 0,03 11/07/2035 EUR 100.000 102.378 0,00
IHO Verwaltungs GmbH, Reg. S eircom Finance DAC, Reg. S 3,5%
3.875% 15/05/2027 EUR 1150.000 1131183 0,01 15/05/2026 EUR 4.132.000 4.03L.618 0,03
IHO Verwaltungs GmbH, Reg. S 8,75% eircom Finance DAC, Reg. S 2,625%
15/05/2028 EUR 1.517.345 1.625.152 0,01 15/02/2027 EUR 900.000 850.181 0,01
INEOS Styrolution Ludwigshafen Glencore Capital Finance DAC, Reg. S
GmbH, Reg. S 2,25% 16/01/2027 EUR 3.287.000 3.089.522 0,02 1125%10/03/2028 EUR 300.000 273.542 0,00
Nidda Healthcare Holding GmbH, Linde plc, Reg. S 3,625% 12/06/2025 EUR 500.000 499.816 0,00
Reg. S 7,5% 21/08/2026 EUR 6.240.000 6.447.762 0,04
Novelis Sheet Ingot GmbH, Reg. S 6.306.967 0,04
3,375% 15/04/2029 EUR 2.200.000 2.074.068 0,01
ProGroup AG, Reg. S 5,125% Israele
15/04/2029 EUR 724.000 727.262 0,00 Leviathan Bond Ltd., Reg. S, 144A
Schaeffler AG, Reg. S 2,875% 6,5% 30/06/2027 usb 1.400.000 1.231.705 0,01
26/03/2027 EUR 1.300.000 1.264.315 0,01
Schaeffler AG, Reg. S 3,375% 1.231.705 0,01
12/10/2028 EUR 2.800.000 2.717.365 0,02
Techem Verwaltungsgesellschaft 674 italia
0/
?KbEl‘esgtgérsr\;)iéoczcgr%/l-lzoéé S EUR 3.714.611 3.719.690 0,02 Autostrade per I'ltalia SpA, Reg. S
’ . 0/
4,375% 15/07/2027 EUR 1.779.000 1.718.481 0,01 1’875f’ Zdé /097 zlptzgl_ S <2 EUR 540.000 487717 0,00
TUI Cruises GmbH, Reg. S 6,5% ?5u/t815/£%3eoper alla 5P, Reg. 5 2% EUR 813.000 730.297 0,00
15/05/2026 EUR 985.893 1.000.041 00l )itostrad Iltalia SoA. Reg. S : ’ '
TUI Cruises GmbH, Reg. S 6,25% A D a2 PR, REE.
15/04/2029 EUR 1.181.000 1.210.280 001 H625%28/02/2036 EUR 100.000 28515 0,00
Volkewagen Leasing GmbH. Reg. S o e ' Eni SpA, Reg. S 1,125% 19/09/2028 EUR 100.000 91.611 0,00
120 19/%6/2026 8 » Reg. EUR 300,000 588,306 000 ENiSPA, Reg.S 3,625% 29/01/2029 EUR 100.000 101.002 0,00
Volkswagen Leasing GmbH, Reg. S ’ Guala Closures SpA, Reg. S 3,25%
Jen 2510312020 FUR 31.000 32057 0.00 Illff/r(zgt/rzljotﬁm Wireless Italiane SpA F 3387000 ez 0.02
Volkswagen Leasing GmbH, Reg. S .
0,625% 19/07/2029 EUR 350.000 300.238 0,00 Res-S1875% 08/07/2026 EUR  3.943.000 3.807.302 0,02
Volkswagen Leasing GmbH, Reg. S Intesa Sanpaolo SpA, Reg. S 4,875%
4% 11/04/2031 EUR 100.000 100.782 0,00 19/05/2030 EUR 100.000 105.652 0,00
Vonovia SE, Reg. S 0,25% Intesa Sanpaolo SpA, Reg. S 5,125%
01/09/2028 EUR 100.000 86.199 0.00 29/08/2031 EUR 100.000 107.435 0,00
Vonovia SE, Reg. § 2,25% Lottomatica SpA, Reg. S 7,125%
07/04/2030 EUR 200.000 182.541 0,00 01/06/2028 EUR 2.380.000 2.516.612 0,02
Vonovia SE, Reg. S 4,25% Mundys SpA, Reg. S 1,625%
10/04/2034 EUR 100.000 98707 op0 (020N e EUR 380.000 374063 0,00
ZF Finance GmbH, Reg. S 5,75% 120000008 oo EUR 5.029.000 4.620.727 0,03
03/08/2026 EUR 800.000 821.475 0,01 . ez R '
ZF Finance GmbH, Reg. S 2,25% Neopharmed Gentili SpA, Reg. S
’ ’ 7,125% 08/04/2030 EUR 1.926.000 1.974.561 0,01
03/05/2028 EUR 1.600.000 1.473.456 0,01 ;
ZF Finance GmbH, Reg. § 3,75% Nexi SpA, Reg. S 1,625% 30/04/2026 EUR 1.642.000 1.568.734 0,01
21/09/2028 EUR 4.200.000 4.074.000 0,02  Pro-Gest SpA, Reg. 5 3,25%
15/12/2024 EUR 2.851.000 884.890 0,01
Shiba Bidco SpA, Reg. S 4,5%
55.146.882 0,33 31/10/2028 EUR 4.142.000 4.030.580 0,02
ch Snam SpA, Reg. S 0,75% 17/06/2030 EUR 200.000 168.937 0,00
thgg Government Bond, Reg. S 0% Teamsystem Spa, Reg. 5 3,5%
07/04/2025 usb 1.600.000 656.106 0,00 15/|02/ 2028|- S S 2750 EUR 828.000 789.760 0,00
Ghana Government Bond, Reg. S 159/%21(}%;51 5P g5 2 7% EUR 1.000.000 987.175 0,01
0 R . . )
8,125% 18/01/2026 Usb  3.000.000 1.469.452 001 Telecom Italia SpA, Reg. S 2,375%
12/10/2027 EUR 3.275.000 3.062.321 0,02
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Telecom lItalia SpA, Reg. S 6,875% Lussemburgo
15/02/2028 EUR 827.000 875.145 0,01 Altice Financing SA, 144A 5,75%
Telecom Italia SpA, Reg. S 6,875% 15/08/2029 usb 9.367.000 6.359.185 0,04
15/02/2028 EUR 1.173.000 1.251.554 0,01  Altice Financing SA, Reg. S 3%
Telecom Italia SpA, Reg. S 1,625% 15/01/2028 EUR 1.000.000 776.950 0,01
18/01/2029 EUR 594.000 516.780 0,00 Altice Finco SA, Reg. S 4,75%
Telecom Italia SpA, Reg. S 1,625% 15/01/2028 EUR 3.055.000 1.868.896 0,01
18/01/2029 EUR 1.606.000 1.408.237 0,01 Altice France Holding SA, Reg. S 8%
UniCredit SpA, Reg. S, FRN 4,45% 15/05/2027 EUR 1.842.000 645.303 0,00
16/02/2029 EUR 150.000 152.426 0,00 Altice France Holding SA, Reg. S 4%
UniCredit SpA, Reg. S, FRN 3,875% 15/02/2028 EUR 1.200.000 355.200 0,00
Perpetual EUR 2.502.000 2.253.739 0,01  ARD Finance SA, Reg. S 5%
30/06/2027 EUR 1.573.821 358.044 0,00
36.085.394 0,21  Birkenstock Financing SARL, Reg. S
5,25% 30/04/2029 EUR 3.442.000 3.486.449 0,02
’ i Cirsa Finance International Sarl,
oy o Coenc o s
0/ y
IS\;c8>r7\/5 ?O;Z{lgéiggnlment Bond, Reg. S F 7300000 #7895 001 Reg. S 10,375% 30/11/2027 EUR 380.700 407.135 0,00
6,125% 15/06/2033 usb 3.300.000 2.743.953 0,02 [*E)‘(‘éen‘j%%fugrg'gfféae'g Fs'“j';g%o/
Ivory Coast Government Bond, Reg. S » RES: > F,6/970
8.25% 30/01/2037 ¢ usp 1.019.000 925.965 0,01 21/11/2033 EUR 152.000 161.615 0,00
Ivory Coast Government Bond, Reg. 5 '1-'5e/roe_6n/52h(§;jaco SARL Reg. 5 5.25% EUR 2.300.000 1.790.061 0,01
(o . . . . )
6,875% 17/10/2040 EUR 2:390.000 2.004.406 0.01 Lune Holdings SARL, Reg. S 5,625%
15/11/2028 EUR 2.058.000 1.769.880 0,01
7.753.317 0,05 Matterhorn Telecom SA, Reg. S
X 3,125% 15/09/2026 EUR 3.064.000 2.989.594 0,02
Glappone o Medtronic Global Holdings SCA
Mitsubishi UFJ Financial Group, Inc., 1,125% 07/03/2027 EUR 100.000 94.340 0,00
FRN 0,953% 19/07/2025 usb 1.448.000 1.349.982 0,01 wedtronic Global Holdings SCA 1,5%
Mitsubishi UFJ Financial Group, Inc., ’
FRN 3,837% 17/04/2026 usb 1.021.000 940.432 0,01 ?Ai/r%c/ﬁgrigraomm 35A, Reg. S EUR 100.000 73:657 0.00
M|tsub\sh|0UFJ Financial Group, Inc., 8,75% 01/05/2028 EUR 672.000 699.109 0,00
m;‘uﬁsﬁnﬁr}zgé?égﬁs7lnc - usp 1.310.000 1134.410 0,01 p| Ty Finance SARL, Reg. S 4,625%
éﬁr?ﬁtoc/:nfg/l\c/l)?éi?gnancial Group P 81000 17083 000 ggégngjsh Reg. S 6,75% - om0 Soseant 002
Inc. 1,902% 17/09/2028 UsD 215.000 176.776 0,00 gggg/gg;?a‘ Sl REIT, Reg. S EUR 1.289.000 1.293.099 0,01
Takeda Pharmaceutical Co. Ltd. 2% 1,875% 23/03/2030 EUR 100.000 90.649 0,00
09/07/2040 EUR 100.000 76.491 0.00 " S p Finance SARL, REIT, Reg. S 1,5%
20/11/2025 EUR 200.000 193.571 0,00
4.448.925 0,03 SELP Finance SARL, REIT, Reg. S 1,5%
20/12/2026 EUR 100.000 94.304 0,00
Jersey SELP Finance SARL, REIT, Reg. S
Adient Global Holdings Ltd., Reg. S 0,875% 27/05/2029 EUR 100.000 86.038 0,00
3,5% 15/08/2024 EUR 374.829 374.365 0,00 Summer BC Holdco B SARL, Reg. S
Avis Budget Finance plc, Reg. S 7% 5,75% 31/10/2026 EUR 2.176.000 2.156.674 0,01
28/02/2029 EUR 1.347.000 1.327.671 0,01  Telecom Italia Capital SA, 144A
Avis Budget Finance plc, Reg. S 6,375% 15/11/2033 usp 6.542.000 5.986.363 0,04
7,25% 31/07/2030 EUR 2.498.000 2.464.665 0,01  Telecom Italia Capital SA, 144A 6%
CPUK Finance Ltd., Reg. S 4,5% 30/09/2034 usb 4.675.000 4.156.641 0,03
28/08/2027 GBP 2.582.000 2.854.583 0,02 Telecom Italia Capital SA, 144A
Heathrow Funding Ltd., Reg. S 7,721% 04/06/2038 usb 2.339.000 2.306.329 0,01
1,125% 08/10/2032 EUR 300.000 254.822 0,00  Telecom lItalia Finance SA 7,75%
24/01/2033 EUR 2.980.000 3.520.982 0,02
7.276.106 0,04  Telenet Finance Luxembourg Notes
SARL, Reg. S 3,5% 01/03/2028 EUR 1.100.000 1.060.199 0,01
Giordania Traton Finance Luxembourg SA,
Jordan Government Bond, Reg. S Reg. S 4,5% 23/11/2026 EUR 100.000 101.417 0,00
5,85% 07/07/2030 usb 1.200.000 1.013.409 0,01
Jordan Government Bond, Reg. S 47.603.217 0,28
5,75% 31/01/2027 usb 750.000 669.301 0,00
Isole Marshall
1.682.710 0,01  Danaos Corp., 144A 8,5%
01/03/2028 usb 330.000 318.067 0,00
Kenya
Kenya Government Bond, Reg. S 7% 318.067 0,00
22/05/2027 usb 700.000 624.887 0,00
Kenya Government Bond, Reg. S Mauritius
7,25% 28/02/2028 usp 909.000 775.669 0,00  Greenko Power Il Ltd., Reg. S 4,3%
Kenya Government Bond, Reg. S 13/12/2028 usob 814.583 698.153 0,00
9,75% 16/02/2031 usb 2.821.000 2.536.316 0,02
Kenya Government Bond, Reg. S 698.153 0,00
6,3% 23/01/2034 usb 1.755.000 1.230.451 0,01
Messico
5.167.323 0,03 Braskem Idesa SAPI, Reg. S 7,45%
15/11/2029 usb 1.850.000 1.416.845 0,01
Libano
Lebanon Government Bond, Reg. S 1.416.845 0,01
6,85% 23/03/2027§ usb 6.230.000 406.483 0,00
Lebanon Government Bond, Reg. S Mongolia
6,65% 03/11/2028§ usD  5.408.000 353.583 .00 Mongolia Government Bond, Reg. S
8,65% 19/01/2028 usb 660.000 646.923 0,00
760.066 0,00 \ongolia Government Bond, Reg. S
4,45% 07/07/2031 usb 1.100.000 868.218 0,01
1.515.141 0,01
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Marocco Trivium Packaging Finance BV, Reg. S
OCP SA, Reg. S 3,75% 23/06/2031 usb 1.850.000 1.498.363 0,01  3,75% 15/08/2026 EUR 3.344.000 3.279.921 0,02
OCP SA, Reg. S 6,875% 25/04/2044 usp 2.050.000 1.856.903 0,01  Unilever Finance Netherlands BV,
OCP SA, Reg. S 5,125% 23/06/2051 usb 2.000.000 1.418.557 0,01 Reg.S1,25% 25/03/2025 EUR 3.000.000 2.948.706 0,02
Upfield BV, Reg. S 6,875%
4.773.823 0,03 02/07/2029 . . EUR 1.641.000 1.636.566 0,01
Volkswagen Intematlgna\/;glzagce 100,473
. NV, Reg. S 3,875% 29/03 EUR 100.000 . 0,00
Mozambico - . ’
Mozambique Government Bond, VZ Secured Financing BV, 144A 5%
STEP. Reg. 5 9% 15/09/2031 UsD  1.800.000 1.395.845 001 1/0y032 usD 3.271.000 2.608.317 0,02
VZ Vendor Financing Il BV, Reg. S
2,875% 15/01/2029 EUR 1.700.000 1.469.799 0,01
1.395.845 0,01 WPC Eurobond BV, REIT 1,35%
R 15/04/2028 EUR 300.000 272.600 0,00
Paesi Bassi ) Yinson Boronia Production BV, Reg. S
Abertis Infraestructuras Finance BV, 8,947% 31/07/2042 usop 1.808.000 1.707.541 0,01
Reg. S.’ FRN 2,625% Perpe_tual EUR 2.100.000 1.971.112 0,01 ZF Europe Finance BV, Reg. S 2%
Abertis Infraestructuras Finance BV, 23/02/2026 EUR 1.300.000 1.251.656 0,01
i;ﬁ 2MF|-50N Bgazniglj/\o/ PsergetsuilRN EUR 4.700.000 4.582.641 0,03 2 Europe Finance BV, Reg. S 2,5%
, - O 23/10/2027 2.255.100
5,125% 22/02/2033 EUR 200.000 204.430 0,00 Zi/ES?OSB Finance BV, Reg. S 6,125% FR #400:000 oot
ABN /?)MRO Bank NV, Reg. S, FRN 13/03/2029 EUR 700.000 741384 0,00
4,375% Perpetual EUR  9.200.000 8.982.218 0,05 Ziggo Bond Co. BV, Reg. S 3,375%
AerCap Holdings NV, FRN 5,875% 28/02/2030 EUR 3.340.000 2.820.597 0,02
10/10/2079 ) usb 8.084.000 7.527.677 0.04 " 7iggo BV, Reg. S 2,875% 15/01/2030 EUR 3.378.000 2.965.335 0,02
Braskem Netherlands Finance BV,
Reg. S 7,25% 13/02/2033 usb 544.000 481.259 0,00
Cooperatieve Rabobank UA, Reg. S, 121.341.573 0,72
FRN 4,375% Perpetual EUR 6.000.000 5.711.250 0,03
Daimler Truck International Finance Nuova Zelanda
BV, Reg. S 3,875% 19/06/2029 EUR 100.000 101.810 0,00  ChorusLtd. 3,625% 07/09/2029 EUR 100.000 99.576 0,00
Dufry One BV, Reg. S 2% 15/02/2027 EUR 2.660.000 2.504.390 0,02
EnBW International Finance BV, 99.576 0,00
Reg. S 4% 24/01/2035 EUR 109.000 110.082 0,00
Enel Finance International NV, Reg. S Nigeria
0,875% 28/09/2034 EUR 100.000 74.954 0,00  Nigeria Government Bond, Reg. S
Enel Finance International NV, STEP, 6,5% 28/11/2027 usob 5.020.000 4.350.152 0,03
Reg. S 0,25% 17/06/2027 EUR 250.000 227.441 0,00  Nigeria Government Bond, Reg. S
Energizer Gamma Acquisition BV, 7,875% 16/02/2032 usp 4.800.000 3.886.248 0,02
Reg. S 3,5% 30/06/2029 EUR 3.165.000 2.916.080 0,02  Nigeria Government Bond, Reg. S
Ferrovial SE, Reg. S 4,375% 7,625% 28/11/2047 usb 2.480.000 1.686.351 0,01
13/09/2030 EUR 200.000 205.354 0,00
ING Groep NV 3,95% 29/03/2027 usb 3.722.000 3.365.579 0,02 9.922.751 0,06
ING Groep NV, FRN 5,75% Perpetual usb 16.132.000 14.502.726 0,09
ING Groep NV, Reg. S, FRN 1,625% Repubblica di Repubblica di Macedonia del Nord del Nord
26/09/2029 EUR 100.000 99.311 0,00  North Macedonia Government Bond,
ING Groep NV, Reg. S, FRN 8% Reg. S 2,75% 18/01/2025 EUR 2.000.000 1.974.426 0,01
Perpetual usb 2.000.000 1.909.005 0,01
Mercedes-Benz International Finance 1.974.426 0,01
BV 3,4% 13/04/2025 EUR 1.000.000 997.803 0,01
MV24 Capital BV, Reg. S 6,748% Norvegia
01/06/2034 usp 1174.567 1.051.376 0.0l DNB Bank ASA, Reg. S, FRN 0,375%
Novo Nordisk Finance Netherlands 18/01/2028 EUR 150.000 138.597 0,00
BV, Reg. S 3,375% 21/05/2034 EUR 100.000 100.111 0,00
Ol European Group BV, Reg. S 6,25%
15/05/2028 EUR 2.014.000 2.084.792 0,01 138.597 0,00
Ol European Group BV, Reg. S 5,25% oman
21/06/2029 . o EUR 1.267.000 1.273.938 0,01 Oman Government Bond, Reg. S 6,5%
etrobras Global Finance BV 6,85% 08/03/2047 UsD 760.000 711.620 0.00
05/06/2115 usb 600.000 498.985 0,00 . : !
0-Park Holding | BV, Reg. S 5,125% Oman Government Bond, Reg. 5
01/03/2029 EUR 1.526.000 1.532.960 0,01 ©675%17/01/2048 usb 2.677.000 2.559.316 0,02
RELX Finance BV, Reg. S 1,5% Oman Government Bond, Reg. S 7%
13/05/2027 EUR 100.000 05.234 0,00 25/01/2051 usb 2.500.000 2.468.188 0,01
RELX Finance BV, Reg. S 0,5%
10/03/2028 ¢ EUR 100.000 90.310 0,00 5.739.124 0,03
RELX Finance BV, Reg. S 3,75%
12/06/2031 EUR 100.000 101.680 0,00  Pakistan
Sigma Holdco BV, Reg. S 5,75% pakistan Government Bond, Reg. S
15/05/2026 EUR 1.200.000 1.180.200 0,01 6% 08/04/2026 usb 1.350.000 1.141.087 0,00
Sunrise HoldCo IV BV, Reg. S 3,875% Pakistan Government Bond, Reg. S
15/06/2029 EUR 2.500.000 2.384.500 0,01 6,875% 05/12/2027 usb 3.530.000 2.864.135 0,02
Telefonica Europe BV, Reg. S, FRN Pakistan Government Bond, Reg. S
2,88% Perpetual EUR 2.600.000 2.435.274 0,01  7.375% 08/04/2031 usb 2.063.000 1.523.221 0,01
Telefonica Europe BV, Reg. S, FRN Pakistan Government Bond, Reg. S
3,875% Perpetual EUR 7.000.000 6.917.295 0,04 83875% 08/04/2051 usp 1.799.000 1.268.598 0,01
Telefonica Europe BV, Reg. S, FRN
5,752% Perpetual EUR 1.500.000 1.537.783 0,01 6.797.041 0,04
Telefonica Europe BV, Reg. S, FRN
6,135% Perpetual EUR 3.600.000 3.779.030 0,02 Pparaguay
Thermo Fisher Scientific Finance | BV Paraguay Government Bond, Reg. S 23.000.000.00
1,125% 18/10/2033 EUR 100.000 81.594 0,00 7,9% 09/02/2031 PYG 0 2.965.578 0,02
Titan Holdings 11 BV, Reg. S 5,125% Paraguay Government Bond, Reg. S
15/07/2029 EUR 2.873.000 2.907.117 0,02 6,1% 11/08/2044 usb 3.050.000 2.760.548 0,02
Toyota Motor Finance Netherlands Paraguay Government Bond, Reg. S
BV, Reg. S 3,375% 13/01/2026 EUR 1.500.000 1.496.361 0,01 5,4% 30/03/2050 usb 2.200.000 1.801.378 0,01
Trivium Packaging Finance BV, 144A
5,5% 15/08/2026 usb 6.896.000 6.306.941 0,04 7.527.504 0,05
Trivium Packaging Finance BV, 144A
8,5% 15/08/2027 usb 5.312.000 4.953.025 0,03
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Perti Grifols SA, Reg. S 2,25% 15/11/2027 EUR 5.507.000 4.945.974 0,03
Petroleos del Peru SA, 144A 4,75% Grifols SA, Reg. S 3,875% 15/10/2028 EUR 2.009.000 1.653.718 0,01
19/06/2032 usp 2.570.000 1.803.239 0,01 Grupo Antolin-Irausa SA, Reg. S
Petroleos del Peru SA, Reg. S 5,625% 3,375% 30/04/2026 EUR 500.000 472.575 0,00
19/06/2047 usb 1.290.000 774.617 0,01 Grupo Antolin-Irausa SA, Reg. S 3,5%
30/04/2028 EUR 2.500.000 1.927.047 0,01
2.577.856 0,02 |nmobiliaria Colonial Socimi SA, REIT,
Reg. S 0,75% 22/06/2029 EUR 100.000 87.053 0,00
Portogallo International Consolidated Airlines
Banco Comercial Portugues SA, Group SA, Reg. S 2,75% 25/03/2025 EUR 4.000.000 3.967.142 0,02
Reg. S, FRN 5,625% 02/10/2026 EUR 100.000 101.950 0,00  Kaixo Bondco Telecom SA, Reg. S
EDP - Energias de Portugal SA, Reg. S 5,125% 30/09/2029 EUR 2.606.000 2.537.397 0,02
1,625% 15/04/2027 EUR 200.000 190.636 0,00 Lorca Telecom Bondco SA, Reg. S 4%
EDP - Energias de Portugal SA, 18/09/2027 EUR 7.388.000 7.217.707 0,04
Reg. S, FRN 4,75% 29/05/2054 EUR 1.200.000 1.194.000 0,01  Lorca Telecom Bondco SA, Reg. S
EDP - Energias de Portugal SA, 5,75% 30/04/2029 EUR 1.900.000 1.949.875 0,01
Reg. S, FRN 1,7% 20/07/2080 EUR 3.800.000 3.702.226 0,02
EDP - Energias de Portugal SA, Reg. 86.014.551 0,51
S, FRN 1,875% 02/08/2081 EUR 2.300.000 2.185.288 0,02
EDP - Energias de Portugal SA, Srilanka
Reg. S, FRN 5,943% 23/04/2083 EUR 1.800.000 1.877.654 0,01 sri Lanka Government Bond, Reg. S
6,125% 03/06/2025 usb 5.528.000 3.047.786 0,02
9.251.754 0,06  Sri Lanka Government Bond, Reg. S
6,825% 18/07/2026 usb 2.372.000 1.306.791 0,01
Senegal Sri Lanka Government Bond, Reg. S
Senegal Government Bond, Reg. S 6,2% 11/05/2027 usb 4.550.000 2.505.131 0,01
6,25% 23/05/2033 usb 2.100.000 1.654.671 0,01
Senegal Government Bond, Reg. S 6.859.708 0,04
5,375% 08/06/2037 EUR 729.000 533.154 0,00
Senegal Government Bond, Reg. S Sovranazionale
6,75% 13/03/2048 usp 1.160.000 787.283 0,01 Ardagh Packaging Finance plc, 144A
5,25% 15/08/2027 usb 10.142.000 5.898.115 0,03
2.975.108 0,02 Ardagh Packaging Finance plc, Reg. S
2,125% 15/08/2026 EUR 1.760.000 1.465.781 0,01
Sud Africa Ardagh Packaging Finance plc, Reg. S
South Africa Government Bond 4,3% 2,125% 15/08/2026 EUR 1.930.000 1.607.967 0,01
12/10/2028 usb 2.800.000 2.408.289 0,01 Ardagh Packaging Finance plc, Reg. S
South Africa Government Bond 4,75% 15/07/2027 GBP 1.570.000 1.067.509 0,01
8,875% 28/02/2035 ZAR 60.300.000 2.615.470 0,02 Paysafe Finance plc, Reg. S 3%
South Africa Government Bond 15/06/2029 EUR 773.000 715.991 0,00
6,25% 08/03/2041 usb 2.920.000 2.341.908 0,01
South Africa Government Bond 5% 10.755.363 0,06
12/10/2046 usb 2.000.000 1.325.004 0,01
South Africa Government Bond Suriname
5,75% 30/09/2049 usb 3.500.000 2.482.143 0.0l suriname Government International
South Africa Government Bond 7,3% Bond, Reg. S 7,95% 15/07/2033 usp 1.900.000 1.660.358 0,01
20/04/2052 usb 1.400.000 1.188.870 0,01
Transnet SOC Ltd., Reg. S 8,25% 1.660.358 0,01
06/02/2028 usb 3.200.000 2.983.167 0,02
Svezia
15.344.851 0,09 syenska Handelsbanken AB, Reg. S,
FRN 4,75% Perpetual usb 4.200.000 3.381.384 0,02
Spagna Vattenfall AB, Reg. S 3,75%
Banco Bilbao Vizcaya Argentaria SA 18/10/2026 EUR 100.000 100.623 0,00
5,3819% 13/03/2029 usb 1.600.000 1.504.527 0,01 verisure Holding AB, Reg. S 3,875%
Banco Bilbao Vizcaya Argentaria SA, 15/07/2026 EUR 2.699.000 2.670.758 0,02
FRN 5,862% 14/09/2026 usop 5.200.000 4.864.035 0,03 verisure Holding AB, Reg. S 3,25%
Banco Bilbao Vizcaya Argentaria SA, 15/02/2027 EUR 2.460.000 2.367.750 0,01
FRN 9,375% Perpetual usop 17.852.000 17.837.134 011 verisure Holding AB, Reg. S 5,5%
Banco de Sabadell SA, Reg. S, FRN 15/05/2030 EUR 1.401.000 1.426.029 0,01
5% 07/06/2029 EUR 100.000 104.554 0,00 verisure Midholding AB, Reg. S
Banco Santander SA 3,496% 5,25% 15/02/2029 EUR 4.361.000 4.268.427 0,02
24/03/2025 usb 6.000.000 5.526.504 0,03 volvo Car AB, Reg. S 2% 24/01/2025 EUR 3.345.000 3.299.006 0,02
Banco Santander SA 6,938%
07/11/2033 UsD  4.200.000 4319.235 0,03 17.513.977 0.10
Banco Santander SA, FRN 5,552%
14/03/2028 usb 1.400.000 1.308.842 0,01 Svizzera
(o
Eg;‘gé’tﬁgi“a”der SA, FRN 4,75% WSO 4200.000 3519 284 00> UBSAG75%15/02/2028 UsD 1.655.000 1.659.206 0,01
Banco Santander SA, FRN 9,625% o "7 UBS AG, Reg. S 1,5% 10/04/2026 EUR 100.000 96.396 0,00
Perpetual usp 5.600.000 5.821.179 0,04 UBSAG, Reg.555% 20/08/2026 EUR 200.000 207.877 0,00
Banco Santander SA, FRN 9,625% UBS Group AG, FRN, 144A 2,593%
Perpetual usD 7.400.000 7.429.940 0,04 11/09/2025 usp 4.030.000 3.742.097 0,02
Banco Santander SA, Reg. S, FRN UBS Group AG, Reg. 5 0,625%
4,473% 16/01/2025 & EUR 2.000.000 2.005.370 0,01 18/01/2033 EUR 100.000 76.602 0,00
Banco Santander SA, Reg. S, FRN UBS Group AG, Reg. S, FRN 1%
0,5% 24/03/2027 EUR 100.000 94.670 0,00 24/06/2027 EUR 100.000 94.645 0,00
Banco Santander SA, Reg. S, FRN 7% UBS Group AG, Reg. S, FRN 5,125%
Perpetual EUR 1.000.000 1.005.000 0,01 Perpetual usb 4.474.000 3.989.240 0,03
Bankinter SA, Reg. S, FRN 1,25% UBS Group AG, Reg. S, FRN 6,875%
23/12/2032 EUR 100.000 90.908 0,00 Perpetual uso 5.387.000 5.002.026 0,03
CaixaBank SA, Reg. S 1,375%
19/06/2026 EUR 200.000 191.612 0,00 14.868.089 0,09
CaixaBank SA, Reg. S, FRN 6,25%
23/02/2033 EUR 300.000 316.278 0,00  Turchia
Cellnex Finance Co. SA, Reg. S 2% Istanbul Metropolitan Municipality,
15/09/2032 EUR 100.000 86.159 0,00  Reg.S10,5% 06/12/2028 usb 1.864.000 1.876.591 0,01
eDreams ODIGEO SA, Reg. S 5,5% Turkive Government Bond 9,875%
15/07/2027 EUR 3.056.000 3.057.681 0,02 15/01/2028 usb 2.458.000 2.527.028 0,02
Grifols SA, Reg. S 1,625% 15/02/2025 EUR 2.190.000 2.173.151 0,01
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Turkiye Government Bond 9,375% Jaguar Land Rover Automotive plc,
14/03/2029 usb 2.800.000 2.854.432 0,02  Reg.S 6,875% 15/11/2026 EUR 980.000 1.033.294 0,01
Turkiye Government Bond 5,25% Lloyds Banking Group plc 4,65%
13/03/2030 usb 2.000.000 1.718.300 0,01 24/03/2026 usb 2.385.000 2.191.328 0,01
Turkiye Government Bond 9,125% Lloyds Banking Group plc, FRN
13/07/2030 usb 1.900.000 1.941.380 0,01  4,716% 11/08/2026 usb 3.482.000 3.219.572 0,02
Turkiye Government Bond 9,375% Lloyds Banking Group plc, FRN
19/01/2033 usb 3.112.000 3.260.481 0,02 5,462% 05/01/2028 usb 1.346.000 1.257.688 0,01
Turkiye Government Bond 26,2% Lloyds Banking Group plc, FRN
05/10/2033 TRY 259.754.917 7.253.637 0,04  5,679% 05/01/2035 usb 6.267.000 5.881.933 0,04
Turkiye Government Bond 6% Lloyds Banking Group plc, FRN 6,75%
14/01/2041 usb 2.310.000 1.798.673 0,01 Perpetual usb 12.199.000 11.363.397 0,07
Turkiye Government Bond 4,875% Marks & Spencer plc, 144A 7,125%
16/04/2043 usb 2.160.000 1.437.261 0,01 01/12/2037 usb 354.000 356.969 0,00
Turkiye Ihracat Kredi Bankasi A/S, Motability Operations Group plc, Reg.
Reg. S 9% 28/01/2027 usb 578.000 562.353 0,00 S4% 17/01/2030 EUR 100.000 101.420 0,00
Ziraat Katilim Varlik Kiralama A/S, Motability Operations Group plc,
Reg. S 9,375% 12/11/2026 usb 1.496.000 1.476.915 0,01 Reg. S 3,875% 24/01/2034 EUR 100.000 99.108 0,00
National Grid plc, Reg. S 0,25%
26.707.051 0,16 01/09/2028 EUR 100.000 87.224 0,00
National Grid plc, Reg. S 0,553%
Regno Unito 18/09/2029 EUR 200.000 170.553 0,00
Astrazeneca plc, Reg. S 1,25% National Grid plc, Reg. S 4,275%
12/05/2028 EUR 200.000 185.855 0,00 16/91/2(?35 . ] EUR 100.000 101.882 0,00
Barclays plc, FRN 5,69% 12/03/2030 usD 852.000 800.737 0,01 Nationwide Building Society, 144A
Barclays plc, FRN 8% Perpetual uso 6.326.000 6.013.641 0,04 1%28/08/2025 . uso 2592.000 2.310.646 0,01
Barclays plc, Reg. S, FRN 4,506% Nationwide Building Society, Reg. S
301203 EUR 100.000 102.232 0,00 2%28/04/2027 EUR 100.000 95993 0,00
f ’ ’ Nationwide Building Society, Reg. S,
, Reg. 5 2,25%
B ra,Capitalplc, Reg. 5 2.25% FUR 175,000 164917 0oo  FRN4375% 16/04/2034 EUR 100.000 100025 0,00
h 5 ’ ! Nationwide Building Society, Reg. S,
Eepr;%:?ﬁl Markets pic, RN 4,875% usD 9.146.000 8.082.320 0,05 FRNS575% Perpetual GBP 6599.000 7:340.212 0,04
BP Capital Markets plc, FRN 6,45% e 284,017
Perpetual USD  3.660.000 3515782 0,02 | . usb 303.000 : 0,00
BP Capital Markets plc, Reg. S 2,519% NatWest Group pic, FRN 5,778%
07/04/2028 EUR 100.000 96841 op0 OUOVAI Usb 6108000 5777897 0,03
‘ 0 atWest Group plc, b
oF el Markets plc, Reg- S L231% 100,000 8567 o0oo Perpetual USD 14120000 12971342 0,08
BP Capital Markets plc, Reg. S 1,104% Natwest Group pic, FRN 8,125%
15/11/2034 EUR 100.000 77.457 000 Perpetual usD 3.700.000 3.503.995 0,02
BP Capital Markets plc, Reg. S, FRN g‘%vg%;tzg/%“g%%h'?eg' S.FRN 104.685
3,625% Perpetual EUR  5250.000  5.040.472 003 >/63% EUR 100.000 : 0,00
BP Capital Markets plc, Reg. S, FRN NatWest Markets plc, 144A 5,41%
4,25% Perpetual GBP  4.800.000 5394954 003 7/ 05{12029 < Bondo ol usb 1.350.000 1.269.770 0,01
Brambles Finance plc, Reg. S 1,5% Nozna Foods Bondco plc, Reg. S
04/10/2027 EUR 100.000 94.467 0,00 2'.5 % 24/0@/2028 EUR 3.750.000 3.466.758 0,02
BUPA Finance plc, Reg. S 5% Pinnacle Bidco plc, Reg. S 8,25%
02030 EUR 100.000 105.127 000 11/10/2028 EUR 1.834.000 1.949.599 0,01
: o ) ’ ! Punch Finance plc, Reg. S 6,125%
R FUR 100,000 83760 o000 30/06/2026 GBP 2128000 2474653 0,02
Cadent Finance plc, Reg. S 0,75% RAC Bond Co. plc, Reg. S 5,25%
11/03/2037 EUR 100.000 79.027 000 04/11/2046 GBP 3.416.000 3.817.218 0,02
EC Finance plc, Reg. S 3% ’ Rolls-Royce plc, 144A 5,75%
15/10/2026 EUR 3279000 3181368 002 L/10/2027 : s 2116000 1988953 001
HSBC Holdings plc, FRN 2,013% ! Santander UK Group Holdings plc,
22/09/2028 USD  L619.000 1361841 001 FRN1532%21/08/2026 uso 200.000 178037 000
HSBC Holdings plc, FRN 5,733% ’ Santander UK Group Holdings plc,
17/05/2032 ' usD 5.285.000 4.978.191 003 FRN6,833% 21/11/2026 usb 3.833.000 3.633.806 0,02
HSBC Holdings plc, FRN 5,719% ’ Santander UK Group Holdings plc,
04/03/2035 uso 6.970.000 6.603.270 0,04 FRNL673% 14/06/2027 usb 2.704.000 2.339.429 0,01
HSBC Holdings plc, FRN 4,6% o " SSE ple, Reg. S 1,75% 16/04/2030 EUR 100.000 90.606 0,00
Perpetual usb 16.920.000 13.581.387 0,08 Standard Chartered plc, FRN, 144A
HSBC Holdings plc, Reg. S, FRN 7,776% 16/11/2025 usb 2228000  2.096.308 0,01
6,364% 16/11/2032 EUR 200.000 212.397 0,00 Standard Chartered plc, FRN, 144A
HSBC Holdings plc. Reg. S, FRN 2,819% 30/01/2026 usb 1.831.000 1.681.770 0,01
4,75% Perpetual EUR 470.000 441114 0,00 Standard Chartered plc, FRN, 144A
Iceland Bondco plc, Reg. S 10,875% 3,971% 30/03/2026 Usp  1210.000 L115.372 0.01
15/12/2027 GBP 1.065.000 1.313.049 0,01 Standard Chartered plc, FRN, 144A
INEOS Finance plc, 144A 6.75% 6,17% 09/01/2027 usb 1.874.000 1.765.119 0,01
15/05/2028 usp 4.418.000 4.139.409 0,02 Standard Chartered plc, FRN, 144A
INEOS Finance plc, Reg. S 6,625% 7,75% Perpetual USD  6.808.000  6.449.405 0,04
15/05/2028 EUR 2.390.000 2.473.799 0,02  Synthomer pic, Reg. S 3,875%
INEOS Finance plc, Reg. S 6.375% 01/07/2025 EUR 180.000 178.330 0,00
15/04/2029 EUR 1.798.000 1.854.187 0,01  Thames Water Utilities Finance plc,
INEOS Quattro Finance 1plc, Reg. S Reg. S 4,375% 18/01/2031 EUR 100.000 86.215 0,00
3,75% 15/07/2026 EUR 1.723.000 1.681.884 0,01 Thames Water Utilities Finance plc,
INEOS Quattro Finance 2 plc, Reg. S Reg. S 1,25% 31/01/2032 EUR 100.000 72.363 0,00
8,5% 15/03/2029 EUR 959.000 1.017.049 0,01 TI Automotive Finance plc, Reg. S
International Game Technology plc, 3,75% 15/04/2029 EUR 3.495.000 3.245.806 0,02
Reg. S 2,375% 15/04/2028 EUR 4.910.000 4.625.324 0,03 Virgin Media Secured Finance plc,
Jaguar Land Rover Automotive plc, 144A 5,5% 15/,05/2(.)29 usb 8.638.000 7.374.628 0,04
144A 4,5% 01/10/2027 usp 1.636.000 1.453.811 0,01 VYmed 02 UK Financing I plc, Reg. S
Jaguar Land Rover Automotive plc, 3,25% 31/01/2031 EUR 2.900.000 2.559.250 0,02
144 5,875% 15/01/2028 usp 2.094.000 1.922.176 0,01 Yodafone Group plc, Reg. 5 1,625%
Jaguar Land Rover Automotive plc, 24/11/2030 . EUR 100.000 89.392 0,00
144 5,5% 15/07/2029 usp 204.000 183.336 0,00  Yodafone Group pic, Reg. S 6,5%
Jaguar Land Rover Automotive plc, 30/08/2084 EUR 1.700.000 1.830.124 0,01
Reg. S 4,5% 15/01/2026 470. 2.474.034 Vodafone Group plc, Reg. S, FRN
& 615/01/ EUR 2:470.000 0,02 4,2% 03/10/2078 EUR 1.921.000 1.895.242 0,01

86


Alberto Lanzavecchia
Highlight


JPMorgan Investment Funds - Global Income Fund

Portafoglio Titoli (sequito)

Al 30 giugno 2024
% %
Quantita/ Valore di Patri- Quantita/ Valore di Patri-
valore mercato monio valore mercato monio
Investimenti Valuta nominale EUR Netto  Investimenti Valuta nominale EUR Netto
Vodafone Group plc, Reg. S, FRN 3% Corning, Inc. 4,125% 15/05/2031 EUR 100.000 101.905 0,00
27/08/‘2080‘ ‘ ) EUR 4.309.000 3.901.121 0,02 Coty, Inc., Reg. S 3,875% 15/04/2026 EUR 1.020.000 1.015.665 0,01
Yorkshire Building Society, Reg. S Coty, Inc., Reg. S 4,75% 15/04/2026 EUR 1.810.000 1.812.081 0,01
0,5% 01/07/2028 EUR 100.000 88.910 0,00  coty, Inc., Reg. S 4,5% 15/05/2027 EUR 481.000 485.245 0,00
Crown Castle, Inc., REIT 3,65%
197.413.105 117 01/09/2027 usb 149.000 132.702 0,00
Dana, Inc. 5,375% 15/11/2027 usb 2.015.000 1.842.310 0,01
Stati L_Jn/[id'Amerfca Dana, Inc. 5,625% 15/06/2028 usb 6.926.000 6.290.718 0,04
AbbVie, Inc. 1,25% 18/11/2031 EUR 100.000 86.460 0,00  Discover Financial Services 3,75%
AECOM 5,125% 15/03/2027 usb 2.449.000 2.252.197 0,01 04/03/2025 usb 873.000 805.273 0,00
Air Lease Corp. 3,75% 01/06/2026 usb 38.000 34.365 0,00  Doc Dr LLC, REIT 3,95% 15/01/2028 usb 34.000 30.516 0,00
Air Lease Corp. 5,85% 15/12/2027 usb 949.000 900.479 0,01  Elanco Animal Health, Inc., STEP
Alexandria Real Estate Equities, Inc., 6,65% 28/08/2028 usob 3.325.000 3.147.502 0,02
REIT 2,75% 15/12/2029 usop 47.000 38.815 0,00  Elevance Health, Inc. 2,875%
Ally Financial, Inc. 5,75% 20/11/2025 usp 12.475.000 11.605.345 0,07 15/09/2029 uso 113.000 95.452 0,00
American Axle & Manufacturing, Inc. Eli Lilly & Co. 1,125% 14/09/2051 EUR 100.000 59.433 0,00
6,25% 15/03/2026 usb 1.492.000 1.393.086 0,01  Embarq Corp. 7,995% 01/06/2036 usb 11.749.000 1.413.405 0,01
American Axle & Manufacturing, Inc. EMRLD Borrower LP, Reg. S 6,375%
6,5% 01/04/2027 usb 10.432.000 9.745.798 0,06  15/12/2030 EUR 2.919.000 3.035.760 0,02
American Axle & Manufacturing, Inc. Encompass Health Corp. 5,75%
6,875% 01/07/2028 usb 11.902.000 11.129.266 0,07 15/09/2025 usb 10.671.000 9.952.480 0,06
American Axle & Manufacturing, Inc. Encompass Health Corp. 4,5%
5% 01/10/2029 usb 7.285.000 6.251.957 0,04 01/02/2028 usb 11.950.000 10.637.354 0,06
American International Group, Inc. Encompass Health Corp. 4,75%
1,875% 21/06/2027 EUR 100.000 95.280 0,00 01/02/2030 usb 7.130.000 6.240.113 0,04
American Tower Corp., REIT 1,45% Encompass Health Corp. 4,625%
15/09/2026 usb 59.000 50.676 0,00  01/04/2031 usb 6.615.000 5.683.739 0,03
American Tower Corp., REIT 1,5% Energy Transfer LP 5,75%
31/01/2028 usb 28.000 23.018 0,00 01/04/2025 usb 10.324.000 9.641.862 0,06
American Tower Corp., REIT 2,1% EnLink Midstream LLC 5,375%
15/06/2030 usb 270.000 212.465 0,00 01/06/2029 usb 1.932.000 1.770.383 0,01
AmeriGas Partners LP 5,5% EnLink Midstream Partners LP 4,15%
20/05/2025 usb 10.334.000 9.644.202 0,06  01/06/2025 usb 200.000 183.924 0,00
AmeriGas Partners LP 5,875% EnLink Midstream Partners LP 4,85%
20/08/2026 usb 10.881.000 9.844.697 0,06 15/07/2026 usb 4.400.000 4.040.687 0,02
AmeriGas Partners LP 5,75% EnLink Midstream Partners LP 5,6%
20/05/2027 usb 773.000 681.347 0,00 01/04/2044 usb 1.263.000 1.060.951 0,01
Apple, Inc. 1,375% 24/05/2029 EUR 100.000 92.823 0,00 EQM Midstream Partners LP 4,125%
Archer-Daniels-Midland Co. 1% 01/12/2026 usb 4.845.000 4.363.649 0,03
12/09/2025 EUR 1.000.000 968.678 0,01  EQT Corp. 5% 15/01/2029 usb 3.870.000 3.558.099 0,02
AT&T, Inc. 2,6% 17/12/2029 EUR 200.000 190.453 0,00  EQT Corp., STEP 7% 01/02/2030 usb 2.560.000 2.545.283 0,02
AT&T, Inc. 3,95% 30/04/2031 EUR 100.000 101.692 0,00 Fide\jty National Information
ATI, Inc. 5,875% 01/12/2027 usb 3.877.000 3.581.629 0,02  Services, Inc. 1%A03/12/2028 EUR 100.000 89.402 0,00
ATI, Inc. 4,875% 01/10/2029 usD 3.345.000 2.937.834 0,02  Ford Motor Credit Co. LLC 4,687%
ATI, Inc. 7,25% 15/08/2030 usD 4.696.000 4.538.286 0,03 [39/(?%/2{)25)C i oL LLC 5105 uso 18.842.000 17.417.021 0,10
ATI, Inc. 5,125% 01/10/2031 usp 2.510.000 2.172.406 0,00  FordMotor Lredit Co. 2%
Avantor Funding, Inc., Reg. § 3,875% 16/06/2025 . USD  28.031.000  26.014.904 0,15
15/07/2028 EIR 2709000  2.644.604 002 For Motor Credit Co. LLC 4,134% 5,919,067
B&G Foods, InC. 5,25% 01/04/2025 usp 3.914.000 3.647.437 002 o it Co. LLC 337500 usp 4.271.000 19, 0,02
0 . y 0
gall Corp. 1,5(0 15/03/2027 EUR 2.070.000 1.938.317 0,01 13/11/2025 UsD 18.487.000 16.735.885 0.10
ank of America Corp., Reg. S, FRN i
0.583% 24/08/2028 Ford Motor Credit Co. LLC 4,389%
E o EUR 100.000 90.969 0,00 08/01/2026
: usb 12.652.000 11.584.935 0,07
Bank of America Corp., Reg. S, FRN Ford Motor Credit Co. LLC 2.386%
0,58% 08/08/2029 EUR 200.000 177.812 0.00 17 0ors006 o SO
: EUR 900.000 879.163 0,01
Bank of America Corp., Reg. S, FRN Ford Motor Credit Co. LLC 6.95%
1,102% 24/05/2032 EUR 100.000 84.043 0,00 02503 /Cz)c?zr o reditto. nF%
usb 3.869.000 3.679.763 0,02
Bath & Body Works, Inc. 5,25% .
01/02/2028 usp 1.505.000 1.369.574 001 Ford Motor Credit Co. LLC 6,95%
e : : ! 10/06/2026 usb 4.977.000 4.746.355 0,03
Bath & Body Works, Inc. 7,5% . '
15/06/2029 usb 376.000 362.564 0,00 Ford Motor Credit Co. LLC 4,542%
. ) ’ 01/08/2026 usb 5.393.000 4.912.955 0,03
Bath & Body Works, Inc. 6,95% Ford Motor Credit Co. LLC 2.79%
01/03/2033 usp 58.000 52.884 0,00 18508 /goozré redit o. 7
usb 4.497.000 3.952.117 0,02
Bath & Body Works, Inc. 6,875% .
01/11/2035 UsD 623.000 539.018 0.00 Ford Motor Credit Co. LLC 4,271%
: : ! 09/01/2027 usb 22.627.000 20.415.853 0,12
Bath & Body Works, Inc. 6,75% Ford Motor Credit Co. LLC 4,125% '
81/ 07/2036 usb 5.911.000 SRR 003 17/08/2027 USD  12.424.000  1.062.327 0,07
axter International, Inc. 1,3% .
15/05/2029 EUR 320.000 288.041 0.00 Ford Motor Credit Co. LLC 3,815%
: . ! 02/11/2027 usb 7.287.000 6.405.886 0,04
Belden, Inc., Reg. 5 3,875% Ford Motor Credit Co. LLC 2,9%
15/03/2028 EUR 4.510.000 4.383.040 0,03 16/02/2028 itLo. R
} . usb 3.455.000 2.929.925 0,02
Booking Holdings, Inc. 3,625% .
01/03/2032 EUR 100.000 100.353 000 FordMotor Credit Co. LLC 6,8%
- . : ’ 12/05/2028 usb 5.731.000 5.535.336 0,03
Boston Scientific Corp. 0,625% )
01/12/2027 EUR 100.000 91114 0.00 Ford Motor Credit Co. LLC 2,9%
: . ! 10/02/2029 usb 985.000 814.836 0,00
0 ,
Carpenter Technology Corp. 6,375% .
15/07/2028 usp 3.221.000 3.018.887 0.02 rordMotor Credit Co. LLC7,2%
e T ! 10/06/2030 usb 2.921.000 2.882.799 0,02
Carpenter Technology Corp. 7,625% . ’
Ford Motor Credit Co. LLC 4%
15/03/2030 usb 1.780.000 1.716.651 0,01 13/11/2030 uso 8.047.000 6.749.618 0.04
; 0 .047. 749. X
Reg. 5 2,375% 01/03/2028 EUR  1540.000 1.478.445 0,01 Eﬁégé’g? f/lch oRan. Inc. 4.375% Usp 11375000 10.211533 0.06
Cedar Fair LP 5,375% 15/04/2027 usb 5.081.000 4.712.338 0,03 01/08/2028 usb 7.696.000 6.962.210 0,04
Celanese US Holdings LLC 5,337% Freeport-McMoRan, Inc. 4,25%
19/01/2029 . EUR 100.000 104.987 0,00 01/03/2030 o usD 5.275.000 4.691.743 0.03
Eﬁ?gtfgfpc?gs' ZR':; /‘; 125{(2)5742028 usb 350.000 291.005 0,00 Fr?ep;)rt-McMoRan, Inc. 5,45%
s M., 4 0 15/03/2043 usb 5.275.000 4.712.044 0,03
é(i)tggfo/uzy?zl?]c Reg. S, FRN 3,713% EUR 100.000 97.212 0,00 General Electric Co., Reg. S 4,125%
» NG, - , 0 19/09/2035 EUR 191.000 195.075 0,00
22/09_/2_028 EUR 300.000 301.228 0,00 General Motors Financial Co., Inc.
CoreCivic, Inc. 8,25% 15/04/2029 usb 11.215.000 10.844.699 0,06 4,39% 06/04/2029 usp 38.000 33.854 0,00
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General Motors Financial Co., Inc., Organon & Co., Reg. S 2,875%
Reg. S 4% 10/07/2030 EUR 100.000 100.565 0,00 30/04/2028 EUR 2.191.000 2.064.229 0,01
Genesis Energy LP 8% 15/01/2027 usb 4.915.000 4.698.266 0,03  PBF Holding Co. LLC 6% 15/02/2028 usb 2.192.000 2.000.922 0,01
Genesis Energy LP 7,75% 01/02/2028 usb 8.735.000 8.253.156 0,05  PepsiCo, Inc. 0,875% 18/07/2028 EUR 100.000 91.413 0,00
Genesis Energy LP 8,25% 15/01/2029 usb 2.367.000 2.284.616 0,01  PG&E Corp. 5% 01/07/2028 usb 16.421.000 14.814.653 0,09
Genesis Energy LP 8,875% PG&E Corp. 5,25% 01/07/2030 usb 2.448.000 2.193.507 0,01
15/04/2030 usb 5.128.000 5.041.093 0,03 PPL Capital Funding, Inc., FRN
Genesis Energy LP 7,875% 8,261% 30/03/2067 usb 14.431.000 13.397.836 0,08
15/05/2032 usbp 3.743.000 3.530.944 0,02 Prologis Euro Finance LLC, REIT
Global Payments, Inc. 3,2% 1,875% 05/01/2029 EUR 200.000 185.226 0,00
15/08/2029 usb 117.000 98.468 0,00  Prologis Euro Finance LLC, REIT
Global Payments, Inc. 4,875% 3,875% 31/01/2030 EUR 100.000 100.400 0,00
17/03/2031 EUR 200.000 207.072 0,00  Range Resources Corp. 4,875%
Goldman Sachs Group, Inc. (The), 15/05/2025 usob 7.985.000 7.416.436 0,04
Reg. S 2% 22/03/2028 EUR 100.000 95.025 0,00  Realty Income Corp., REIT 4,875%
Goldman Sachs Group, Inc. (The), 06/07/2030 EUR 200.000 208.833 0,00
Reg. S 0,875% 21/01/2030 EUR 100.000 86.172 0,00  Regal Rexnord Corp., FRN 6,4%
Graphic Packaging International LLC, 15/04/2033 usp 5.777.000 5.561.705 0,03
Reg. S 2,625% 01/02/2029 EUR 1.900.000 1.772.961 0,01  Scotts Miracle-Gro Co. (The) 5,25%
HCA, Inc. 5,375% 01/02/2025 usb 18.223.000 16.978.720 0,10 15/12/2026 usb 7.750.000 7.153.182 0,04
HCA, Inc. 5,875% 15/02/2026 usb 12.330.000 11.551.750 0,07  Service Corp. International 7,5%
HCA, Inc. 3,5% 01/09/2030 usb 9.831.000 8.333.793 0,05 01/04/2027 usb 6.025.000 5.849.766 0,03
HCA, Inc. 2,375% 15/07/2031 usop 196.000 151.399 0,00 Service Corp. International 4,625%
Hillenbrand, Inc. 6,25% 15/02/2029 usb 1.952.000 1.834.836 0,01 155/ 1?/2057 termational 5.5 usb 641.000 580.553 0,00
Hillenbrand, Inc., STEP 5% ervice Lorp. Internal »125%
15/09/2026 usp 2.180.000 2.005.072 0,01 81/ 06/ 2329 ntermational 3375 usp 888.000 808.080 0,00
Hilton Worldwide Finance LLC ervice Lorp. International 3,3/5%
4,875% 01/04/2027 usp 9.068.000 8.357.708 0,05 155/0_8/2830 ternational 4% usb 9.868.000 8.023.811 0,05
Howmet Aerospace, Inc. 5,9% ervice Corp. International 4%
01/02/2027 P usp 18.815.000 17.828.116 0,11 155|/05/2|-|O|3cl|‘ e 325 usop 4.375.000 3.651.508 0,02
IQVIA, Inc., Reg. S 1,75% 15/03/2026 EUR 1.595.000 1.534.681 0,01 ilgan Holdings, Inc. 3,25%
IQIA, Inc., Reg. S 2,25% 15/01/2028 EUR 2.310.000 2.155.519 001 15/03/2025 EUR 100.000 99.145 0,00
IQVIA, Inc., Reg. S 2.875% Silgan Holdings, Inc. 2,25%
15/06/2028 EUR 2366.000 2.236.581 0.01 01/06/2028 EUR 2.402.000 2.197.456 0,01
IQVIA, InC., Reg. S 2,25% 15/03/2029 EUR 1.210.000 1.098.361 0,01 SMEnergy Co.5,625% 01/06/2025 uso  4.282.000  3.988.623 0,02
Lumen Technologies, Inc. 6,875% ! SM Energy Co. 6,75% 15/09/2026 usb 5.942.000 5.557.597 0,03
15/01/2028 usp 2.310.000 902.926 0,01 SM Energy Co. 6,625% 15/01/2027 usb 15.201.000 14.160.135 0,08
McDonald’s Corp., Reg. S 0,25% SM Energy Co. 6,5% 15/07/2028 usb 3.217.000 2.980.040 0,02
04/10/2028 EUR 100.000 87.888 0,00  Southern Power Co. 1,85%
McDonald’s Corp., Reg. S 1,5% 20/06/2026 EUR 100.000 96.615 0,00
28/11/2029 EUR 100.000 90.600 0,00  Southwestern Energy Co. 8,375%
Mellon Capital IV, FRN 6,17% 15/09/2028 usb 3.185.000 3.083.075 0,02
Perpetual usp 4.421.000 3.641.817 0,02 Southwestern Energy Co. 5,375%
MGM Resorts International 5,75% 15/03/2030 usb 9.077.000 8.201.387 0,05
15/06/2025 usb 15.943.000 14.881.160 0,09 Southwestern Energy Co. 4,75%
MGM Resorts International 4,625% 01/02/2032 usb 2.092.000 1.803.350 0,01
01/09/2026 usp 15.132.000 13.799.773 0,08 Steelcase, Inc. 5,125% 18/01/2029 uso 1.063.000 941.557 0,01
MGM Resorts International 6,5% Targa Resources Partners LP 4,875%
15/04/2032 usb 6.532.000 6.080.396 0,04 01/02/2031 usb 8.844.000 7.912.011 0,05
Morgan Stanley, FRN 1,342% Teleflex, Inc. 4,625% 15/11/2027 usb 550.000 496.880 0,00
23/10/2026 EUR 200.000 194.129 0,00  Thermo Fisher Scientific, Inc. 0,875%
Morgan Stanley, FRN 0,495% 01/10/2031 EUR 100.000 84.014 0,00
26/10/2029 EUR 100.000 87.531 0,00 TK Elevator US Newco, Inc., 144A
Morgan Stanley, FRN 3,79% 5,25% 15/07/2027 usD 7.130.000 6.472.727 0,04
21/03/2030 EUR 100.000 100.279 0,00  T-Mobhile USA, Inc. 2,55% 15/02/2031 usb 33.000 26.348 0,00
Morgan Stanley, FRN 0,497% T-Mobile USA, Inc. 3,7% 08/05/2032 EUR 100.000 100.463 0,00
07/02/2031 EUR 100.000 83.518 0,00  Tri Pointe Homes, Inc. 5,25%
Murphy Qil Corp., STEP 5,875% 01/06/2027 usb 1.731.000 1.581.071 0,01
01/12/2042 usb 1.325.000 1.099.183 0,01  Tri Pointe Homes, Inc. 5,7%
Netflix, Inc., Reg. S 3,875% 15/06/2028 usb 2.844.000 2.617.551 0,02
15/11/2029 EUR 100.000 101.484 0,00  TSMC Arizona Corp. 3,875%
Netflix, Inc., Reg. S, FRN 3,625% 22/04/2027 usb 200.000 181.144 0,00
15/06/2030 EUR 100.000 100.058 0,00  UDR, Inc., REIT 3,2% 15/01/2030 usb 89.000 75.481 0,00
Nordstrom, Inc. 4,375% 01/04/2030 usb 834.000 711.482 0,00  UDR, Inc., REIT 3% 15/08/2031 usb 25.000 20.350 0,00
NRG Energy, Inc. 6,625% 15/01/2027 usb 3.843.000 3.589.275 0,02 United Rentals North America, Inc.
NRG Energy, Inc. 5,75% 15/01/2028 usb 2.798.000 2.595.909 0,02 5,5% 15/05/2027 usb 10.161.000 9.438.844 0,06
NuStar Logistics LP 5,75% United Rentals North America, Inc.
01/10/2025 usb 3.636.000 3.379.246 0,02 4,875% 15/01/2028 usb 6.500.000 5.898.554 0,04
NuStar Logistics LP 6% 01/06/2026 usb 3.236.000 3.012.806 0,02 United Rentals North America, Inc.
NuStar Logistics LP 5,625% 3,875% 15/02/2031 usb 9.597.000 8.013.634 0,05
28/04/2027 usp 7.970.000 7.373.978 0,04  United States Cellular Corp. 6,7%
NuStar Logistics LP 6,375% 15/12/2033 usb 5.395.000 5.372.663 0,03
01/10/2030 usb 4.526.000 4.305.299 0,03  United States Steel Corp. 6,875%
Occidental Petroleum Corp. 5,875% 01/03/2029 usob 985.000 926.393 0,01
01/09/2025 usp 6.391.000 5.979.916 0,04  UnitedHealth Group, Inc. 4,2%
Occidental Petroleum Corp. 8,875% 15/05/2032 usp 11.000 9.739 0,00
15/07/2030 usb 14.828.000 16.011.381 0,10  US Treasury 4,125% 31/01/2025 usb 208.456.900 193.509.898 1,15
Occidental Petroleum Corp. 6,125% Ventas Realty LP, REIT 4%
01/01/2031 usb 8.737.000 8.391.954 0,05 01/03/2028 usb 58.000 51.888 0,00
Olympus Water US Holding Corp., Verizon Communications, Inc.
Reg. S 9,625% 15/11/2028 EUR 1.020.000 1.095.926 0,01 2,625% 01/12/2031 EUR 100.000 94.132 0,00
OneMain Finance Corp. 3,5% Warnermedia Holdings, Inc. 4,302%
15/01/2027 usb 10.545.000 9.237.788 0,06 17/01/2030 EUR 100.000 100.322 0,00
OneMain Finance Corp. 6,625% Westlake Corp. 1,625% 17/07/2029 EUR 100.000 90.279 0,00
15/01/2028 usb 4.390.000 4.122.531 0,02 williams Cos., Inc. (The) 2,6%
OneMain Finance Corp. 5,375% 15/03/2031 usb 47.000 37.347 0,00
15/11/2029 usb 1.325.000 1.162.246 0,01  WMG Acquisition Corp., Reg. S 2,25%
OneMain Finance Corp. 4% 15/08/2031 EUR 2.887.000 2.526.796 0,02
15/09/2030 usb 442.000 354.693 0,00 WP Carey, Inc., REIT 2,45%
01/02/2032 usb 17.000 13.005 0,00
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Yum! Brands, Inc. 3,625% 15/03/2031 usb 6.827.000 5.636.390 0,03  Brasile
Yum! Brands, Inc. 4,625% B3 SA - Brasil Bolsa Balcao BRL 4.498.099 7.669.451 0,04
31/01/2032 usb 4.147.000 3.566.665 0,02  Banco do Brasil SA BRL 2.168.812 9.625.487 0,06
Itau Unibanco Holding SA Preference BRL 1.076.537 5.788.044 0,03
965.036.260 573 TIMSA BRL 2.265.328 6.001.555 0,04
Uruguay 29.084.537 0,17
Uruguay Government Bond 9,75%
20/07/2033 uyu 146.679.374 3.525.865 0,02  (canada
Agnico Eagle Mines Ltd. CAD 128.025 7.956.917 0,05
3.525.865 0,02 Algonquin Power & Utilities Corp. CAD 253.415 1.394.492 0,01
AltaGas Ltd. CAD 69.503 1.458.711 0,01
Uzbekistan Atco Ltd. ‘I’ CAD 46.705 1.246.004 0,01
Uzbekistan Government Bond, Reg. S Bank of Nova Scotia (The) CAD 217.711 9.316.036 0,05
6,9% 28/02/2032 uso 2.000.000 1.825.293 0,01 BCE, Inc. CAD 340.524 10.340.365 0,06
Uzbekneftegaz JSC, Reg. S 4,75% Canadian Imperial Bank of Commerce CAD 194.167 8.680.179 0,05
16/11/2028 usb 1.650.000 1.299.271 0.0l Capadian Natural Resources Ltd. CAD 155.372 5.177.061 003
Canadian Tire Corp. Ltd. ‘A’ CAD 35.786 3.306.307 0,02
3.124.564 0,02 canadian utilities Ld. ‘A CAD 66.566 1.340.978 0,01
Capital Power Corp. CAD 53.966 1.438.426 0,01
\‘gzgﬂi’g Government Bond, Reg. S Chartwell Retirement Residences CAD 78.279 684.719 0,00
7,65% 21/04/20255 UsD  1.800.000 280329 0,00 E?bicgg'e“ﬁn . o e e 20
Venezuela Government Bond, Reg. S Fortis. | T . 10V882.386 !
11,75% 21/10/2026 USD  4.770.000 871988 000 FortisInc. CAD 299.942 i 0,06
Venezuela Government Bond, Reg. S Gibson Energy, Inc. CAD 98.386 1.559.080 0,01
9,25% 07/05/20285§ usb 9.450.000 1.543.439 0,01 Great-West Lifeco, Inc. CAD 349.255 9.478.338 0,06
Venezuela Government Bond, Reg. Hydro One Ltd., Reg. S CAD 288.820 7.852.988 0,05
11,95% 05/08/2031§ usb 5.776.600 1.031.198 0,01 IGM Financial, Inc. CAD 114.676 2.960.759 0,02
Keyera Corp. CAD 74.739 1.939.336 0,01
3.726.954 0,02  Manulife Financial Corp. CAD 492.448 12.258.973 0,07
Northland Power, Inc. CAD 91.720 1.492.873 0,01
o Nutrien Ltd. CAD 127.804 6.142.907 0,04
Totale delle obbligazioni 1.991.525.660 1,82 pembina Pipeline Corp. CAD 362.541 12.584.643 0,07
Titoli Azionari Power Corp. of Canada CAD 394.670 10.288.064 0,06
) Restaurant Brands International, Inc. CAD 145.461 9.484.230 0,06
Australia Sienna Senior Living, Inc. CAD 45.929 449.068 0,00
AGL Energy Ltd. AUD 1.397.426 9.438.164 0,06 syperior Plus Corp. CAD 136365 825.754 0,00
APA Group AUD 273.856 1.365.658 0,01 TCEnergy Corp. CAD 277.114 9.697.740 0,06
Atlas Arteria Ltd. AUD 406.259 1.295.324 0,01 TELUS Corp. CAD 684.029 9.686.717 0,06
Bendigo & Adelaide Bank Ltd. AUD 511.797 3.664.026 0,02 Tourmaline Oil Corp. CAD 225.872 9.608.230 0,06
BHP Group Ltd. GBP 174.532 4.671.167 0,03
1GO Ltd. AUD 146.414 515.201 0,00 181.821.048 1,08
Insignia Financial Ltd. AUD 959.508 1.366.673 0,01
JB Hi-Fi Ltd. AUD 31.195 1.189.858 0,01 sole cayman
Magellan Financial Group Ltd. AUD 111.251 584.257 0,00 china Mengniu Dairy Co. Ltd. HKD 4.045.000 6.782.451 0,04
Origin Energy Ltd. AuD 283.350 1.919.917 0,01 China Resources Land Ltd. HKD 1.141.000 3.629.016 0,02
QBE Insurance Group Ltd. AUD 1.944.481 21.072.118 0,12 NN Energy Holdings Ltd. HKD 221.500 1.706.558 0,01
Rio Tinto Ltd. AUD 288.604  21.407.249 0,13 HKT Trust & HKT Ltd. ‘SS’ HKD 1.097.000 1151.426 0,01
Sonic Healthcare Ltd. AUD 206.107 3.379.565 0,02 JD.com, Inc. ‘A’ HKD 390.550 4.826.104 0,03
Telstra Group Ltd. AUD 978.540 2.211.141 0,01 NetEase, Inc. HKD 1.017.500 18.163.003 0,11
Transurban Group AUD 174.558 1.349.790 0,01 Shenzhou International Group
Woodside Energy Group Ltd. AUD 322.168 5.667.209 0,03 Holdings Ltd. HKD 775.000 7.084.071 0,04
Woolworths Group Ltd. AUD 221.664 4.666.812 0,03 Tencent Holdings Ltd. HKD 465.600 20.757.221 0,12
Tingyi Cayman Islands Holding Corp. HKD 3.412.000 3.846.714 0,02
85.764.129 0,51 WH Group Ltd., Reg. S HKD 508.500 312.508 0,00
Austria 68.259.072 0,40
ANDRITZ AG EUR 121.116 7.018.672 0,04
Erste Group Bank AG EUR 412.289 18.179.884 0,11  (ile
OMV AG EUR 146.243 5.934.541 0,03 Banco Santander Chile, ADR usp 196.564 3.454.728 0,02
Verbund AG EUR 14.865 1.093.692 0,01
3.454.728 0,02
32.226.789 0,19
Cina
Belgio China Construction Bank Corp. ‘H’ HKD 18.466.000 12.763.059 0,08
Ageas SA/NV EUR 117.209 4.983.727 0,03 China Merchants Bank Co. Ltd. ‘H’ HKD 2.985.500 12.684.560 0,07
KBC Group NV EUR 60.777 3.989.402 0,02 china Petroleum & Chemical Corp. ‘H’ HKD 15.916.000 9.648.135 0,06
Proximus SADP EUR 945.448 7.050.678 0,04 Fuyao Glass Industry Group Co. Ltd.,
Solvay SA EUR 304.929 9.865.978 0,06 Reg.S‘H HKD 2.216.800 12.025.255 0,07
Haier Smart Home Co. Ltd. ‘H’ HKD 4.608.400 14.409.086 0,08
25.889.785 0,15 Midea Group Co. Ltd. ‘A’ CNH 1.578.802 13.044.431 0,08
Ping An Insurance Group Co. of China
Bermuda Ltd. ‘H’ HKD 2.064.500 8.740.601 0,05
BW LPG Ltd., Reg. S NOK 458.315 8.019.085 0,05
China Resources Gas Group Ltd. HKD 1.734.000 5.681.110 0,03 83.315.127 0,49
CK Infrastructure Holdings Ltd. HKD 302.500 1.597.497 0,01
Hafnia Ltd. NOK 938.251 7.379.183 0,04  Cipro
Lancashire Holdings Ltd. GBP 620.565 4.503.018 0,03  Frontline plc NOK 123.153 3.033.993 0,02
Nordic American Tankers Ltd. usb 397.718 1.496.159 0,01
Orient Overseas International Ltd. HKD 192.000 2.913.738 0,02 3.033.993 0,02
SFL Corp. Ltd. usb 139.345 1.810.267 0,01
VTech Holdings Ltd. HKD 174.600 1.220.880 0,01  Danimarca
Yue Yuen Industrial Holdings Ltd. HKD 1.168.000 2.109.415 0,01 AP Moller - Maersk A/S ‘B’ DKK 2.564 4162.711 0,02
Danske Bank A/S DKK 232.449 6.477.046 0,04
36.730.352 0,22 Novo Nordisk A/S ‘B’ DKK 537.345 72.810.375 0,43
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Pandora A/S DKK 45.609 6.447.597 0,04  Henderson Land Development Co.
Sydbank A/S DKK 91.825 4.555.818 0,03 Ltd. HKD 290.000 727.998 0,01
Hong Kong & China Gas Co. Ltd. HKD 2.215.000 1.573.347 0,01
94.453.547 0,56 Hong Kong Exchanges & Clearing Ltd. HKD 179.300 5.371.197 0,03
Hysan Development Co. Ltd. HKD 280.000 375.324 0,00
Finlandia Lenovo Group Ltd. HKD 3.092.000 4.074.335 0,02
Elisa OYJ EUR 33.043 1.412.258 0,01 New World Development Co. Ltd. HKD 2.542.000 2.222.418 0,01
Fortum QY)J EUR 593.422 8.091.309 0,05 PCCW Ltd. HKD 1.844.000 861.811 0,01
Kone OYJ ‘B EUR 111.493 5.150.977 0,03  Power Assets Holdings Ltd. HKD 514.000 2.600.619 0,02
Konecranes 0Y]J EUR 56.624 3.012.397 0,02
Mandatum QYJ EUR 657.610 2.750.783 0,02 31.337.114 0,19
Nokia OYJ EUR 1.576.176 5.591.878 0,03
Nordea Bank Abp EUR 759.535 8.457.422 0,05 India
Nordea Bank Abp SEK 902.628 10.043.769 0,06  Bajaj Auto Ltd. INR 89.091 9.479.875 0,06
Orion OYJ ‘B’ EUR 149.051 5.918.815 0,03 HCL Technologies Ltd. INR 854.730 13.993.953 0,08
Sampo 0YJ ‘A’ EUR 172.628 6.905.983 0,04  HDFCBank Ltd. INR 662.312 12.508.109 0,08
UPM-Kymmene OY) EUR 663.170 21.639.237 0,3 Infosys Ltd., ADR usD 1.506.260 26.220.003 0,16
Wartsila OYJ Abp EUR 221.094 3.966.979 0,02  Shriram Finance Ltd. INR 374.414 12.276.872 0,07
Tata Consultancy Services Ltd. INR 169.707 7.429.161 0,04
82.941.807 0,49
81.907.973 0,49
Francia
Accor SA EUR 124.659 4.749.508 0,03 Indonesia
Air Liquide SA EUR 76.835 12.380.424 0,07  Bank Mandiri Persero Tbk. PT IDR 17.374.200 6.073.855 0,04
Amundi SA, Reg. S EUR 71.650 4.331.243 0,03  Bank Rakyat Indonesia Persero
AXA SA EUR 391.814 11.934.654 0,07 Tbk.PT IDR 59.616.881 15.737.456 0,09
Ayvens SA, Reg. S EUR 60.789 327.349 0,00 Telkom Indonesia Persero Thk. PT IDR 61.507.100 10.935.454 0,06
BNP Paribas SA EUR 202.860 12.047.855 0,07
Cie Generale des Etablissements 32.746.765 0,19
Michelin SCA EUR 1.420.825 51.057.346 0,30
Coface SA EUR 322.344 4.180.802 0,03 Irlanda
Covivio SA, REIT EUR 13.431 595.396 0,00 Accenture plc ‘A’ usp 133.744 38.071.321 0,23
Danone SA EUR 215.524 12.265.471 0,07 AlBGroup plc EUR 872.080 4.305.459 0,03
Eiffage SA EUR 59.219 5.099.348 0,03  Cairn Homes plc EUR 2.636.494 4.223.663 0,02
Engie SA EUR 1.910.778 25.418.124 0,15 CRHplc GBP 96.578 6.782.202 0,04
Eurazeo SE EUR 63.211 4.725.022 0,03 Eaton Corp. plc usp 37.514 11.157.606 0,07
Gaztransport Et Technigaz SA EUR 42104 5.193.528 0,03  Seagate Technology Holdings plc usb 349.384 34.138.371 0,20
Getlink SE EUR 60.508 935.000 0,01
Klepierre SA, REIT EUR 645.606 15.978.748 0,10 98.678.622 0,59
La Francaise des Jeux SAEM, Reg. S EUR 127.691 4.077.174 0,02
Legrand SA EUR 312.750 29.001.307 0,17 Israele
LVMH Moet Hennessy Louis Vuitton Bezeq The Israeli Telecommunication
SE EUR 64.982 46.367.906 0,28 Corp.Ltd. ILS 1.108.955 1.165.609 0,01
Orange SA EUR 835.647 7.794.915 0,05 Plus500 Ltd. GBP 121.616 3.254.207 0,02
Pernod Ricard SA EUR 94.575 11.973.195 0,07
Publicis Groupe SA EUR 111.130 11.044.099 0,07 4.419.816 0,03
Renault SA EUR 81.089 3.850.106 0,02
Rexel SA EUR 186.367 4.492.377 0,03 ltalia
Rubis SCA EUR 240.599 6.344.596 0,04 AZASPA EUR 882.795 1.642.882 0,01
Sanofi SA EUR 111.822 10.047.207 0,06 ACEASPA EUR 27.238 412.656 0,00
Schneider Electric SE EUR 86.347 19.324.459 0,11  Assicurazioni Generali SpA EUR 335.270 7.813.467 0,05
SCOR SE EUR 169.249 3.987.506 0,02  Azimut Holding SpA EUR 185.133 4.102.547 0,02
Sodexo SA EUR 83.491 6.984.022 0,04 Banca Generali SpA EUR 116.763 4.378.612 0,03
TotalEnergies SE EUR 511.451 31.802.023 0,09  Banca Mediolanum SpA EUR 881.193 9.124.754 0,05
Vallourec SACA EUR 534.977 7.845.438 0,05 BancoBPM SpA EUR 896.965 5.354.881 0,03
Veolia Environnement SA EUR 47.728 1.332.327 0,01 BFF Bank SpA, Reg. S EUR 846.411 7.448.417 0,04
vinci SA EUR 605.684 59.635.647 0,35 EnelSpA EUR 3.389.815 22.018.543 0,13
Vivendi SE EUR 416.746 4.084.111 0,02 EniSpA EUR 1.169.966 16.812.411 0,10
Hera SpA EUR 427.379 1.369.750 0,01
441.208.233 2,62 Intesa Sanpaolo SpA EUR 6.703.568 23.274.788 0,14
Iren SpA EUR 321.842 630.006 0,00
Germania Italgas SpA EUR 288.921 1.326.725 0,01
Allianz SE EUR 186.720 48.472.512 0,29  Maire SpA EUR 539.878 4.184.054 0,03
BASF SE EUR 374308 16.918.722 0,10 Mediobanca Banca di Credito
Bayerische Motoren Werke AG EUR 46.232 4.078.587 0,02 Finanziario SpA EUR 380.539 5.181.990 0,03
Commerzbank AG EUR 353.535 4.987.495 0,03 Posteltaliane SpA, Reg. S EUR 419.880 4.991.324 0,03
Daimler Truck Holding AG EUR 186.858 6.921.220 0,04 SnamSpA ) _ EUR 357.488 1.475.353 0,01
Deutsche Telekom AG EUR 867.488 20.355.606 0,12 Terna - Rete Elettrica Nazionale EUR 220.912 1.591.892 0,01
E.ON SE EUR 929.394 11.454.781 0,07  UniCredit SpA EUR 726.082  25.028.047 0,15
Evonik Industries AG EUR 395.770 7.547.334 0,04 Unipol Gruppo SpA EUR 470.503 4.359.210 0,03
Freenet AG EUR 325.100 8.065.731 0,05
HOCHTIEF AG EUR 44.873 4.752.051 0,03 152.522.309 0,91
LEG Immobilien SE EUR 50.524 3.878.727 0,02 .
Mercedes-Benz Group AG EUR 146.791 9.418.111 0,06 Glappone
Muenchener Activia Properties, Inc., REIT JPY 196 417.292 0,00
Rueckversicherungs-Gesellschaft AG EUR 53.623 25.068.752 0,15 Aozora Bank Ltd. JPY 460.600 7.046.901 0,04
SAP SE EUR 06.387 18.305.819 0,11  Bridgestone Corp. Py 774.800 28.534.829 0,17
Vonovia SE EUR 294.930 7.853.986 0,05 Canon, Inc. JPY 183.300 4.646.738 0,03
Chubu Electric Power Co., Inc. JPY 102.900 1.138.698 0,01
198.079.434 1,18  Dai Nippon Printing Co. Ltd. JPY 171.600 5.406.685 0,03
Electric Power Development Co. Ltd. JPY 396.200 5.796.215 0,03
Hong Kong ENEOS Holdings, Inc. JPY 840.500 4.047.704 0,02
AIA Group Ltd. HKD 1.831.400 11.611.388 0,07  FANUCCorp. JPY 184.900 4.756.230 0,03
CLP Holdings Ltd. HKD 205.500 1.552.541 0,01 Frontier Real Estate Investment
Hang Lung Properties Ltd. HKD 459.000 366.136 0,00 Corp. REIT JPY 149 381671 0,00
Hokkaido Electric Power Co., Inc. JPY 113.100 785.794 0,00
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Idemitsu Kosan Co. Ltd. JPY 840.200 5.100.954 0,03  Wallenius Wilhelmsen ASA NOK 461.227 4.386.944 0,03
Industrial & Infrastructure Fund Yara International ASA NOK 56.105 1.513.581 0,01
Investment Corp., REIT JPY 1.063 784.525 0,00
Japan Metropolitan Fund Investment, 56.424.881 0,33
REIT JPY 7.767 4.096.742 0,02
Japan Post Holdings Co. Ltd. JPY 699.600 6.507.041 0,04 polonia
Kansai Electric Power Co., Inc. (The) JPY 292.700 4.605.154 0,03 powszechny zaklad Ubezpieczen SA PLN 243.283 2.908.063 0,02
KDDI Corp. JPY 57.500 1.424.492 0,01
KDX Realty Investment Corp., REIT JPY 1.068 973.915 0,01 2.908.063 0,02
Kirin Holdings Co. Ltd. JPY 391.500 4.726.890 0,03
Kyushu Railway Co. JPY 257.400 5.222.264 0,03 portogallo
Mitsubishi Chemical Group Corp. JPY 954.700 4.970.268 0,03 Navigator Co. SA (The) EUR 1.374.409 5.357.446 0,03
Mitsui Mining & Smelting Co. Ltd. JPY 39.600 1.184.493 0,01 NOS SGPS SA EUR 84.970 279.764 0,00
Nippon Steel Corp. JPY 306.900 6.075.486 0,04 REN - Redes Energeticas Nacionais
Nippon Telegraph & Telephone Corp. JPY 6.270.900 5.548.614 0,03 SGPS SA EUR 173.023 394,925 0,01
Niterra Co. Ltd. JPY 14.100 383.436 0,00
Okinawa Electric Power Co., Inc. (The) JPY 40.300 261.392 0,00 6.032.135 0,04
Ono Pharmaceutical Co. Ltd. JPY 49.100 628.431 0,00
Seiko Epson Corp. JPY 80.500 1.170.642 0,01  Arabia Saudita
Shin-Etsu Chemical Co. Ltd. JPY 1.326.400 48.169.592 0,29 Al Rajhi Bank SAR 345.014 7.000.802 0,04
SoftBank Corp. JPY 1.033.900 11.829.656 0,07  Saudi Arabian Oil Co., Reg. S SAR 1.872.566 12.933.875 0,08
Takeda Pharmaceutical Co. Ltd. JPY 347.500 8.439.867 0,05  Saudi National Bank (The) SAR 1.527.697 13.977.163 0,08
Tokio Marine Holdings, Inc. JPY 1.042.900 36.473.730 0,22
United Urban Investment Corp., REIT JPY 3.227 2.685.196 0,02 33.911.840 0,20
224.221.537 1,33 Singapore
CapitaLand Ascendas REIT, REIT SGD 1.446.400 2.548.099 0,01
Jersey DBS Group Holdings Ltd. SGD 1.492.670 36.840.300 0,22
Glencore plc GBP 2.354.163 12.629.142 0,08  NETLINK NBN TRUST, Reg. S SGD 768.800 441.301 0,00
Man Group plc GBP 1.443.889 4.126.138 0,02 Singapore Airlines Ltd. SGD 224.900 1.070.755 0,01
WPP plc GBP 455.256 3.895.369 0,02 Singapore Telecommunications Ltd. SGD 3.421.500 6.499.428 0,04
20.650.649 0,12 47.399.883 0,28
Isole Marshall Sud Africa
Ardmore Shipping Corp. usb 108.512 2.297.621 0,02 Bidvest Group Ltd. (The) ZAR 470.887 6.870.188 0,04
DHT Holdings, Inc. usb 167.257 1.836.005 0,01  FirstRand Ltd. ZAR 1.370.017 5.356.062 0,03
Scorpio Tankers, Inc. usb 20.685 1.613.022 0,01  Sanlam Ltd. ZAR 1.011.945 4.163.626 0,03
Teekay Tankers Ltd. ‘A’ usb 30.423 1.997.207 0,01  Shoprite Holdings Ltd. ZAR 382.198 5.545.240 0,03
Standard Bank Group Ltd. ZAR 701.605 7.565.066 0,05
7.743.855 0,05  Vvodacom Group Ltd. ZAR 757.656 3.773.993 0,02
Messico 33.274.175 0,20
Grupo Financiero Banorte SAB de CV
‘0 MXN 1.215.390 8.965.432 0,05 corea del Sud
Kimberly-Clark de Mexico SAB de CV Hana Financial Group, Inc. KRW 240.859 9.935.033 0,06
A ) MXN 1.617.419 2616531 0,02 pyundai Motor Co. KRW 31.837 6.371.565 0,04
Wal-Mart de Mexico SAB de CV MXN 3.922.474 12.554.791 0,07 kB Financial Group, Inc. KRW 184.756 9.853.827 0,06
Kia Corp. KRW 115.377 10.133.182 0,06
24.136.754 0.14 |G uplus Corp. KRW 184.173 1.227.373 0,00
. X Samsung Electronics Co. Ltd.
Paesi Bassi Preference KRW 232.355 10.041.778 0,06
ABN AMRO Bank NV, Reg. S, CVA EUR 328.368 5.016.642 0,03 samsung Electronics Co. Ltd. KRW 636.699 35.211.574 0,21
ASML Holding NV EUR 40.341 39.247.759 0,23 samsung Fire & Marine Insurance Co.
ASR Nederland NV EUR 118.290 5.244.387 0,03 Ltd. KRW 38.268 10.114.038 0,06
BE Semiconductor Industries NV EUR 51.914 8.075.223 0,05  Shinhan Financial Group Co. Ltd. KRW 313.318 10.248.664 0,06
Heineken NV EUR 348.910 31.537.975 0,19  SKTelecom Co. Ltd. KRW 188.621 6.582.840 0,04
ING Groep NV EUR 653.080 10.396.380 0,06
Koninklijke BAM Groep NV EUR 1.498.769 5.900.654 0,03 109.719.874 0,65
Koninklijke KPN NV EUR 7.051.917 25.129.506 0,15
LyondellBasell Industries NV ‘A’ usb 113.039 10.158.666 0,06  Spagna
NN Group NV EUR 143.463 6.230.598 0,04 Acerinox SA EUR 281.361 2.728.498 0,02
OCI NV EUR 121.408 2.775.387 0,02 ACS Actividades de Construccion y
SBM Offshore NV EUR 515.807 7.412.147 0,04  Servicios SA EUR 140.216 5.619.857 0,03
Signify NV, Reg. S EUR 197.256 4.609.873 0,03  Aena SME SA, Reg. S EUR 43.182 8.113.898 0,05
Stellantis NV EUR 630.079 11.573.291 0,07  Banco Bilbao Vizcaya Argentaria SA EUR 1.300.245 12.071.475 0,07
Wolters Kluwer NV EUR 56.150 8.703.250 0,05 Banco de Sabadell SA EUR 1.608.116 2.872.497 0,02
Banco Santander SA EUR 3.029.863 13.063.254 0,08
182.011.738 1,08  Bankinter SA EUR 285.937 2.160.826 0,01
CaixaBank SA EUR 1.530.849 7.564.690 0,04
Nuova Zelanda Cia de Distribucion Integral Logista
Contact Energy Ltd. NZD 96.529 492571 0,00 Holdings SA EUR 246.305 6.527.082 0,04
Spark New Zealand Ltd. NZD 1.387.450 3.322.666 0,02 Enagas SA EUR 103.429 1.446.972 0,01
Endesa SA EUR 835.526 14.709.435 0,09
3.815.237 0,02 Iberdrola SA EUR 1.556.892 18.966.837 0,11
Industria de Diseno Textil SA EUR 329.277 15.260.343 0,09
Norvegia Mapfre SA EUR 2.035.622 4.378.623 0,03
Aker BP ASA NOK 72.020 1.724.067 0,01 Naturgy Energy Group SA EUR 457.443 9.258.646 0,05
DNB Bank ASA NOK 308.412 5.680.263 0,03 Redeia Corp. SA EUR 97.245 1.583.149 0,01
Equinor ASA NOK 651.367 17.392.403 0,10 Repsol SA EUR 433.134 6.393.058 0,04
Hoegh Autoliners ASA NOK 419.091 4.605.505 0,03  Telefonica SA EUR 423.550 1.672.175 0,01
Norsk Hydro ASA NOK 378.703 2.212.693 0,01 Unicaja Banco SA, Reg. S EUR 1.729.138 2.199.464 0,01
Salmar ASA NOK 81.190 3.985.791 0,02
Telenor ASA NOK 1.401.068 14.923.634 0,09 136.590.779 0,81




JPMorgan Investment Funds - Global Income Fund

Portafoglio Titoli (sequito)

Al 30 giugno 2024
% %
Quantita/ Valore di Patri- Quantita/ Valore di Patri-
valore mercato monio valore mercato monio
Investimenti Valuta nominale EUR Netto  Investimenti Valuta nominale EUR Netto
Sovranazionale J Sainsbury plc GBP 1.123.546 3.396.451 0,02
HK Electric Investments & HK Electric Johnson Matthey plc GBP 207.969 3.859.291 0,02
Investments Ltd., Reg. S SS’ HKD 654.000 387.056 0,00 Land Securities Group plc, REIT GBP 603.212 4.423.399 0,03
Lloyds Banking Group plc GBP 34.404.867 22.287.957 0,13
387.056 0,00 &G plc GBP 225.221 544.537 0,00
Mitie Group plc GBP 5.211.443 7.206.252 0,04
Svezia National Grid plc GBP 797.204 8.339.668 0,05
Skandinaviska Enskilda Banken AB ‘A’ SEK 518.453 7.119.915 0,04 Natwest Group plc GBP 4.193.077 15.438.444 0,09
SSAB AB ‘B’ SEK 253.125 1.277.491 0,01 Next plc GBP 59.561 6.374.945 0,04
Svenska Handelsbanken AB ‘A’ SEK 673.333 5.971.945 0,04 pearson plc GBP 54.623 639.017 0,00
Tele2 AB ‘B’ SEK 2.190.498 20.478.975 0,12 persimmon plc GBP 182.131 2.909.888 0,02
Telia Co. AB SEK 728.319 1.819.595 0,01 phoenix Group Holdings plc GBP 1.102.785 6.813.883 0,04
Trelleborg AB ‘B’ SEK 172.894 6.281.382 0,04 RELX plc GBP 1.031.656 44.392.321 0,26
Volvo AB ‘B’ SEK 2.339.930 55.678.785 0,33 Rio Tinto plc GBP 421304 25.924.551 0,15
Sage Group plc (The) GBP 419.939 5.405.144 0,03
98.628.088 0,59 segro plc, REIT GBP 51.808 549.129 0,00
. Severn Trent plc GBP 53.108 1.497.890 0,01
Svizzera Shell plc GBP 1.080.265 36.138.611 0,21
ABB Ltd. CHF 283.798 14.691.036 0,09 ssE plc GBP 1442717 30.418.345 0,18
Accelleron Industries AG CHF 110.546 4.060.576 0,03 Taylor wimpey plc GBP 4.971.400 8.359.557 0,05
Coca-Cola HBC AG GBP 171.114 5.451.576 0,03 Telecom Plus plc GBP 202.574 4.250.751 0,03
Holcim AG CHF 168.786 14.001.864 0,08  Tesco plc GBP 4.247.902 15.374.449 0,09
Nestle SA CHF 690.158 65.913.739 0,39 unilever plc GBP 426502 21.840.119 0,13
Novartis AG CHF 408162  40.806.374 024 United Utilities Group plc GBP 775357 8.969.022 0,05
Partners Group Holding AG CHF 6.895 8.260.036 0,05 vodafone Group plc GBP 11.290.341 9.297.872 0,06
Roche Holding AG CHF 36.977 9.605.324 0,06
Swiss Re AG CHF 69.779 8.074.598 0,05 561.186.679 3,33
Swisscom AG CHF 2.895 1.516.228 0,01
UBS Group AG CHF 570.941 15.733.307 0,09 stati Uniti d’America
Zurich Insurance Group AG CHF 24.968 12.452.440 0,07 3M Co. usp 96.953 9.304.298 0,06
AbbVie, Inc. usb 410.770 64.937.326 0,39
200.567.098 L9 AES Corp. (The) usb 416308 7.316.858 0,04
ALLETE, Inc. usb 22.675 1.323.583 0,01
Taiwan Allstate Corp. (The) Preference
Accton Technology Corp. TWD 452.000 7.240.171 0,04 7,375% usb 46.800 1.173.335 0,01
ASE Technology Holding Co. Ltd. TWD 3.401.000 16.534.307 0,10 American Electric Power Co., Inc. usob 121.217 9.983.876 0,06
MediaTek, Inc. TWD 124.000 4.992.397 0,03 Amgen, Inc. usb 41.234 12.109.681 0,07
Novatek Microelectronics Corp. TWD 508.000 8.861.626 0,05  Analog Devices, Inc. uso 173.283 37.217.907 0,22
President Chain Store Corp. TWD 128.000 1.010.406 0,01  Annaly Capital Management, Inc.,
Quanta Computer, Inc. TWD 2.024.275 18.209.899 0,11 usob 526.901 9.423.104 0,06
Realtek Semiconductor Corp. TWD 979.000 15.413.755 0,09  Antero Midstream Corp. usb 136.274 1.877.994 0,01
Taiwan Semiconductor Apple, Inc. usob 208.572 41.779.704 0,25
Manufacturing Co. Ltd., ADR usb 198.987 32.618.655 0,20 AT&T, Inc. usb 735.892 13.043.779 0,08
Taiwan Semiconductor Atmos Energy Corp. usb 12.858 1.390.832 0,01
Manufacturing Co. Ltd. TWD 5.220.205  145.353.335 086 avangrid, Inc. usD 303.996 10.082.058 0,06
Vanguard International Avista Corp. usD 44164 1.417.648 0,01
Semiconductor Corp. TWD 2.377.000 8.868.181 0.05 " Bank of America Corp. usD 1.324.721 48.986.015 0.29
Wistron Corp. wp 1.162.000 3.556.892 0,02 gest Buy Co., Inc. usD 305166  24.186.249 0,14
Wiwynn Corp. TWD 93095 7.080.532 .04 Black Hills Corp. usD 28.686 1.450.453 0,01
BlackRock, Inc. usb 25.412 18.718.831 0,11
269.740.156 L60  goston Properties, Inc., REIT usD 170.504 9.641.894 0,06
. . Bristol-Myers Squibb Co. usb 240.760 9.483.462 0,06
Tailandia Broadcom, Inc. usD 39.099  59.043.345 035
SCB X PCL THB 3.115.400 8.192.264 0.05  campbell Soup Co. usD 225.090 9.516.282 0,06
Siam Cement PCL (The) THB 601.400 3.453.902 0,02 Cardinal Health, Inc. usp 105.334 9.828.515 0,06
CF Industries Holdings, Inc. usp 105.232 7.330.686 0,04
11.646.166 0.07 " cH Robinson Worldwide, Inc. uso 70.138 5.790.589 0,03
X Chesapeake Energy Corp. usob 108.201 8.356.643 0,05
Regno Unito Chevron Corp. usp 250.023  38.018.848 0,23
3i Group plc GBP 282981 10.378.947 0,06 (isco systems, Inc. USD 203.611 9.040.180 0.05
Admiral Group plc GBP 113.298 3525311 0,02 (itizens Financial Group, Inc. usb 174.354 5.744.988 0,03
Anglo American plc GBP 152010 4.493.806 0.03 " Clear Channel Outdoor Holdings, Inc. usD 731.260 970.503 0,01
AstraZeneca pic GBP 225945 33121428 020 (learway Energy, Inc. ‘C uso 70.629 1.697.486 0,01
Atlantica Sustainable Infrastructure Clorox Co. (The) usD 70.183 8.937.928 0,05
ilvciva plc EEB 1 1?5?;2 ééii’};i 8 'é)i CME Group, Inc. usp 253.891 46.391.850 0,28
o Py ’ Coca-Cola Co. (The) usp 1.136.761 67.688.250 0,40
Balfour Beatty pic GBP 1.585.671 6.838.147 0,04 Cogent Communications Holdings
Barclays plc GBP 3.839.112 9.502.035 0,06 |nc ' usD 27762 1.423.323 0,01
Barratt Developments plc GBP 2.619.200 14.629.328 0,09 Comcast Corp. ‘A’ uso 251'227 0.129.124 0'05
Berkeley Group Holdings pic GBP 141.420 7:690.154 005 conagra Brands, Inc. usb 360,053 9.519.977 0,06
BP plc GBP 4875206 27.369.670 016 conocophillips usD 103295 11051633 0,07
British Land Co. plc (The), REIT GBP 1.811.798 8.823.137 0,05 consolidated Edison, Inc. UsD 111.456 9.296.594 0,06
Britvic plc GBP 492.256 6.902.704 0.04 " crown Castle, Inc., REIT UsD 97370 8.854.259 0,05
BT Group plc GBP 4242762 7014089 004 ¢ pping inc. UsD 41431 10909.834 0,06
Centrica plc 3 GBP 5.464.903 8.757.031 005 parden Restaurants, Inc. usp 72146 10.299.154 0,06
Coca-Cola Europacific Partners plc uso 157.592 10.786.719 0.06 " payon Energy Corp. UsD 214.044 0.452.385 0.06
Direct Line Insurance Group plc GBP Lo4lasl 4.660.730 .03 pigital Realty Trust, Inc., REIT usD 76641 10824077 0,06
Dunelm Group plc GBP 466.824  5.834.970 0.04 " pominion Energy, Inc. usD 541750 24.939.386 0,15
Games Workshop Group plc GBP 30.708 3.903.554 0,02 pow, Inc. UsD 864.275 42.860.350 0,25
GSK plc GBP 1489629 26935113 0.16 " pT Midstream, Inc. usb 31423 2088699 0,01
Harbour Energy plc GBP 1.125.378 4.137.537 0,03 puke Energy Corp. UsD 124.713 11.668.787 0,07
HSBC Holdings plc GBP 3141974 25.490.920 015 Eastman Chemical Co. uso 19515  10.885.868 0,06
InterContinental Hotels Group plc GBP 97.748 9.599.954 0,06 Egison International usD 158.026 10.591.929 0.06
Intermediate Capital Group plc GBP 309.051 8.003.194 0,05 Emerson Electric Co. UsD 106.737 10.948.037 0207
Investec plc GBP 734105 4.945.480 0.03 " Entergy Corp. UsD 107721 10.723.774 0,06
IV plc GBP 5023237 4783906 0.03 €0 Resources, Inc. usD 203016 23.755.879 0,14
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Equitrans Midstream Corp. usb 167.711 2.031.436 0,01 T Rowe Price Group, Inc. usb 88.846 9.616.991 0,06
Evergy, Inc. usop 224.973 11.158.762 0,07  Telephone and Data Systems, Inc. usb 97.565 1.881.634 0,01
Eversource Energy usb 172.331 9.140.412 0,05 Texas Instruments, Inc. usb 108.526 19.959.574 0,12
Exxon Mobil Corp. usb 490.924 53.029.152 0,31  T-Mobile US, Inc. usb 48.181 8.008.101 0,05
Fastenal Co. usop 156.593 9.313.328 0,06  Truist Financial Corp. usob 683.004 24.388.212 0,14
Federal Realty Investment Trust, REIT usb 92.707 8.671.975 0,05  Ubiquiti, Inc. usob 12.481 1.672.182 0,01
Fidelity National Information UDR, Inc., REIT usb 276.033 10.512.963 0,06
Services, Inc. usb 500.213 35.011.871 0,21 UGI Corp. usb 66.067 1.419.272 0,01
FirstEnergy Corp. usb 307.584 11.024.671 0,07  united Parcel Service, Inc. ‘B’ usb 152.011 19.461.869 0,12
FMC Corp. usp 93.863 5.039.451 0,03 UnitedHealth Group, Inc. uso 125.486 58.110.356 0,34
Frontier Communications Parent, Inc. usob 241.337 5.818.298 0,03 Valero Energy Corp. usb 71.286 10.264.331 0,06
General Mills, Inc. usb 115.742 6.861.009 0,04  Ventas, Inc., REIT uso 207.910 9.865.499 0,06
Genuine Parts Co. usb 62.167 7.957.748 0,05  Verizon Communications, Inc. usb 666.316 25.697.958 0,15
Gilead Sciences, Inc. usb 131.757 8.451.929 0,05  VF Corp. uso 94.429 1.183.948 0,01
Gulfport Energy Corp. usb 64.337 9.310.660 0,06 VICI Properties, Inc., REIT ‘A’ usb 1.014.382 26.740.169 0,16
Hasbro, Inc. usb 201.666 11.002.620 0,07  Walgreens Boots Alliance, Inc. usb 491.076 5.725.663 0,03
Hawaiian Electric Industries, Inc. usb 136.014 1.144.732 0,01 Wells Fargo & Co. Preference 4,75% usp 772.481 14.742.803 0,09
Healthpeak Properties, Inc., REIT usb 586.651 10.601.334 0,06 Wells Fargo & Co. Preference 5,625% usp 220.755 4.914.607 0,03
Hewlett Packard Enterprise Co. usb 662.507 13.018.561 0,08  Welltower, Inc., REIT usb 312.968 30.293.500 0,18
Honeywell International, Inc. usp 187.269 37.561.441 0,22 Weyerhaeuser Co., REIT usp 319.941 8.435.474 0,05
HP, Inc. usb 128.176 4.178.493 0,02 Whirlpool Corp. usb 74.167 7.020.893 0,04
iHeartMedia, Inc. ‘A’ usb 276.705 270.253 0,00  Wwilliams Cos., Inc. (The) usb 361.097 14.250.498 0,08
Intel Corp. usb 245.781 7.110.754 0,04 WP Carey, Inc., REIT usb 183.340 9.381.621 0,06
International Business Machines Yum! Brands, Inc. usb 255.263 31.625.462 0,19
Corp. usb 61.840 9.905.266 0,06
International Flavors & Fragrances, 2.489.083.417 14,78
Inc. usb 124.793 11.103.597 0,07
International Paper Co. usb 306.807 12.325.902 0,07
Interpublic Group of Cos., Inc. (The) usb 284.689 7.740.178 0,05  Totale titoli Azionari 6.287.955.240 37,33
Iron Mountain, Inc., REIT usb 148.775 12.459.446 0,07 . P . .
M Smucker Co. (The) UsD 52,751 5361.872 0.03 Totale yalorl mobiliari e strumenti del mercato monetario 8.279.480.900 49,15
Johnson & Johnson usb 313848 42.826.121 0,5 duotati su una borsa valori ufficiale
:(irh\gsgvl\;etworks, Inc. Hgg f;é;lg igggégg 8:82 Valori mobiliari e strumenti del mercato monetario scambiati su un altro mercato
Kenvue, Inc. usb 815140  14.021.825 0,0s Iregolamentato
KeyCorp usb 820.931 10.653.420 0,06 i s
Kimberly-Clark Corp. usb 81790 10620202 006 Pbligaziont
Kimco Realty Corp., REIT usop 531.694 9.518.761 0,06  Australia
Kinder Morgan, Inc. usb 710.736 13.135.945 0,08 FMG Resources August 2006 Pty.
Kraft Heinz Co. (The) uso 290.968 8.762.081 0,05  Ltd. 144A5875% 15/04/2030 usp 55.000 50.286 0,00
Laureate Education, Inc. ‘A’ usop 132.312 1.788.150 0,01 FMG Resources August 2006 Pty.
Lowe’s Cos., Inc. usD 124825  25597.321 015 p, LH4A 4.375% O1/04/2031 uso 69.000 37676 000
, esources Augus .
McDonald's Corp. usb 100.274 24144202 014 {167 [4an 612506 15/04/2032 USD  3.470.000 3.201.266 0,02
Merck & Co., Inc. usb 302.706 36.784.741 0,22 :
o Macquarie Group Ltd., FRN, 144A
Meta Platforms, Inc. ‘A usb 178.537 86.392.585 0,51 1,201% 14/10/2025 usD 1.542.000 1.420.595 0,01
m:gjriﬁretriccgribartment usb 421.071 178.619.187 LO6  pineral Resources Ltd., 144A 8,5%
Communities, Inc., REIT usp 2.753 360.235 0,00 $cl>ng2F?n3§nce Australia Ltd., Reg. S usp 1036.000 1003603 0.00
Morgan Stanley usb 392.660 35.348.391 0,21 3386% 18/03/2030 EUR 100.000 99.481 0,00
Morgan Stanley Preference, FRN
5,85% _ usb 715062 16.480.610 010 5.832.907 0,03
Motorola Solutions, Inc. usb 34.773 12.620.751 0,07
National CineMedia, Inc. usop 241.937 947.442 0,01 Austria
National Fuel Gas Co. usop 17.667 895.610 0.0l 51s-0SRAM AG, 144A 12,25%
NetApp, Inc. usp 116.449  14.038.746 0,08 30/03/2029 uso 6.165.000 5.968.592 0,04
New Fortress Energy, Inc. usb 17.087 343.672 0,00
Newmont Corp. usb 295.202 11.634.813 0,07 5.968.592 0,04
NextEra Energy, Inc. usb 761.908 51.990.189 0,31
Northwestern Energy Group, Inc. usb 32122 1.501.549 0,01 Bahrain
OGE Energy Corp. uso 44,519 1.470.860 0,01 Bahrain Government Bond, Reg. S
Omnicom Group, Inc. usb 117.583 9.791.165 0,06  5,45% 16/09/2032 usb 1.306.000 1.127.405 0,01
ONE Gas, Inc. usb 24.758 1.455.468 0,01  Bapco Energies BSCC, Reg. S 7,5%
ONEOK, Inc. usb 176.234 13.274.993 0,08 25/10/2027 usb 2.150.000 2.051.893 0,01
Otis Worldwide Corp. usb 397.391 35.638.725 0,21
PACCAR, Inc. usb 55.181 5.392.003 0,03 3.179.298 0,02
PepsiCo, Inc. usop 49.592 7.650.503 0,05
Pfizer, Inc. usb 142.436 3.707.503 0,02 Belgio
Phillips 66 usb 75.620 9.862.157 0,06  KBCGroup NV, Reg. S, FRN 4,375%
Pinnacle West Capital Corp. usp 163.609 11.651.952 0,07 19/04/2030 EUR 100.000 102.782 0,00
PPL Corp. usb 240.974 6.231.834 0,04
Procter & Gamble Co. (The) usp 236.022 36.693.209 0,22 102.782 0,00
Progressive Corp. (The) usop 4.715 924.624 0,01
Prologis, Inc., REIT usb 387.329 39.952.862 0,24  Benin
Prudential Financial, Inc. usp 103.963 11.415.088 0,07  Benin Government Bond, Reg. S
Public Service Enterprise Group, Inc. usp 311555  21.278.454 013 796%13/02/2038 usb 1.900.000 1.656.074 0,01
Public Storage, REIT usb 33.816 9.029.136 0,05
Regency Centers Corp., REIT usb 156.625 9.056.129 0,05 1.656.074 0,01
Regions Financial Corp. usb 280.942 5.150.406 0,03
SCE Trust VI Preference 5% usb 722.636 13.227.558 0,08 Bermuda )
Shenandoah Telecommunications Co. usD 22.764 345199 0,00 g??gg/”zgg‘gnce Ltd., 144A 8,375% UsD 3335.000 3261056 0.02
Simon Property Group, Inc., REIT usb 78.014 10.945.074 0,06 Valaris Ltd.. 144A 8.375% e o ’
Sirius XM Holdings, Inc. usb 1.663.822 4.346.355 0,03 30/04/203'<‘) § uso 4.514.000 4.368.879 0.03
Southern Co. (The) usb 564.443 41.016.349 0,24 o ’
Southern Co. (The) Preference 4,95% usb 188.000 3.915.678 0,02 7.629.935 0,05
Southern Copper Corp. usb 61.459 6.267.675 0,04
Steel Dynamics, Inc. usb 43.459 5.224.869 0,03
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Brasile NOVA Chemicals Corp., 144A 4,25%
Brazil Government Bond 10% 15/05/2029 uso 8.218.000 6.780.479 0,04
01/01/2027 BRL 34.630 5.888.609 0,03 NOVA Chemicals Corp., 144A 9%
15/02/2030 usb 5.098.000 5.033.009 0,03
5.888.609 0,03  Open Text Corp., 144A 3,875%
15/02/2028 usb 504.000 437.147 0,00
Canada Open Text Corp., 144A 3,875%
1011778 BC, 144A 3,875% 15/01/2028 usp 9.454.000 8.285.696 005 O1/12/2029 usp 1.709.000 1.433.881 0,01
1011778 BC, 144A 4,375% 15/01/2028 UsD 5.077.000 4.482.384 0,03 Precision Drilling Corp., 144A 7,125%
1011778 BC, 1444 3,5% 15/02/2029 usb 2.316.000 1.967.995 001 15/0/2026 , uso 5.563.000 5.218.309 0,03
1011778 BC, 144 4% 15/10/2030 USD  8.856.000 7.309.663 0.04 lpg/eé'f/'ggzgr”“”g Corp., 144A 6,875% uso 5.149.000 1080.280 -
ATS Corp., 144A 4,125% 15/12/2028 usb 2.478.000 2.120.260 0,01 Rogers Communications, Inc., FRN T ’ : !
Bank of Montreal 5,717% 25/09/2028 usb 1.337.000 1.278.698 001 144A5250%15/03/2082 USD  10.295.000 9.227.624 0,06
Bank of Nova Scotia (The), FRN Royal Bank of Canada 5,2% ’
3,625% 27/10/2081 UsD  4.770.000 3.790.913 002 0/07/2026 USD 3.516.000 3.285.633 0.02
Bank of Nova Scotia (The), FRN Royal Bank of Canada 5,15%
8,625% 27/10/2082 usp 5.858.000 5.749.803 0,03 01/02/2034 ’ UusD 5.290.000 4.943.524 003
Bank of Nova Scotia (The), FRN 4,9% Royal Bank of Canada, FRN 7,5% o ’
Perpetual usb 5.883.000 5.391.687 0,03 02/05/2084 usp 17.315.000 16.759.972 0,10
Bausch Health Cos., Inc., 144A 5,5% Superior Plus LP, 144A 4,5%
01/11/2025 usb 36.856.000 32.184.886 0,19 15/03/2029 uso 3.404.000 2.925.841 0,02
Bausch Health Cos., Inc., 144A Toronto-Dominion Bank (The)
6,125% 01/02/2027 usp 257.000 200.400 0,00 4,9949% 05/04/2029 usD 3.497.000 3.251.033 0,02
Bausch Health Cos., Inc., 144A 5,75% Toronto-Dominion Bank (The) o '
15/08/2027 uso 2323.000 1.732.252 0.01  4,456% 08/06/2032 USD 6100000  5.409.902 0,03
Bausch Health Cos., Inc., 144A 5% Toronto-Dominion Bank (The), FRN
30/01/2028 usp 3.651.000 1.800.030 001 g12506 31/10/2082 USD 20199.000  19.600.747 012
Bausch Health Cos., Inc., 144A Transcanada Trust, FRN 5.5%
4,875% 01/06/2028 uso  12.972.000 9.107.315 0,05 15/09/2079 USD 18.866.000 16.257.641 0.10
Bausch Health Cos., Inc., 144A 5% Vermilion Energy, Inc., 144A 6,875%
15/02/2029 USD  9.840.000  4.463.522 003 o1/05/2030 ’ USD 1031000 949.709 0,01
Bausch Health Cos., Inc., 144A 6,25% Videotron Ltd., 144A 5,125% U ’ ’
15/02/2029 usb 7.258.000 3.522.126 0,02 15/04/2027 usp 11.851.000 10.935.990 0,07
gg‘;éi'/“z'ggﬁ(‘)“h Cos., Inc., 1444 5,25% D 15829000 P 004  Videotron Lid., 144A 3,625%
Bausch Health Cos., Inc., 144A 5,25% 15/06/2029 usp 10.339.000 8.837.584 0.05
15/02/2031 usb 6.832.000 3.057.718 0,02
Baytex Energy Corp., 144A 8,5% 401.242.493 2,38
30/04/2030 usb 13.700.000 13.398.791 0,08
Baytex Energy Corp., 144A 7,375% Isofe Cayman )
15/03/2032 usp 6.624.000 6.288.123 0,04 ?8'1%03 9CALQA>§3<IMEI\; 153e5ré/§s
Bombardier, Inc., 144A 7,875% . ' '
b0/ usb - 10.407.000 9.759.868 0.06 /szp/igggzccﬁ)oxxx FRN, Series XXXA v 1200:000 140373 001
1 (o ’ ’
?S/TBEB%'S“ Inc., 144A 8,75% . 4.924.000 4977501 003 AN, 1444 6,729% 18/10/2031 usp 1.490.279 1.394.702 0,01
; o e R ! Apidos CLO XXX, FRN, Series XXXA
g%%gg e AT 2% usb 8.218.000 7.889.326 005 MB 14‘.‘"'7'019% 18/10/2031 usb 1.500.000 1.404.165 0,01
Bombardier, Inc., 144A 7% ZBg'lréC&p'ﬁ Clrfgg gLS%Sﬁ)/RN’ series
01/06/2032 usb 4.504.000 4.267.895 0,03 23/04/2031' ! ° usD 1.806.938 1.689.370 0.01
Canadian Imperial Bank of Commerce Bain Caital Credit CLO. FRN. Series R B ’
5,986% 03/10/2028 usb 3.494.000 3.366.518 0,02 2018-1Ap‘A2' 1444 6 7é8°/ ’
Canadian Imperial Bank of Commerce 23/04/2031 ! ’ ° usD $50.000 794.729 0.00
5,26% 08/04/2029 usb 1.418.000 1.327.078 0,01 Ballyrock CLO Ltd.. FRN, Series ! : !
Clarios Global LP, 144A 6,75% 0L AT 1AAR 1860
15/05/2025 UsD  3.093.000 2.893.563 0,02 50/04/2031 ’ USD 5.020.000 2.733.447 0.02
Emera, Inc., FRN 6,75% 15/06/2076 usD 15.010.000 13.966.330 0.08  Carlyle Global Market Strategies CLO o ’
Enbridge, Inc., FRN 6% 15/01/2077 usD 5.775.000 5.251.949 0,03 Ltd., FRN, Series 2014-3RA ‘AIA’,
Enbridge, Inc., FRN 5,75% 144A 6,636% 27/07/2031 usb 1.183.252 1.106.171 0,01
15/07/2080 usb 17.474.000 15.403.843 0,09 Car|\/|e Global Market Strategieg CLO
Enbridge, Inc., FRN 7,625% Ltd., FRN, Series 2012-3A ‘A1A2’,
15/01/2083 usb 7.384.000 7.068.171 0,04  144A 6,77% 14/01/2032 usb 2.293.680 2.146.434 0,01
Federation des Caisses Desjardins du CBAM Ltd., FRN, Series 2018-5A ‘B2’,
Quebec, 144A 5,7% 14/03/2028 usb 1.018.000 965.368 0,01 144A6,979% 17/04/2031 usb 2.337.164 2.186.028 0,01
Federation des Caisses Desjardins du CIFC Funding 2018-1V Ltd., FRN,
Quebec, 144A 5,25% 26/04/2029 usb 7.225.000 6.761.008 0,04 Series 2018-4A ‘Al’, 144A 6,729%
Garda World Security Corp., 144A 17/10/2031 usb 4.501.833 4.214.169 0,03
4,625% 15/02/2027 usb 7.947.000 7.091.445 0,04  CIFC Funding Ltd., FRN, Series
GFL Environmental, Inc., 144A 3,75% 2018-1A ‘A’, 144A 6,589%
01/08/2025 usb 8.048.000 7.459.143 0,04 18/04/2031 usb 3.213.134 3.005.322 0,02
GFL Environmental, Inc., 144A 4% Diamond Foreign Asset Co., 144A
01/08/2028 usb 9.623.000 8.369.922 0,05 8,5% 01/10/2030 usb 7.423.000 7.287.132 0,04
GFL Environmental, Inc., 144A 4,75% Dryden 37 Senior Loan Fund, FRN,
15/06/2029 usb 6.468.000 5.711.898 0,03  Series 2015-37A ‘AR’, 144A 6,69%
GFL Environmental, Inc., 144A 15/01/2031 usp 1.951.813 1.826.123 0,01
4,375% 15/08/2029 usb 4.515.000 3.888.034 0,02 Dryden 41 Senior Loan Fund, FRN,
GFL Environmental, Inc., 144A 6,75% Series 2015-41A “AR’, 144A 6,56%
15/01/2031 usb 3.807.000 3.640.569 0,02 15/04/2031 usb 1.291.809 1.208.554 0,01
goeasy Ltd., 144A 9,25% 01/12/2028 usb 4.164.000 4.136.217 0,02 g(r)ggeé%i&ﬁplﬁx 2R5N7,9 Sofries
0/ - 3 5 0
OLjoz osy 1 HHAASET USD  5339.000 4871278 003 17/07/2031 A usD 3.142.187 2.938.963 0,02
National Bank of Canada 5,6% 56\{2924%4‘/E!_CI)A{_AE%GFE%‘;Q”es
- N - 0
lNEi)/rlti/r?\?legMidstream Finance LP, vo 721000 o803 000 18/04/2031 . usb 2596.423 2.428.281 0,01
1444 6,75% 15/07/2032 USD 4218000  3.966.071 0,02 Dryden 70 CLO LI, FRN, Series
NOVA Chemicals Corp., 144A 5% 2018-70A 'B', 1444 7,289%
! 16/01/2032 usb 2.200.000 2.060.092 0,01
01/05/2025 usb 8.088.000 7.506.154 0,04 d . d
NOVA Chemicals Corp., 1444 5,25% Drvden KV1 Senior Loan Fund. LN,
01/06/2027 usb 11.410.000 10.233.343 0,06 15/04/2029 ! 770 usD > 443121 2284.628 0.01
NOVA Chemicals Corp., 144A 8,5% Enereuate Trust. Reg. S 5.8750% T T ’
15/11/2028 usb 4.329.000 4.297.029 0,03 03/0%/2027 »Reg. 5o, 0 usD 1.972.000 1.778.670 0.01
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Flatiron CLO 18 Ltd., FRN, Series Francia
2018-1A ‘A", 144A 6,529% Altice France SA, 144A 8,125%
17/04/2031 usb 329.872 308.630 0,00 01/02/2027 usb 12.614.000 8.903.034 0,05
Galaxy Xxviii CLO Ltd., FRN, Series Altice France SA, 144A 5,5%
2018-28A ‘A2, 144A 6,89% 15/01/2028 usb 1.525.000 981.578 0,01
15/07/2031 usb 1.709.727 1.600.320 0,01  Banque Federative du Credit Mutuel
LCM 26 Ltd., FRN, Series 26A ‘Al’, SA, 144A 4,935% 26/01/2026 usb 1.197.000 1.110.722 0,01
144A 6,656% 20/01/2031 usb 3.066.775 2.871.883 0,02 Bertrand Franchise Finance SAS,
LCM XXV Ltd., FRN, Series 25A ‘B2, Reg. S 6,5% 18/07/2030 EUR 1.247.000 1.259.470 0,01
144A7,236% 20/07/2030 usb 700.000 656.665 0,00 BNP Paribas SA, FRN, 144A 5,497%
Madison Park Funding XLII Ltd., FRN, 20/05/2030 usb 2.704.000 2.526.612 0,02
Series 13A ‘C’, 144A 7,388% BPCE SA, 144A 4,5% 15/03/2025 usb 3.969.000 3.661.342 0,02
21/11/2030 . usb 1.500.000 1.403.934 0,01 BPCE SA, FRN, 144A 1,652%
Magnentq X\{ Ltd., FRN, Seones 06/10/2026 usob 6.557.000 5.802.909 0,03
2015-15A 'AR’, 144A 6,595% BPCE SA, FRN, 144A 5,975%
25/07/2031 usb 1.320.441 1.234.500 0,01 18/01/2027 usp 837.000 783.565 0,00
, 3 , 19/10/2027 usb 2.568.000 2.440.274 0,01
. -1 18/01/2035 X 423.867 X
FRN, Series 2018-1A AlA", 144A BP/CE /SA FRN 4,102% 06/09/2024 léﬁg ggg ggg 500.130 8 38
6,646% 20/01/2031 usb 1.748.124 1.635.798 0,01 di " | . . : . !
Octagon Loan Funding Ltd., FRN Credit Agricole SA, 144A 4,125%
Cerios 2014-1A ‘ARR’ 144A”6 76%% 10/01/2027 usb 2.387.000 2.158.617 0,01
’ ’ Credit Agricole SA, 144A 5,134%
2)%;{21/2031 ) usb 1.828.616 1.711.826 0,01 11/03/2027 s >.017.000 1.882.955 001
gon Loan Funding Ltd., FRN, ; ; 9
Series 2014-1A ‘BRR', 1444 7,287% Credit Agricole SA, 144A 5,301%
18/11/2031 USD 500.000 467,705 000 12/07/2028 usb 1.312.000 1.230.961 0,01
Palmer Square CLO Ltd., FRN, Series : ! Credit Agricole SA, FRN, 144A 5,335%
201410 “AIRZ'. 1347 6.700% 10/01/2030 usp 2.540.000 2.359.112 0,01
17/01/2031 usp 3.118.456 2.918.679 0,02 Credit Agricole SA, FRN, 144A 4,75%
Seagate HDD Cayman 8,25% Perpetual uso 8.647.000 7.054.962 0,04
15/12/2029 usD 5.391.000 5.425.690 0,03 Eramet SA, Reg. S 6,5% 30/11/2029 EUR 900.000 905.147 0,01
Seagate HDD Cayman 8,5% iliad SA, Reg. S 5,375% 15/02/2029 EUR 1.700.000 1.732.087 0,01
15/07/2031 usop 1.446.000 1.456.520 0,01  LVMH Moet Hennessy Louis Vuitton
Symphony CLO XIX Ltd., FRN, Series SE, Reg. S 3,375% 21/10/2025 EUR 1.000.000 999.034 0,01
2018-19A ‘A", 144A 6,549% Paprec Holding SA, Reg. S 7,25%
16/04/2031 usb 2.635.816 2.464.598 0,01 17/11/2029 EUR 1.558.000 1.639.826 0,01
Symphony CLO XIX Ltd., FRN, Series RCI Banque SA, Reg. S, FRN 5,5%
2018-19A ‘B, 144A 6,939% 09/10/2034 EUR 1.100.000 1.099.049 0,01
16/04/2031 usb 3.000.000 2.806.631 0,02 Societe Generale SA, 144A 7,367%
Transocean Poseidon Ltd., 144A 10/01/2053 usb 4.528.000 4.249.719 0,03
6,875% 01/02/2027 usb 1.840.050 1.719.380 0,01  Societe Generale SA, FRN, 144A
Transocean Titan Financing Ltd., 6,447% 12/01/2027 usob 2.348.000 2.208.542 0,01
144A 8,375% 01/02/2028 usb 2.065.000 1.992.468 0,01  Societe Generale SA, FRN, 144A
Transocean, Inc., 144A 8,75% 2,797% 19/01/2028 usb 2.369.000 2.047.634 0,01
15/02/2030 usb 2.628.000 2.579.247 0,02  Societe Generale SA, FRN, 144A
Voya CLO Ltd., FRN, Series 2016-3A 5,519% 19/01/2028 usb 4.832.000 4.470.593 0,03
‘CR’, 144A 8,839% 18/10/2031 usb 865.000 809.641 0,00 Societe Generale SA, FRN, 144A
5,634% 19/01/2030 usb 1.703.000 1.575.518 0,01
80.772.937 0,48  Societe Generale SA, FRN, 144A
5,375% Perpetual usb 10.506.000 7.939.909 0,05
Colombia
Ecopetrol SA 8,625% 19/01/2029 uso 1.160.000 1.144.506 0,00 71.947.168 0,43
Ecopetrol SA 5,875% 28/05/2045 usb 1.700.000 1.146.447 0,01 )
Germania
2.290.953 0,01 Deutsche Bank AG, FRN 2,129%
24/11/2026 usb 4.297.000 3.815.165 0,02
: Deutsche Bank AG, FRN 5,706%
ggg’snlzggaank AJS, ERN, 1444 4.298% 08/02/2028 usD 486.000 454.606 0,00
! ! ’ ProGroup AG, Reg. S 5,375%
01/04/2028 usb 200.000 181.357 0,00
Danske Bank A/S, FRN, 144A 5,705% #Eé/c(ljwzelﬁ(\)/ilrwa\tungsgese\lschaft 675 F 57000 52869 000
01/03/2030 usb 1.129.000 1.062.037 0,01 mbH, Reg. S 5,375% 15/07/2029 EUR 797.000 805.269 0.01
Danske Bank A/S, Reg. 5, FRN Volkswagen Bank GmbH, Reg. S
0/ ) .
0.976% 10/09/2025 Usb 1.400.000 1.295.755 001 4 5506 07/01/2026 EUR 1.500.000 1.509.817 0,01
2.539.149 0,02 7.337.726 0,04
Repubblica Dominicana Irlanda
Dominican Republic Government .
0 AerCap Ireland Capital DAC 6,45%
Bond, Reg. S 4,875% 23/09/2032 usb 1.370.000 1.152.498 0,01 15/04/2027 UsD 3.154.000 3.021.226 0.02
AIB Group plc, FRN, 144A 7,583%
1.152.498 0.0 14/10/2026 usb 3.354.000 3.205.113 0,02
. Bank of Ireland Group plc, FRN, 144A
n‘églltﬁg c tBond. Res. S 6,253% 16/09/2026 usb 2.298.000 2.158.715 0,01
gypt Government Bond, Reg. Glencore Capital Finance DAC, Reg. S
7,625% 29/05/2032 usb 950.000 726.434 0,00 4,154% 29/04/2031 EUR 100.000 100.475 0,00
Virgin Media Vendor Financing Notes
726.434 0,00 I DAC, Reg. S 4,875% 15/07/2028 GBP 3.300.000 3.487.639 0,02
El Salvador 11.973.168 0,07
El Salvador Government Bond, Reg. S
0,25% 17/04/2030 usp 6.730.000 198.136 0,00 sraele
El Salvador Government Bond, Reg. S Energean Israel Finance Ltd., Reg. S
9,25% 17/04/2030 usp 6.730.000 5.606.906 0,03 144A74,8750% 30/03/2026 usD 384.000 339.169 0,00
Energean Israel Finance Ltd., Reg. S,
5.805.042 0,03 144A5,375% 30/03/2028 usb 509.000 423.447 0,00
762.616 0,00
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Italia Trinseo Materials Operating SCA,
Intesa Sanpaolo SpA, 144A 7% 144A 5,375% 01/09/2025 usb 3.810.000 2.948.512 0,02
21/11/2025 usp 1.602.000 1.523.210 0,01  Trinseo Materials Operating SCA,
Intesa Sanpaolo SpA, Reg. S 4,5% 1447 5,125% 01/04/2029 usop 8.718.000 3.183.114 0,02
02/10/2025 EUR 100.000 100.846 0,00
Lottomatica SpA, Reg. S 5,375% 78.071.709 0,46
01/06/2030 EUR 1.856.000 1.882.754 0,01
Telecom Italia SpA, Reg. S 3,625% Messico
25/05/2026 EUR 2.910.000 2.871.152 0,02 \exican Bonos 8,5% 18/11/2038 MXN 830.000 3.757.505 0,02
Petroleos Mexicanos 6,49%
6.377.962 0,04 23/01/2027 usD 900.000 808.084 0,01
Petroleos Mexicanos 5,35%
Giappone 12/02/2028 usb 4.150.000 3.493.130 0,02
Mitsubishi UFJ Financial Group, Inc., Petroleos Mexicanos 5,95%
FRN 1,64% 13/10/2027 usb 200.000 172.365 0,00  28/01/2031 usb 2.790.000 2.114.635 0,01
Mizuho Financial Group, Inc., 144A Petroleos Mexicanos 6,7%
3,477% 12/04/2026 usb 1.900.000 1.720.865 0,01 16/02/2032 usb 3.380.000 2.655.708 0,02
Mizuho Financial Group, Inc., FRN Petroleos Mexicanos 10%
2,2269% 25/05/2026 usb 962.000 871.944 0,01  07/02/2033 usb 1.400.000 1.318.336 0,01
Mizuho Financial Group, Inc., FRN Petroleos Mexicanos 5,625%
5,594% 10/07/2035 usb 2.615.000 2.444.040 0,01  23/01/2046 usb 4.339.000 2.459.677 0,01
Sumitomo Mitsui Financial Group, Petroleos Mexicanos 6,75%
Inc., FRN 6,6% Perpetual usb 4.040.000 3.760.115 0,02 21/09/2047 usb 1.930.000 1.202.287 0,01
Petroleos Mexicanos 6,35%
8.969.329 0,05 12/02/2048 usb 1.350.000 814.444 0,01
Petroleos Mexicanos 7,69%
Jersey 23/01/2050 usp 5.823.000 3.965.216 0,02
Adient Global Holdings Ltd., 144A Petroleos Mexicanos 6,95%
4,875% 15/08/2026 usp 11.670.000 10.618.233 0,06 28/01/2060 usb 3.244.000 2.018.408 0,01
Adient Global Holdings Ltd., 144A 7%
15/04/2028 usb 13.885.000 13.302.490 0,08 24.607.430 0,15
Adient Global Holdings Ltd., 144A
8,25% 15/04/2031 usb 9.786.000 9.553.238 0,06 Mmarocco
OCP SA, Reg. S 7,5% 02/05/2054 usb 1.202.000 1.150.710 0,01
33.473.961 0,20
1.150.710 0,01
Giordania
Jordan Government Bond, Reg. S Paesi Bassi
5,85% 07/07/2030 usb 1.740.000 1.469.443 0,01 ABN AMRO Bank NV, Reg. S, FRN
4,252% 10/01/2025 EUR 1.500.000 1.502.171 0,01
1.469.443 0,01  ABN AMRO Bank NV, Reg. S, FRN
5,5% 21/09/2033 EUR 100.000 104.016 0,00
Libano Alcoa Nederland Holding BV, 144A
Lebanon Government Bond, Reg. S 5,5% 15/12/2027 usb 14.473.000 13.324.701 0,08
6,65% 31/12/2024§ usb 1.450.000 97.771 0,00  Alcoa Nederland Holding BV, 144A
7,125% 15/03/2031 usb 5.232.000 5.028.979 0,03
97.771 0,00 American Medical Systems Europe
BV 3,5% 08/03/2032 EUR 100.000 98.876 0,00
Liberia Roiding B BV 144 70506
Royal Caribbean Cruises Ltd., 144A ojding ’ 270
8,2y5% 15/01/2029 uso 13.342.000 13.186.951 008 15/02/2031 usb 2.482.000 2.414.672 0,02
Royal Caribbean Cruises Ltd., 144A COODerat'ﬁve Rabobank UA, FRN,
9,25% 15/01/2029 USD  8.827.000 8.813.982 005 144A198%15/12/2027 Usb 1959000 1682460 0,01
Royal Caribbean Cruises Ltd., 144A Cooperatle\ge Rabobank UA, FRN, 1.644.02
7.25% 15/01/2030 uso 5.361.000 5.193.448 0,03 144A 5,5@4/0 28/02/2029 usb 1.746.000 .644.025 0,01
Royal Caribbean Cruises Ltd., 144A oaR e s oaoooag usb 1.703.000 1.598.838 0,01
9 " . . . B ’
6,25% 15/03/2032 usb 6.160.000 5.805.219 0,04 Cooperatieve Rabobank UA 4,375% N
04/08/2025 usb 1.750.000 1.611.235 0,01
32.999.600 0,20 Cooperatieve Rabobank UA 3,75%
21/07/2026 usb 825.000 743.357 0,01
Lussemburgo ) Deutsche Telekom International
Altice France Holding SA, 144A 10,5% Finance BV, STEP 8,75% 15/06/2030 usp 170.000 186.051 0,00
15/05/2027 usb 17.465.000 6.540.645 0,04 ENBW International Finance BV, Reg.
Altice France Holding SA, 144A 6% S 4,3% 23/05/2034 EUR 38.000 39.396 0,00
15/02/2028 uso 3.925.000 1.216.440 0,01 Greenko Dutch BY, Reg. S 3,85%
Bavarian Sky SA, Reg. 5, FRN ‘A’ 29/03/2026 usD 2.002.000 1.767.593 0,01
E"sﬁ?ﬁiﬁﬁﬁ/ ;8\3?4% P EUR L145.172 1.146.528 0,01 NG Groep NV, FRN 3,875% Perpetual USD  8.809.000 6.997.323 0.04
, ,625% i 9
10/06/2031 usp 850.000 628.430 0,00 ?)??fgggghnmog‘es oY RS usD 435.000 410.832 0,00
Guara Norte SARL, Reg. 5 5,198% Sensata Technologies BV, 144A 4%
|15t/0‘6/t2J03‘L Holdi oA 144A usb 660.036 572.059 0,00 15/04/2029 g usb 12.566.000 10.787.540 0,06
ntelsat Jackson Holdings SA, i
6,5% 15/03/2030 USD  49.841.000 43.541.373 0,26 E%”;Sg‘ gf fgg”?z'g’%‘(‘?s B, 14 usD 7.540.000 6.907.637 0,04
Mallinckrodt International Finance - ’
Minerva LL}xen/wzbgéJ?Eg SA, Reg. S L893.000 O - ' ’
8,875% 13/09 usb .823. 16/, E
PLT VII Finance Sarl, Reg. S 6% 56.951.406 034
15/06/2031 EUR 4.065.000 4.065.000 0,02 Lo
Telecom Italia Capital SA 6,375% Ir:l“igg?ig Government Bond, Reg. S
'lr??{élc/ozrggl’taa\ia Capital SA 6% usp 1.099.000 963.123 0,00 8,375% 24/03/2029 usb 1.468.000 1.292.092 0,01
30/09/2034 usb 302.000 254.248 0,00
Telecom Italia Capital SA 7,721% 1.292.092 0,01
04/06/2038 usb 1.131.000 1.034.478 0,01
Traton Finance Luxembourg SA,
Reg. S 3,75% 27/03/2030 EUR 100.000 98.910 0,00
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Norvegia Turchia
DNB Bank ASA, FRN, 144A 1,127% Turkiye Ihracat Kredi Bankasi A/S,
16/09/2026 usb 3.321.000 2.940.000 0,02 Reg.S 9,375% 31/01/2026 usb 1.169.000 1.133.000 0,01
DNB Bank ASA, FRN, 144A 5,896%
09/10/2026 usb 1.247.000 1170378 0,00 1.133.000 0,01
4.110.378 0,02 Regno Unito
HSBC Bank plc, Reg. S, FRN 4,155%
Oman 08/03/2025 EUR 1.000.000 1.002.033 0,01
Oman Government Bond, Reg. S 7% HSBC Holdings plc, FRN 8% Perpetual usb 12.993.000 12.781.241 0,08
25/01/2051 usp 698.000 689.118 0,00 |NEOS Finance plc, 144A 7,5%
15/04/2029 usb 15.968.000 15.076.944 0,09
689.118 0,00  INEOS Quattro Finance 2 plc, 144A
9,625% 15/03/2029 usb 5.572.000 5.533.739 0,03
Panama International Game Technology plc,
Carnival Corp., 144A 5,75% 144A 6,5% 15/02/2025 usb 3.886.000 3.642.035 0,02
01/03/2027 usb 7.763.000 7.162.186 0,04 International Game Technology plc,
Carnival Corp., 144A 4% 01/08/2028 UsD  14.587.000  12.819.420 0,08  144A6,25% 15/01/2027 usD 7.855.000 7.367.387 0,04
Carnival Corp., 144A 6% 01/05/2029 usp 3.523.000 3.254.886 0,02 International Game Technology plc,
Carnival Corp., 144A 7% 15/08/2029 usb 3.300.000 3.200.221 0,02 144A5,25% 15/01/2029 ) usp 2.053.000 1.854.160 0,01
Reckitt Benckiser Treasury Services
26.436.713 0.16 plc, Reg. S 3,875% 14/09/2033 EUR 100.000 100.886 0,00
’ Vodafone Group plc, FRN 4,125%
Spagna 04/06/2081 usp 11.325.000 9.019.781 0,05
Banco de Sabadell SA, Reg. S, FRN
4,25% 13/09/2030 EUR 100.000 10184 000 56.378.206 0,33
EDP Servicios Financieros Espana SA, L .
Reg. S 4,375% 04/04/2032 EUR 100.000 103.893 0,00  StatiUniti d’America
EnfraGen Energia Sur SA, Reg. S 180 Medical, Inc., 144A 3,875%
5,375% 30/12/2030 usD 1.870.000 1.460.474 0,01 1A5B/é8{|-202? CRN. Series 2004-HEL usb 5.178.000 4.386.639 0,03
Grifols SA, 144A 4,75% 15/10/2028 D 10.119. 8.164.279 X rust, ) S€Tes .
615/10/ us 0 000 0.05 ‘M1’ 6,36% 25/03/2034 usb 473.425 435.487 0,00
ABFC Trust, FRN, Series 2004-0PT3
9.829.830 0,06 416,219 25/09/2033 usD 31337 29.040 0,00
ional Acadia Healthcare Co., Inc., 144A
Sovranazionale 5,5% 01/07/2028 usD 7.268.000 6.660.814 0,04
Allied Universal Holdco LLC, 144A Acadia Healthcare Co.. Inc.. 144A 5%
4,625% 01/06/2028 usb 3.255.000 2.768.264 0,02 15/04/2029 ’ ! usp 6.938.000 6.168.273 0.04
Allied Universal Holdco LLC, 144A ACCO Brands Corp., 144A 4,25% B ’
4,625% 01/06/2028 usb 4.683.000 3.998.917 0,02 15/03/2029 v ’ uso 12.300.000 10.286.297 0.06
American Airlines, Inc., 144A 5,5% Accredited Mortgage Loan Trust T ’
20/04/2026 USD  33.009.658  30.594.281 018 FRN, Series 2004-4 ‘M1’ 5,508%
American Airlines, Inc., 144A 5,75% 25/61/2035 ' usp 80.197 71.264 0.00
20/04/2029 o USD 16419381 14.939.101 0,09 ACE Securities Corp. Home Equity ) ’
Ardagh Metal Packaging Finance USA Loan Trust, FRN, Series 2003-FM1
LLC, 144A 6% 15/06/2027 usp 2.153.000 1.979.747 0,01 ‘M1 6,75% 25/11/2032 uso 185.413 180.619 0,00
Ardagh Packaging Finance plc, 144A ACE Securities Corp. Home Equity
4,125% 15/08/2026 usb 4.925.000 3.987.333 0,02 Loan Trust, FRN, Series 2004-0P1
Ardagh Packaging Finance plc, 144A ‘M2’ 7,035% 25/04/2034 usb 601.520 497.183 0,00
5,25% 15/08/2027 usbD  16.344.000 9.504.909 0,06 ACI Worldwide, Inc., 144A 5,75%
Axalta Coating Systems LLC, 144A 15/08/2026 usb 8.158.000 7.589.718 0,05
4,75% 15/06/2027 usp 8.097.000 7.365.873 0,04 Acushnet Co., 144A 7,375%
Clarios Global LP, 144A 6,25% 15/10/2028 usb 7.148.000 6.928.456 0,04
15/05/2026 usb 22.317.000  20.869.698 0,12 adjustable Rate Mortgage Trust, FRN,
Clarios Global LP, 144A 8,5% Series 2006-2 ‘1A4’ 4,826%
15/Q5/2027 usb 11.487.000 10.829.602 0,07 25/05/2036 usb 2.861.588 2.276.062 0,01
Clarios Global LP, 144A 6,75% Adjustable Rate Mortgage Trust, FRN,
15/05/2028 usb 7.114.000 6.734.886 0,04 Series 2005-2 ‘3A1" 6,007%
VistaJet Malta Finance plc, 144A 25/06/2035 usb 353.382 311.716 0,00
9,5% 01/06/2028 usb 5.795.000 4.765.049 0,03 Adjustable Rate Mortgage Trust, FRN,
Series 2004-4 ‘4A1" 6,085%
118.337.660 0,70  25/03/2035 usb 651.139 594.358 0,00
Adjustable Rate Mortgage Trust, FRN,
Svezia Series 2004-2 ‘6Al’ 5,727%
Skandinaviska Enskilda Banken AB, iSD/TOgéchi?\/ Corp. (They, 144 usp 132.759 122.303 0,00
144A 5,375% 05/03/2029 usb 4.572.000 4.296.781 0,02 : ’
Svenska Handelsbanken AB, 144A 23$5§§c31ri/t?/8c/§?p29qhe) Laan usb 10.539.000 9.093.690 0,05
5,5% 15/06/2028 usb 3.688.000 3.480.307 0,02 : ’
Swedbank AB, 1444 6,136% X;i;s;)ﬁlél/ggg\zgjjcation Inc., 144A v 19:20.000 Hanes oo
12/09/2026 usb 3.243.000 3.067.765 0,02 v e
volvo Treasury AB, Reg. S 3,75% ig\j/;nile/(?%/é?nzfge Systems, Inc v 1270000 LA0ne oot
25/11/2024 . . 999.510 X » NG,
1 EUR 1.000.000 0,01 144A 5% 30/09/2027 usb 5.361.000 4.917.198 0,03
Albertsons Cos., Inc., 144A 3,25%
11.844.363 007 15/03/2026 USD  9.839.000  8.843.607 0,05
Svizzera Albertsons Cos., Inc., 144A 7,5%
15/03/2026 usb 1.901.000 1.806.971 0,01
%B/SOS/F%QOAG' FRN, 1444 5,617% . 0.000 073,89 001 Albertsons Cos, Inc, 1444 4,625%
e e e FRN. 1444 65370 usb 1.140. 073 O 15/01/2027 USD  21.540.000  19.462.360 0,12
roup AG, FRN, 37% Albertsons Cos., Inc., 144A 5,875%
12/08/2033 usb 6.803.000 6.721.168 0,04 15/02/2028 usp 1.824.000 1.683.588 0,01
UBS Group AG, FRN, 144A 4,875% Albertsons Cos., InC., 1444 3,5% '
Perspétual . 0250 usb 3.390.000 2.908.291 0,02 15/03/2029 uso 19.195.000 16.149.424 0,10
ggr etm:ID AG, FRN, 144A 9,25% S 5.055.552 Albertsons Cos., Inc., 144A 4,875%
petu . usb 2.040.000 092, 0.0l 15/02/2030 usD 2.140.000 1.891.643 0,01
EBS Gtroulp AG, FRN, 144A 9,25% 11.733.622 Allied Universal Holdco LLC, 144A
erpetua usp 11.196.000 /33 0.07  ¢,625% 15/07/2026 usD 146.000 136.446 0,00
Allison Transmission, Inc., 144A
24.492.523 0,15 475% 01/10/2027 usp 8.268.000 7.476.618 0,04
Allison Transmission, Inc., 144A
5,875% 01/06/2029 usb 12.236.000 11.313.963 0,07
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Allison Transmission, Inc., 144A Alternative Loan Trust, Series
3,75% 30/01/2031 usb 12.414.000 10.194.873 0,06 2005-J14 ‘A8’ 5,5% 25/12/2035 usb 1.905.903 1.093.966 0,01
Allstate Corp. (The), FRN 6,5% Alternative Loan Trust, Series
15/05/2067 usb 6.328.000 5.967.524 0,04 2007-8CB ‘A9’ 6% 25/05/2037 usb 228.094 117.534 0,00
Ally Financial, Inc., FRN 4,7% Amer Sports Co., 144A 6,75%
Perpetual usp 9.663.000 7.249.839 0,04 16/02/2031 usD 10.359.000 9.662.550 0,06
Alternative Loan Trust, Series American Builders & Contractors
2005-50CB 5% 25/11/2042 usb 864 808 0,00  Supply Co., Inc., 144A 4% 15/01/2028 usb 9.655.000 8.465.828 0,05
Alternative Loan Trust, Series American Electric Power Co., Inc.,
2004-24CB ‘1AL’ 6% 25/11/2034 usb 673.514 620.042 0,00  FRN 3,875% 15/02/2062 usb 10.451.000 9.000.597 0,05
Alternative Loan Trust, Series American Express Co., FRN 3,55%
2005-20CB ‘1A1" 5,5% 25/07/2035 usb 17.688 12.998 0,00  Perpetual usb 11.697.000 10.203.901 0,06
Alternative Loan Trust, FRN, Series American Home Mortgage Assets
2005-59 ‘1A1" 6,117% 20/11/2035 usb 3.410.472 2.872.943 0,02 Trust, FRN, Series 2006-2 ‘2A1’
Alternative Loan Trust, Series 5,84% 25/09/2046 usop 3.109.215 2.572.216 0,02
2005-64CB ‘1Al 5,5% 25/12/2035 usb 97.271 78.255 0,00 American Home Mortgage
Alternative Loan Trust, Series Investment Trust, FRN, Series 2007-2
2005-3CB ‘1A13’ 5,5% 25/03/2035 usb 2.684.690 2.176.574 0,01 ‘12A1" 6% 25/03/2037 usb 4.098.344 1.471.292 0,01
Alternative Loan Trust, Series American International Group, Inc.,
2006-J1 ‘1A13’ 5,5% 25/02/2036 usp 80.953 51.288 0,00 FRN575% 01/04/2048 usp 1.321.000 1.212.122 0,01
Alternative Loan Trust, Series AmeriGas Partners LP, 144A 9,375%
2005-64CB ‘1A15’ 5,5% 25/12/2035 usb 171.862 138.263 0,00 01/06/2028 uso 4.645.000 4.457.311 0,03
Alternative Loan Trust, Series Ameriquest Mortgage Securities, Inc.,
2006-39CB ‘1A16’ 6% 25/01/2037 usD 2.143.963 1.637.460 0,01 FRN, Series 2002-AR1 ‘M1’ 3,851%
Alternative Loan Trust, Series 25/09/2032 uso 116.626 118.293 0,00
2005-6CB ‘1A2’ 5% 25/04/2035 usb 2.430.099 1.832.342 0,01  Amkor Technology, Inc., 144A
Alternative Loan Trust, FRN, Series 6,625% 15/09/2027 usop 8.125.000 7.618.607 0,05
2006-0A7 ‘1A2" 6,093% 25/06/2046 usb 3.098.166 2.435.096 0,01 Angel Oak MOI:tg@ge Trust | LLC, FRN,
Alternative Loan Trust, Series Series 2018-3 “Bl’, 144A 5,039%
2006-43CB ‘1A3' 5,5% 25/02/2037 usb 5.597.037 2.620.071 0,02 25/09/2048 usb 1.539.000 1.316.912 0,01
Alternative Loan Trust, Series Antero Midstream Partners LP, 144A
2005-6CB ‘1A4’ 5,5% 25/04/2035 usp 1.571.464 1.219.815 0,01 575% 01/03/2027 usp 486.000 450.148 0,00
Alternative Loan Trust, Series Antero Midstream Partners LP, 144A
2005-10CB ‘1A5’ 5,5% 25/05/2035 usb 1.254.894 934.276 0,01 575%15/01/2028 usp 7.000.000 6.463.618 0,04
Alternative Loan Trust, FRN, Series Antero Midstream Partners LP, 144A
2005-J2 ‘1A5’ 5,5% 25/04/2035 usb 1.677.778 1.203.631 0,01 5:375%15/06/2029 usp 9.701.000 8.787.605 0,05
Alternative Loan Trust, Series Antero Resources Corp., 144A
2005-J8 ‘1A5’ 5,5% 25/07/2035 usb 269.719 175.112 0,00 8,375% 15/07/2026 usb 5.059.000 4.899.114 0,03
Alternative Loan Trust, Series Antero Resources Corp., 144A
2005-6CB ‘1A6’ 5,5% 25/04/2035 uso 120.400 93.460 0,00 7.625% 01/02/2029 uso 1.594.000 1.534.690 0,01
Alternative Loan Trust, Series Antero Resources Corp., 144A
2007-19 ‘1A8’ 6% 25/08/2037 usp 244.866 110.106 0,00 5:375% 01/03/2030 usp 3.236.000 2.926.779 0,02
Alternative Loan Trust, Series Anywhere Real Estate Group LLC,
2004-12CB ‘2A1" 6% 25/06/2034 usp 41.077 37.943 0,00 14{1A 5,25% 15/04/2030 usp 13.253.000 7.428.237 0,04
Alternative Loan Trust, FRN, Series APi Group DE, Inc., 144A 4,125%
2005-31 ‘2A1' 6,06% 25/08/2035 usb 618.300 524.610 0,00 15/07/2029 usop 5.182.000 4.419.900 0,03
Alternative Loan Trust, Series APi Group DE, Inc., 144A 4,75%
2005-6 2A1" 5,50% 25/07/2025 usp 5.084 4368 0,00 15/10/2029 usb 4.117.000 3.596.500 0,02
Alternative Loan Trust, Series Aramark Services, Inc., 144A 5%
2006-41CB ‘2A13' 5,75% 25/01/2037 uso 2.123.067 971.231 0,01 01/02/2028 Usb  16.860.000 15.259.379 0,09
Alternative Loan Trust, Series Arches Buyer, Inc., 144A 4,25%
2004-28CB ‘2A4’ 5,75% 25/01/2035 usb 79.204 66.546 0,00 01/06/2028 usb 5.806.000 4.849.725 0,03
Alternative Loan Trust, Series Arches Buyer, Inc., 144A 6,125%
2004-32CB ‘2A5’ 5,50% 25/02/2035 uso 239.052 209.362 0,00 01/12/2028 usb 1.366.000 1.060.244 0,01
Alternative Loan Trust, Series Archrock Partners LP, 144A 6,875%
2006-4CB ‘2A5' 5,5% 25/04/2036 uso 97.248 59.349 0,00 01/04/2027 usp 2.858.000 2.682.890 0,02
Alternative Loan Trust, Series Archrock Partners LP, 144A 6,25%
2004-28CB ‘3A1 6% 25/01/2035 usb 1.327.308 1.074.850 0,01 01/04/2028 uso 8.123.000 7.529.098 0,04
Alternative Loan Trust, Series Arcosa, Inc., 144A 4,375%
2005-11 ‘3AL 6,5% 25/08/2032 usp 9.957 9.258 0,00 15/04/2029 usp 1.638.000 1.423.733 0,01
Alternative Loan Trust, Series Asbury Automotive Group, Inc., 144A
2007-9T1 ‘3A1" 5,5% 25/05/2022 usb 1.033 945 0,00 4,625% 15/11/2029 usb 5.362.000 4.632.107 0,03
Alternative Loan Trust, Series Asbury Automotive Group, Inc. 4,5%
2005-85CB 3A2' 5,25% 25/02/2021 usb 16.254 13.802 0,00 01/03/2028 usb 903.000 802.560 0,00
Alternative Loan Trust, Series Asbury Automotive Group, Inc. 4,75%
2007-16CB ‘5A1' 6,25% 25/08/2037 usp 293.628 127.559 0,00 01/03/2030 , ) usp 8.206.000 7.097.235 0,04
Alternative Loan Trust, Series Ascent Resources Utica Holdings LLC,
2004-28CB ‘6Al’ 6% 25/01/2035 usb 3.011 2.533 0,00 144A 7% 01/11/2026 usb 6.535.000 6.117.553 0,04
Alternative Loan Trust, Series Ascent Resources Utica Holdings LLC,
2004-25CB ‘Al’ 6% 25/12/2034 usD 1.093.075 894.067 0,01 144A8.25% 31/12/2028 usD 4.895.000 4.690.919 0,03
Alternative Loan Trust, FRN, Series Ascent Resources Utica Holdings LLC,
2005-81 ‘AL’ 6,02% 25/02/2037 usp 2.483.156 1.857.731 0,01 144A5875% 30/06/2029 usp 200.000 182.883 0,00
Alternative Loan Trust, Series ASGN, Inc., 144A 4,625% 15/05/2028 USD  5.408.000 4.779.815 0,03
2005-86(CB ‘A10’ 5,5% 25/02/2036 usb 2.459.472 1.350.412 0,01 Asset-Backed Securities Corp. Home
Alternative Loan Trust, Series Equity Loan Trust, FRN, Series
2005-23CB ‘Al5’ 5,5% 25/07/2035 usp 500.412 374.663 0,00 2004-HE2 ‘M2’ 7,335% 25/04/2034 usb 282.511 280.515 0,00
Alternative Loan Trust, Series Asset-Backed Securities Corp. Home
- ‘Al5’ 69 Equity Loan Trust, FRN, Series
i(ljtgfngiii LAol:n ?ﬁuft%%?i@ogé P 132002 o et 0:00 20ﬁ4-HE7 ‘thZ' 7,035% 25/10/2034 usb 333.649 307.944 0,00
2005-21CB ‘Al7" 6% 25/06/2035 usop 1.022.161 735.037 0,00 AthenaHealth Group, Inc., 144A 6,5%
Alternative Loan Trust, FRN, Series lABu/dOaZc/yzgigita\ Corp. 1444 6.5 usb 785.000 675.677 0,00
2007-0A6 ‘A1A" 5,74% 2 2037 .186. .355.02 - »270
A(Ijtgrngti\?e LoanSTrus'F, SSE/r?eé')s/ ” P 80480 0z 00 01/(105/2027;5? ‘ usob 8.030.000 272.057 0,00
- ‘A2 69 Audacy Capital Corp., 144A 6,75%
Alernaive Loan Trust, Soris O ) WD 3seo00 BB 000
-114 ‘A3’ 5.59 Avantor Funding, Inc., 144A 4,625%
iﬁgfn{algv: EognBTA:fjsSt/lsze/ﬁgs ’ P Zreds 18667 000 15/07/2028 UsD  18379.000  16.344.035 0,10
2 -13CB ‘A4’ 5,5% 2 Pl .032. 9 Avient Corp., 144A 7,125%
A?'[Oefnaii(i/e LoanSTSruost‘SS/SrSiéSO35 usb 1.032.441 830.958 0,01 01(08/2(:]030 | USD 5 643.000 5591994 0.02
- ‘A4 9 . Avis Budget Car Rental LLC, 144A
iﬁg?nilti?e f;lag‘ﬁ—igzségggsz) uso 100.524 69.771 0,00 5.7506 15/07/2027 USD 4.705.000 4271352 0,03
2005-23CB ‘A4’ 5,5% 25/07/2035 usb 1.768.012 1.323.727 0,01
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Avis Budget Car Rental LLC, 144A Bank of America Corp., FRN 6,3%
5,75% 15/07/2027 usb 6.585.000 5.953.971 0,04  Perpetual usb 13.503.000 12.749.712 0,08
Avis Budget Car Rental LLC, 144A Bank of New York Mellon Corp. (The),
4,75% 01/04/2028 usb 15.140.000 13.010.898 0,08 FRN 5,834% 25/10/2033 usb 76.000 73.987 0,00
Avis Budget Car Rental LLC, 144A Bank of New York Mellon Corp. (The),
5,375% 01/03/2029 usb 4.391.000 3.764.437 0,02  FRN 4,625% Perpetual usb 13.660.000 12.343.799 0,07
Avis Budget Car Rental LLC, 144A 8% Bath & Body Works, Inc., 144A
15/02/2031 usb 8.910.000 8.258.993 0,05  6,625% 01/10/2030 usb 1.393.000 1.310.998 0,01
Axalta Coating Systems LLC, 144A Bausch Health Americas, Inc., 144A
3,375% 15/02/2029 usb 10.938.000 9.164.970 0,05  9,25% 01/04/2026 usb 9.420.000 7.997.602 0,05
Banc of America Alternative Loan Bausch Health Americas, Inc., 144A
Trust, Series 2006-4 2A1" 6% 8,5% 31/01/2027 usb 17.768.000 11.726.926 0,07
25/05/2046 usb 3.248 2.967 0,00  Bayview Financial Mortgage
Banc of America Alternative Loan Pass-Through Trust, FRN, Series
Trust, Series 2006-4 ‘3CB4’ 6% 2006-A ‘Bl’ 7,483% 28/02/2041 usb 3.140.000 2.905.609 0,02
25/05/2046 usb 44.289 35.478 0,00  Bayview Financial Revolving Asset
Banc of America Alternative Loan Trust, FRN, Series 2005-A ‘Al’, 144A
Trust, Series 2006-4 ‘4CB1" 6,5% 6,458% 28/02/2040 usb 1.332.208 1.145.221 0,01
25/05/2046 usb 727.981 597.715 0,00  BBCMS Mortgage Trust, FRN, Series
Banc of America Alternative Loan 2018-TALL ‘C’, 144A 6,647%
Trust, Series 2006-5 ‘CB7’ 6% 15/03/2037 usb 5.000.000 4.150.686 0,02
25/06/2046 usb 88.406 68.877 0,00  BBCMS Mortgage Trust, FRN, Series
Banc of America Funding Trust, FRN, 2017-C1 ‘D', 144A 3,697%
Series 2006-A ‘1A1' 6,023% 15/02/2050 usb 2.000.000 1.422.710 0,01
20/02/2036 usb 348.673 299.877 0,00  BBCMS Mortgage Trust, FRN, Series
Banc of America Funding Trust, 2018-TALL ‘E’, 144A 7,963%
Series 2005-6 ‘1A2’ 5,5% 25/10/2035 usb 776.770 547.692 0,00 15/03/2037 usb 8.000.000 5.823.842 0,03
Banc of America Funding Trust, Bear Stearns ALT-A Trust, FRN, Series
Series 2006-1 ‘1A23’ 5,75% 2005-4 ‘23A1" 5,31% 25/05/2035 usb 401.190 349.829 0,00
25/01/2036 usb 99.613 87.780 0,00  Bear Stearns ALT-A Trust, FRN, Series
Banc of America Funding Trust, FRN, 2006-8 ‘3A1" 5,78% 25/02/2034 usb 140.902 120.446 0,00
Series 2007-C ‘1A3’ 4,788% Bear Stearns Asset-Backed Securities
20/05/2036 usb 1.374.247 1.102.296 0,01 Trust, FRN, Series 2004-SD4 ‘Al’
Banc of America Funding Trust, FRN, 6,36% 25/08/2044 usp 105.968 94.611 0,00
Series 2007-C ‘1A4’ 4,783% Bear Stearns Asset-Backed Securities
20/05/2036 usb 624.909 501.245 0,00  Trust, FRN, Series 2003-SD1 ‘M1’
Banc of America Funding Trust, FRN, 6,735% 25/12/2033 usb 388.762 373.419 0,00
Series 2006-) ‘2A1" 4,347% Bear Stearns Mortgage Funding
20/01/2047 usb 5.288.707 4.091.204 0,02 Trust, FRN, Series 2007-AR4 ‘1Al
Banc of America Funding Trust, 5,86% 25/09/2047 uso 1.787.119 1.493.978 0,01
Series 2006-2 ‘2A20° 5,75% Benchmark Mortgage Trust, Series
25/03/2036 usb 42.630 32.987 0,00  2018-B1 ‘D', 144A 2,75% 15/01/2051 usb 2.670.000 1.376.211 0,01
Banc of America Funding Trust, FRN, Berry Global, Inc., 144A 4,875%
Series 2007-5 ‘4A1’ 5,83% 15/07/2026 usb 16.620.000 15.268.845 0,09
25/07/2037 usb 1.938.045 1.196.407 0,01 Berry Petroleum Co. LLC, 144A 7%
Banc of America Funding Trust, 15/02/2026 usb 5.054.000 4.677.317 0,03
Series 2005-7 ‘4A7" 6% 25/11/2035 usp 5.862 5.174 0,00  BigRiver Steel LLC, 144A 6,625%
Banc of America Funding Trust, 31/01/2029 usop 5.985.000 5.619.355 0,03
Series 2007-4_ ‘8A1" 5,5% 25/11/2034 usb 14.593 9.497 0,00 Block, Inc., 144A 6,5% 15/05/2032 usb 13.721.000 13.004.140 0,08
Banc of America Mortgage Trust, Block, Inc. 2,75% 01/06/2026 usb 6.657.000 5.887.078 0,04
series 2007-3 ‘1AL 6% 25/09/2037 usb 58.552 43.241 0,00 glock, Inc. 3,5% 01/06/2031 UsD  3.496.000 2.822.670 0,02
Banc of America Mortgage Trust, Bloomin’ Brands, Inc., 1444 5,125% S '
FRN, Series 2004-A 2A2' 5,624% 15/04/2029 uso 590.000 497.663 0,00
25/02/2034 usb 36.089 32.612 0,00 Bl .
! . o ue Racer Midstream LLC, 144A
BANK, Series 2017-BNK7 ‘B’ 3,949% 6,625% 15/07/2026 usb 4.665.000 4.365.985 0,03
15/09/2060 usb 2.385.000 1.944.311 0,01 Blue Racer Midstream LLC, 144A 7%
. (N " 0
BANK, FRN, Series 2017-BNK5 ‘D', 15/07/2029 usop 3.846.000 3.655.902 0,02
144A 3,078% 15/06/2060 usb 8.500.000 6.393.008 0,04 lue R Midst LLC. 144A
BANK, Series 2017-BNK7 ‘D', 144A 52”;3/ éig%ﬂ‘zégzeam ' usD 2.898.000 2783342 0,02
2,708% 15/09/2060 usb 1.715.000 1.047.768 0,01 B’I ° N (070 e ’
! . ueLinx Holdings, Inc., 144A 6%
BANK, Series 2017-BNK9 ‘D', 144A 15/11/2029 usb 3.340.000 2.906.390 0,02
2,8% 15/11/2054 usb 2.000.000 1.180.818 0,01 .
; . . 5 Boise Cascade Co., 144A 4,875%
BANK, Series 2018-BN15°E', 144A 3% 01/07/2030 usp 1.116.000 968.176 0,01
15/11/2061 usb 1.000.000 647.066 0,00 B Allen Hamilton. Inc.. 144A
BANK, Series 2018-BN14 °F', 144A 3.875% 01/09/2098 usp 3.803.000 3.350.295 0,02
3,94% 15/09/2060 usop 1.676.000 729.169 000 o A°” Hamiltor 1nc.. 144A 4% -803. -350. \
Bank of America Corp., FRN 0,981% 0(1)/057/2829 amiiton. fnc. 0 usD 6.252.000 5.468.980 0,03
25/09/2025 usD 3.728.000 3.445.601 0,02 - 5 o o '
Bank of America Corp., FRN 2,456% Ouafa007 S 1P 7% USD 4861000 4380392 0,03
22/10/2025 usb 3.705.000 3.427.688 0,02 T o ’
Bank of America Corp., FRN 1,53% ‘1350/\/(;5/5052% Inc., 1444 4,75% usp 8.766.000 7.656.286 0,05
06/12/2025 usp 5.837.000 5.354.475 003 o R o '
) aemar Hotels & Resorts Trust, FRN,
Bank of America Corp., FRN 3,194% Series 2018-PRME ‘C’, 1444 6,751%
23/07/2030 usp 2.023.000 1.723.358 00l 15/06/2035 ' ' UsD 1.500.000 1.385.775 0,01
Bank of America Corp., FRN 2,572% Bread Financial Holdings, Inc., 144A o Y
ég{] lkOC/J fziiwzerica Corp., FRN 4.5715% usb 183.000 142.683 0.00 9750 15/03/2029 ¢ usD 3.225.000 3.160.943 0,02
o y- (] i 7, 0
27/04/2033 USD  4.978.000  4.426.879 003 ?;‘/%@/52%%5”“9)‘ 144A 5,5% UsD 4155000 3.890.007 0.02
Bank of America Corp., FRN 5,468% Brink’s Co. (The), 144A 4.625% T '
é% ?(13 ?%ﬁerica Corp. FRN 2,482 usp 3.425.000 3.225.396 0,02 15/10/2027 usD 12.252.000  10.999.945 0,07
. , o oL 0
21/09/2036 usb 6.274.000 4.708.778 0,03 ?g}%éiz%oééThe)' 1R 6% uso 2.944.000 2.781.932 0,02
Bank of America Corp., FRN 4,375% o T '
Perpetual USD 12413000  10.992.499 0,07 Dikeye Partners LP. 1444 4.125% USD  7870.000  7.274.034 0,04
Bank of America Corp., FRN 5,875% Buckeye Partners LP, 144A 4.5% o '
Eg;lieélfli\'merica Corp. FRN 6.1 usp 8.744.000 8.138.037 0.05  01/03/2028 usD 7.870.000 6.917.288 0,04
" 0 Buckeye Partners LP 3,95%
gzrr]ieélfjaAlmerica Corp., FRN 6,125% v 419000 19553 002 oy 12/\/2026 usp 5.155.000 4.567.227 0.03
& a7 Buckeye Partners LP 4,125%
ggﬁe;lfjimer'ca Corp., FRN 6,25% v 35000 AT 000 01/12/2027 usp 2:225.000 1945840 oot
i . ,25% f ! )
Perpetual UsD  1L186.000 ~ 10.444.973 0,06 g?/”(gjae/rzsoggtsource' e LA USD  8.492.000 7.522.979 0.04
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Builders FirstSource, Inc., 144A CFCRE Commercial Mortgage Trust,
4,25% 01/02/2032 uso 9.268.000 7.655.263 0,05  FRN, Series 2016-C6 ‘D', 144A 4,312%
Builders FirstSource, Inc., 144A 10/11/2049 usp 1.900.000 1.291.865 0,01
6,375% 15/06/2032 usp 7.380.000 6.922.067 0,04  CGMS Commercial Mortgage Trust,
Builders FirstSource, Inc., 144A FRN, Series 2017-B1 ‘E’, 144A 3,3%
6,375% 01/03/2034 usD 4.940.000 4.582.634 0,03 15/08/2050 usop 1.500.000 711577 0,00
Burford Capital Global Finance LLC, Charles Schwab Corp. (The), FRN 4%
144A 6,25% 15/04/2028 usb 3.167.000 2.867.597 0,02 Perpetual usb 2.220.000 1.949.504 0,01
Burford Capital Global Finance LLC, Charles Schwab Corp. (The), FRN 4%
144A 6,875% 15/04/2030 usb 1.082.000 994.403 0,01 Perpetual usb 22.182.000 17.772.730 0,11
Cable One, Inc., 144A 4% 15/11/2030 usb 1.711.000 1.192.752 0,01 Chart Industries, Inc., 144A 7,5%
Caesars Entertainment, Inc., 144A 01/01/2030 usb 12.757.000 12.372.674 0,07
8,125% 01/07/2027 usb 9.238.000 8.815.044 0,05  Chart Industries, Inc., 144A 9,5%
Caesars Entertainment, Inc., 144A 01/01/2031. ) usob 1.467.000 1.485.703 0,01
4,625% 15/10/2029 usop 5.222.000 4.489.180 0,03 Chase Fyndlpg Trust, STEP, Series
Caesars Entertainment, Inc., 144A 7% 2003-4 '1A5' 5,916% 25/05/2033 uso 133.003 119.699 0,00
15/02/2030 usb 770.000 736.277 0,00 Fhage Funding Trust, Series 2004-1
Caesars Entertainment, Inc., 144A 1M1’ 4,725% 25/05/2033 usb 955.089 846.574 0,01
6,5% 15/02/2032 usb 9.540.000 8.975.099 0,05  Chase Funding Trust, FRN, Series
California Resources Corp., 144A 2004-2 ‘1M1" 5,7% 26/02/2035 usob 1.082.889 973.282 0,01
7,125% 01/02/2026 UsD  12.899.000 12.122.806 0,07  Chase Funding Trust, FRN, Series
Calpine Corp., 144A 5,25% 2003-5 '1M2"5,641% 25/09/2032 usb 61.154 49.171 0,00
01/06/2026 usb 4.778.000 4.420.544 0,03 Chase Mortgage Finance Trust, Series
Calpine Corp., 144A 4,625% 2006-S3 ‘1A2" 6% 25/11/2036 usb 1.148.489 427.603 0,00
01/02/2029 usop 2.760.000 2.401.707 0,00 Chase Mqrtgqge Finance Trust, Series
Calpine Corp., 144A 5% 01/02/2031 usb 3.455.000 3.015.399 0,02 2007-S2 ‘1A8’ 6% A25/O3/2037 usop 37.898 19.062 0,00
Capital One Financial Corp., FRN gha_se gﬂggggig;;&qggczeégust, FRN,
3,95% Perpetual usp 12.614.000 10.881.956 0,06  28res - 126%
Carni\jal H([))\dings Bermuda Ltd., 25/06/2035 i _ usD 3.006.216 2.699.460 0,02
1444 10,375% 01/05/2028 usb 17.635.000 17.869.144 o011  Chase Mortgage Finance Trust, Series
Cars.com, Inc., 144A 6,375% 2006-54 "A5" 6% 25/12/2036 usp 677.455 269.855 0,00
01/11/2028 usp 4.180.000 3.844.247 0,02 FHEC Loan Trust, FRN, Series 2004-1
Catalent Pharma Solutions, Inc., 144A M3', 144A 6,51% 25/07/2034 usp 141.036 133.352 0,00
5% 15/07/2027 usb 4.717.000 4.328.655 0,03 Chemours Co. (The), 144A 5,75%
Catalent Pharma Solutions, Inc., 144A 15/11/2028 USD  23.699.000  20.453.793 0,12
3,125% 15/02/2029 usp 2.612.000 2.337.996 0,00 Chemours Co. (The), 144A 4,625%
CCO Holdings LLC, 144A 5% 15/11/2029 usD 1.060.000 856.742 0,01
01/02/2028 usop 50.594.000 44.271.975 0,26 Cheniere Energy Partners LP 4,5%
CCO Holdings LLC, 144A 5,375% 01/10/2029 usop 9.710.000 8.676.121 0,05
01/06/2029 usb 24.468.000 20.867.315 0.12 Cheniere Energy Partners LP 4%
CCO Holdings LLC, 144A 4,75% 01/03/2031 usD 5.384.000 4.592.594 0,03
01/03/2030 usp 60.018.000 48.605.661 0,29 Cheniere Energy Partners LP 3,25%
CCO Holdings LLC, 144A 4,5% 31/01/2032 usDb 4.313.000 3.462.966 0,02
15/08/2030 usb 38.822.000 30.740.859 0,8 Cheniere Energy, Inc. 4,625%
CCO Holdings LLC, 144A 4,25% 15/10/2028 usD 13.425.000 12.204.457 0,07
01/02/2031 USD  53.580.000  40.989.733 0,24  Chesapeake Energy Corp., 144A 5,5%
CCO Holdings LLC, 144A 4,75% 01/02/2026 usD 6.733.000 6.237.149 0,04
01/02/2032 usp 2.221.000 1.704.530 0,01 Chesapeake Energy Corp., 144A
CCO Holdings LLC, FRN, 144A 5,125% 5,875% 01/02/2029 usb 1.000.000 926.864 0,01
01/05/2027 usD 27.384.000 24.587.246 0,15 Chesoapeake Energy Corp., 144A
CCO Holdings LLC 4,5% 01/05/2032 usp 3.475.000 2.624.057 002 675%15/04/2029 usp 29.319.000  27.480.887 0,16
CD Mortgage Trust, FRN, Series CHL Mortgage Pass-Through Trust,
2016-CD2 “C 4,109% 10/11/2049 uso 750.000 529.566 0,00 Jeries 2006-12 1AL’ 6% 25/04/2036 uso 51.040 26.922 0,00
CD Mortgage Trust, FRN, Series ' CHL Mortgage Pass-Through Trust,
2017-CD6 ‘C’ 4,371% 13/11/2050 usb 1.370.690 1.079.332 0,01 Jeries 2006-10 1AL6" 6%
CD Mortgage Trust, Series 2017-CD3 25/05/2036 usp 1108.870 455.612 0,00
‘D", 144A 3,25% 10/02/2050 usD 3.100.000 936.706 0,01 CHL Mortgage Pass-Through Trust,
CD Mortgage Trust, Series 2017-CD4 FRN, Series 2003-58 ‘241" 6,032%
D', 1444 3,3% 10/05/2050 USD  1.000.000 750.410 000 19/02/2034 uso 169.468 151.953 0,00
: CHL Mortgage Pass-Through Trust,
CD Mortgage Trust, Series 2017-CD5 FRN. Series 2004-25 ‘A1 6.14%
D', 144A 3,35% 15/08/2050. usb 2.026.000 1.450.873 0,01 25/02/2035 UsD 1139.953 887.828 0.01
b Mortgagg Trust, FRN, Series CHL Mortgage Pass-Through Trust,
SU18 LD D 1444 3.254% FRN, Series 2006-0A5 ‘2AL" 5,86%
15/08/2051 usb 2.000.000 1.376.835 0,01 ] o
. . ' 25/04/2046 usb 6.700.790 5.154.652 0,03
(C)D%DR/ Sln;/og;/yzg%er, Inc., 144A 15.612.357 CHL Mortgage Pass-Through Trust,
AR A Usb  16.759.000 612, 0,09 Series 2007-18 ‘2A1’ 6,5% 25/11/2037 usD 89.599 30168 0,00
CDW LLC5,5 /101/12/2024 usb 1.455.000 1.357.164 0.0l cHL Mortgage Pass-Through Trust,
CDW LLC 4,25% 01/04/2028 usb 14.946.000 13.369.815 0,08  FRN, Series 2006-HYB2 ‘2A1B’
CDW LLC 3,25% 15/02/2029 usb 3.055.000 2.586.026 0,02 4,502% 20/04/2036 usb 553.791 455.573 0,00
Cedar Fair LP 5,25% 15/07/2029 usb 5.548.000 4.976.613 0,03  CHL Mortgage Pass-Through Trust,
Centene Corp. 4,25% 15/12/2027 usb 12.819.000 11.454.212 0,07  FRN, Series 2006-HYB1 2A2C’
Centene Corp. 4,625% 15/12/2029 usD 31.819.000 28.200.237 017 4392% 20/03/2036 usp 1.333.949 1.123.831 0,01
Centene Corp. 3,375% 15/02/2030 usb 10.955.000 9.101.573 0,05  CHL Mortgage Pass-Through Trust,
Centex Home Equity Loan Trust, FRN, Series 2006-18 ‘2A4’ 6% 25/12/2036 usp 2.553.154 1.304.480 0,01
Series 2004-C ‘M2’ 4,98% CHL Mortgage Pass-Through Trust,
25/06/2034 usop 282.910 253.880 0,00 Series 2005-J2 '3A8' 5,5%
Centex Home Equity Loan Trust, 25/08/2035 usb 3.706.299 2.137.090 0,01
STEP, Series 2004-D ‘MF2’ 6,06% CHL Mortgage Pass-Through Trust,
25/09/2034 usop 187.319 171.980 0,00 Series 2007-16 ‘Al' 6,5% 25/10/2037 usb 1.787.754 707.037 0,00
Centex Home Equity Loan Trust, FRN, CHL Mortgage ‘Passy-Through Trust,
Series 2004-D ‘MV2’ 6,495% Series 2007-3 ‘A18’ 6% 25/04/2037 uso 1.198.768 536.277 0,00
25/09/2034 usb 12.961 11.312 0,00  CHL Mortgage Pass-Through Trust,
Central Garden & Pet Co., 144A FRN, Series 2004-22 ‘A2’ 4,712%
4,125% 30/04/2031 usb 500.000 412.868 0,00 25/11/2034 usb 603.284 505.402 0,00
Central Garden & Pet Co. 5,125% CHL Mortgage Pass—Thrqugh Trust,
01/02/2028 usb 13.811.000 12.579.023 0,07 FRN, Series 2004-HYB6 ‘A2’ 5,311%
Central Garden & Pet Co. 4,125% 20/11/2034 usp 185.256 161.748 0,00
15/10/2030 usop 10.899.000 9.092.828 0,05 CHL Mortgage Ffasg-Through Trust,
Century Communities, Inc. 6,75% Series 2006-17 ‘A2’ 6% 25/12/2036 uso 436.230 164.260 0,00
01/06/2027 usop 63.000 59.279 0,00 CHL Mortgage Pass-Through Trust,
Series 2007-2 ‘A2’ 6% 25/03/2037 usb 174.620 67.443 0,00

100
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CHL Mortgage Pass-Through Trust, Civitas Resources, Inc., 144A 8,625%
FRN, Series 2004-22 ‘A3 4,712% 01/11/2030 usb 7.300.000 7.312.840 0,04
25/11/2034 usb 369.149 310.576 0,00  Civitas Resources, Inc., 144A 8,75%
CHL Mortgage Pgss-Through Trust, 01/07/2031 usb 9.812.000 9.824.848 0,06
Series 2005-24 ‘A36’ 5,5% Clarivate Science Holdings Corp.,
25/11/2035 usb 4.233.777 2.153.258 0,01  144A 3,875% 01/07/2028 usb 5.456.000 4.734.457 0,03
CHL Mortgage P‘assy-Through Trust, Clarivate Science Holdings Corp.,
Series 2007-10 ‘A4’ 5,5% 25/07/2037 usb 154.515 59.181 0,00 144A 4,875% 01/07/2029 usb 6.147.000 5.333.635 0,03
CHL Mortgage Pass-Through Trust, Clear Channel Outdoor Holdings, Inc.,
Series 2007-13 ‘A4’ 6% 25/08/2037 usb 92.421 43.387 0,00 144A 5,125% 15/08/2027 usb 27.456.000 24.521.099 0,15
CHL Mortgage Pass-Through Trust, Clear Channel Outdoor Holdings, Inc.,
Series 2005-30 ‘A5’ 5,5% 25/01/2036 usb 110.017 63.522 0,00  144A7,75% 15/04/2028 usb 9.950.000 8.149.892 0,05
CHL Mortgage Pass-Through Trust, Clear Channel Outdoor Holdings, Inc.,
Series 2005-20 ‘A7’ 5,25% 144A 9% 15/09/2028 usb 5.179.000 5.063.435 0,03
25/12/2027 usb 33.137 18.550 0,00 Clear Channel Outdoor Holdings, Inc.,
Chord Energy Corp., 144A 6,375% 144A 7,5% 01/06/2029 usD 16.744.000 13.118.892 0,08
01/06/2026 usb 13.827.000 12.961.635 0,08  cleveland-Cliffs, Inc., 144A 4,625%
C!Eﬂa Corp., 144A 4% 31/01/2030 usb 7.407.000 6.276.772 0,04  01/03/2029 usb 7.994.000 7.079.692 0,04
Cinemark USA, Inc., 144A 5,25% Cleveland-Cliffs, Inc., 144A 6,75%
15/07/2028 usb 5.275.000 4.716.535 0,03 15/04/2030 usp 4.860.000 4.492.491 0,03
Citibank NA 5,57% 30/04/2034 usb 300.000 286.638 0,00  Cleveland-Cliffs, Inc., 144A 4,875%
Citigroup Commercial Mortgage 01/03/2031 usob 3.593.000 2.977.535 0,02
Trust, FRN, Series 2017-P7 ‘B’ 4,137% Clydesdale Acquisition Holdings, Inc.,
1{1(04/2050 ) usb 1.445.000 1.234.774 0,01  144A 8,75% 15/04/2030 usb 542.000 496.941 0,00
Citigroup Commercial Mortgage CMS Energy Corp., FRN 4,75%
Trust, FRN, Series 2015-GC29 ‘C 01/06/2050 usb 7.244.000 6.217.262 0,04
4_,2_74% 10/04/204_8 usb 2.558.000 2.259.238 0,01 CNX Midstream Partners LP, 144A
Citigroup Commercial Mortgqge 4,75% 15/04/2030 usb 1.662.000 1.399.880 0,01
Trust, FRN, Series 2017-P7 ‘C’ 4,54% CNX Resources Corp., 144A 6%
14}(04/2050 ] usb 2.945.000 2.456.057 0,01 15/01/2029 usp 8.586.000 7.867.041 0,05
TSt FRN, Serios J012-0LS 8 144 CHX Resturces Carp., 144A7,575%
, FRN, - . 15/01/2031 usD 4.384.000 4.195.836 0,02
15/02/2029 .298. 2.024.163
Hﬁ‘f?ﬁg@eﬁgfozz%%%27 D, 2525790 Co/gen/t Communications Group, Inc., P #9800 oot
Citigroun cOrOnmercia\ Mortgage usb 3.000.000 Sl 0.02 144 3,59% 01/05/2026 usp 4.535.000 4.067.065 0,02
0/
T oo DOt ceo0 b organ Coherent Corp., 1444 5% 15/12/2029 UsD  26.366.000 23.345.757 0,14
3,11% 10/04/2048 Usb  2.000.000 1.678.529 001  Gobase slobal, Inc. 1444 3,375% U 1437000 5967638 004
Citigroup Commercial Mortgage ' R e '
Truct, FRN. Series 2016-C1 ‘D', 144A Coinbase Global, Inc., 144A 3,625%
5,105% 10,/05/2049 uso 750.000 2.402.653 0,01 01/10/2031 ) usb 2.762.000 2.079.339 0,01
Citigroup Commercial Mortgage COMM Mortgqge Trust, FRN, Series
Truct FRN. Series 2016-02 o 144A 2014-UBS5 ‘B’ 4,514% 10/09/2047 usp 6.000.000 5.423.543 0,03
3,259% 10/08/2049 USD  2.863.000 2.335.635 0,01 COMM Mortgage Trust, FRN, Series
Citigrgup Commercial Mortgage 2014-UBS5 ‘C’ 4,72% 10/09/2047 usb 3.000.000 2.587.762 0,02
Trust, Series 2016-P6 ‘D', 144A 3,25% COMM Mortgage Trust, FRN, Series
10/12/2049 ’ usb 1.335.000 946.010 0,01 EglMéh‘AC"fAZSt‘C' 4v7T59%t 1% EZ/S 2049 usb 7.178.000 6.016.818 0,04
Citigroup Commercial Mortgage ortgage 1rust, FRN, series
Tru%t, Sgries 2017-P7 ‘D', 14%4/% 3,25% 2013-CR8 ‘D', 144A 3,658%
14/04/2050 usb 5.897.000 3.568.988 0,02 10/06/2046 . usb 1.500.000 1.342.248 0,01
Citigroup Mortgage Loan Trust, FRN, COMM Mortgage Trust, FRN, Series
Series 2007-6 ‘1A2A’ 4,227% 2014-CRI9 D', 144A 4,777%
25/03/2037 USD 4903490  3.347.685 0,02 10/08/2047 , usb 7160.000  6.030.026 0.04
Citigroup Mortgage Loan Trust, COMM Mortgage Trust, FRN, Series
Series 2005-9 2A2' 5,5% 25/11/2035 usD 11.223 8.126 0,00 2014-CR21°D', 144A 4,062%
Citigroup Mortgage Loan Trust, Inc., IC%/I\ilzh/{‘zl\sl)glitgage st FRAL Series uso 1.335.000 1.152.069 0,01
FRN, Series 2005-6 ‘Al’ 7,56% L8 ) i
25/09/2035 usp 171.946 158.141 0,00 2014-LCI5 D', 1444 4,948%
Citigroup Mortgage Loan Trust, Inc., 10/04/2047 ) usD 2.193.932 1.915.679 0,01
FRN, Series 2006-8 ‘A3’, 144A 5,81% ggmMLgﬂlnggégla 1;“;%58‘»;5}%
25/10/2035 usb 815.810 369.774 0,00 N ' ’ 0
Citigroup Mortgage Loan Trust, Inc., 10/10/2047 _ usD 14.874.167 12.652.577 0,08
STEP, Series 2005-WF2 ‘AF7' 5,749% COMM Mortgage Trust, Serloes
25/08/2035 usp 10.384 8.530 0,00 2014-UBS5 ‘D', 144A 3,495%
Citigroup Mortgage Loan Trust, Inc., 10/09/2047 , usp 5.389.000 3.577.328 0,02
FRN, Series 2005-OPT1 ‘M4’ 6,51% SSEMcyz%rF%§gliZTf‘zixRN’ eres
25/02/2035 usop 34.236 29.577 0,00 - , 2%
S, e FRN 2014% lc%/n;)haﬂ/iﬂooﬁgage Trust, FRN, Series v 1000000 1453 0.00
25/01/2026 usD 1.878.000 1.718.008 0,01 tge » FRN,
Citigroup. Inc., FRN 2,5729% 2015-CR23 ‘D’ 4,413% 10/05/2048 usp 2.258.000 1.923.515 0,01
03/06/2031 usb 4.046.000 3.261.759 0,02 COMM Mortgage Trust, FRN, Series
Citigroup, Inc., FRN 2,529 2015-CR24 ‘D’ 3,463% 10/08/2048 UsD  5580.000  4.602.497 0,03
03/11/2032 uso 2.023.000 1.564.498 0,01 COMM Mortgage Trust, FRN, Series
Citigroup, Inc., FRN 3,057% 2015-CR25 ‘D’ 3,918% 10/08/2048 usp 2.000.000 1.695.238 0,01
25/01/2033 usp 3.407.000 2.720.126 0,02 COMM Mortgage Trust, FRN, Series
Citigroup, Inc., FRN 3,785% 2015-CR26 ‘D’ 3,613% 10/10/2048 usb 2.862.625 2.142.657 0,01
17/03/2033 . . 3.663.470 COMM Mortgage Trust, FRN, Series
/ / 0 usb 4.370.000 0,02 2015-CR27 ‘D', 144A 3,596%
Citigroup, Inc., FRN 3,875% Perpetual uso 21.521.000 19.118.967 0,11 10/10/2048 uso 500.000 415.706 0.00
Citigroup, Inc., FRN 4% Perpetual usp 7.117.000 6.385.071 0,04 » ’ ’ '
Citigroup, Inc., FRN 4,7% Perpetual usb 6.925.000 6.340.635 0,04 SOMM Mortgage Trust, FRN, Series
thigroup, nc., . 920, 220 . 2015-LC21 'D’ 4,458% 10/07/2048 usD 6.466.000 5.474.355 0,03
C!t!group, Inc., FRN 5% Perpetual usb 14.340.000 13.373.345 0,08  comm Mortgage Trust, FRN, Series
C!t!group, Inc., FRN 5,95% Perpetual usp 6.045.000 5.617.159 0,03 2015-LC23 ‘D', 144A 3,696%
Citigroup, Inc., FRN 6,25% Perpetual usb 10.382.000 9.742.992 0,06  10/10/2048 usb 2.750.000 2.351.461 0,01
Citigroup, Inc., FRN 7,125% Perpetual usb 9.305.000 8.718.601 0,05 COMM Mortgage Trust, FRN, Series
Citizens Financial Group, Inc., FRN 2018-COR3 ‘D', 144A 2,966%
4% Perpetual usb 5.098.000 4.284.529 0,03 10/05/2051 usb 2.000.000 1.105.408 0,01
Citizens Financial Group, Inc., FRN COMM Mortgage Trust, Series
8,566% Perpetual usb 1.413.000 1.299.237 0,01 2015-CR22 ‘E’, 144A 3% 10/03/2048 usb 2.500.000 1.735.621 0,01
Civitas Resources, Inc., 144A 8,375% COMM Mortgage Trust, FRN, Series
01/07/2028 usb 9.130.000 8.943.261 0,05 2015-LC23 ‘E’, 144A 3,696%
10/10/2048 usb 4.000.000 3.197.800 0,02
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COMM Mortgage Trust, FRN, Series Credit Suisse First Boston Mortgage
2016-CR28 ‘E’, 144A 4,259% Securities Corp., FRN, Series
10/02/2049 usb 5.000.000 3.625.218 0,02 2004-AR3 ‘4A1’ 6,087% 25/04/2034 usb 27.308 24.193 0,00
CommScope Technologies LLC, 144A Credit-Based Asset Servicing and
6% 15/06/2025 usp 11.041.000 8.474.621 0,05  Securitization LLC, FRN, Series
CommScope Technologies LLC, 144A 2004-CB6 ‘M2’ 5,419% 25/07/2035 usb 158.601 138.108 0,00
5% 15/03/2027 usb 2.614.000 1.019.794 0,01  Crescent Energy Finance LLC, 144A
CommScope, Inc., 144A 6% 9,25% 15/02/2028 usb 18.258.000 18.057.409 0,11
01/03/2026 usb 19.921.000 16.454.212 0,00  Crescent Energy Finance LLC, 144A
CommsScope, Inc., 144A 8,25% 7,625% 01/04/2032 usb 5.729.000 5.461.325 0,03
01/03/2027 usp 25.465.000 11.379.388 0,07  Crescent Energy Finance LLC, 144A
CommScope, Inc., 144A 4,75% 7,375% 15/01/2033 usb 5.310.000 4.990.528 0,03
01/09/2029 usb 14.267.000 9.300.652 0,06  Crocs, Inc., 144A 4,25% 15/03/2029 usb 3.727.000 3.185.982 0,02
Community Health Systems, Inc., CSAIL Commercial Mortgage Trust,
144A 5,625% 15/03/2027 usb 7.795.000 6.787.988 0,04  FRN, Series 2015-C2 ‘B’ 4,208%
Community Health Systems, Inc., 15/06/2057 usop 4.000.000 3.465.740 0,02
144A 6% 15/01/2029 usp 5.350.000 4.424.499 0,03  CSAIL Commercial Mortgage Trust,
Community Health Systems, Inc., FRN, Series 2015-C4 ‘C’ 4,706%
144A 6,125% 01/04/2030 usob 2.004.000 1.318.104 0,01 15/11/2048 usb 2.500.000 2.230.249 0,01
Community Health Systems, Inc., CSAIL Commercial Mortgage Trust,
144A 5,25% 15/05/2030 usp 25.375.000 19.688.308 0,12 FRN, Series 2015-C4 °E’ 3,706%
Community Health Systems, Inc., 15/11/2048 usD 5.000.000 4.133.131 0,02
144A 4,75% 15/02/2031 usb 6.902.000 5.084.910 0,03 CSC Holdings LLC, 144A 5,375%
Community Health Systems, Inc., 01/02/2028 usb 8.931.000 6.357.817 0,04
144A10,875% 15/01/2032 usb 7.819.000 7.627.132 0,05 CSC Holdings LLC, 144A 11,25%
Comstock Resources, Inc., 144A 15/05/2028 usp 4.187.000 3.413.631 0,02
6,75% 01/03/2029 usb 23.141.000 20.961.746 0,12 CSCHoldings LLC, 144A 6,5%
Comstock Resources, Inc., 144A 01/02/2029 uso 26.563.000 18.254.428 0,11
5,875% 15/01/2030 usb 5.179.000 4.513.134 0,03 CSC Holdings LLC, 144A 3,375%
Concentra Escrow Issuer Corp., 144A 15/02/2031 usob 4.130.000 2.439.133 0,01
6,875% 15/07/2032 usb 3.071.000 2.912.842 0,02 CSCHoldings LLC, 144A 4,5%
Conduent Business Services LLC, 15/11/2031 usp 10.223.000 6.170.494 0,04
144A 6% 01/11/2029 usb 11.110.000 9.684.345 0,06  CSFB Mortgage-Backed Pass-Through
Connecticut Avenue Securities Trust, Certificates Trust, Series 2005-10
FRN, Series 2018-R07 ‘1B1’, 144A 5,5% 25/11/2020 usb 134.326 17.124 0,00
9,8% 25/04/2031 usb 6.258.023 6.299.138 0,04  CSFB Mortgage-Backed Pass-Through
Connecticut Avenue Securities Trust, Certificates Trust, Series 2005-9 ‘1A2’
FRN, Series 2023-R08 ‘1B1’, 144A 5,25% 25/10/2035 usb 1.371.817 1.124.096 0,01
8,885% 25/10/2043 usb 8.450.000 8.270.931 0,05  CSFB Mortgage-Backed Pass-Through
Connecticut Avenue Securities Trust, Certificates Trust, Series 2003-27
FRN, Series 2022-R01 ‘IM1’, 144A ‘1A4’ 5,5% 25/11/2033 usb 567.917 520.291 0,00
6,335% 25/12/2041 usb 10.336.249 9.673.263 0,06 CSFB _Mortgage-Backed Pa§S»Through
Connecticut Avenue Securities Trust, Certificates Trust, FRN, Series
FRN, Series 2022-R06 ‘IM1’, 144A 2004-AR4 “2A1’ 5,492% 25/05/2034 usb 115.175 104.785 0,00
8,085% 25/05/2042 usb 1.807.470 1.737.480 0,01  CSFB Mortgage-Backed Pass-Through
Connecticut Avenue Securities Trust, Certificates Trust, FRN, Series 2005-4
FRN, Series 2023-R08 ‘IM1’, 144A ‘2A5’ 5,5% 25/06/2035 usb 2.036.881 1.295.729 0,01
6,835% 25/10/2043 usb 11.574.258 10.891.643 0,06 CSFB Mortgage-Backed Pass-Through
Connecticut Avenue Securities Trust, Certificates Trust, Series 2004-4
FRN, Series 2024-R02 ‘IM1’, 144A ‘4Al" 5,5% 25/08/2034 usb 449.532 412.939 0,00
6,435% 25/02/2044 usb 7.338.939 6.882.742 0,04 CSFB .MortgagefBaCked Pags—Through
Connecticut Avenue Securities Trust, Certificates Trust, FRN, Series
FRN, Series 2023-R06 ‘IM2’, 144A 2004-AR4 ‘4A1" 6,146% 25/05/2034 usb 743.923 689.936 0,00
8,035% 25/07/2043 usb 3.000.000 2.934.067 0,02  CSFB Mortgage-Backed Pass-Through
Connecticut Avenue Securities Trust, Certificates Trust, Series 2004-8 ‘5A1'
FRN, Series 2024-R01 ‘1IM2’, 144A 6% 25/12/2034 usb 382.138 346.325 0,00
7,135% 25/01/2044 usb 8.380.000 7.945.120 0,05 CSFB .Mortgage-Backed Pass-Through
Connecticut Avenue Securities Trust, Certificates Trust, Series 2005-10
FRN, Series 2024-R04 ‘IM2’, 144A ‘5A3' 5,5% 25/11/2035 usb 49.206 32.923 0,00
6,985% 25/05/2044 usb 11.547.000 10.848.046 0,06  CSFB Mortgage-Backed Pass-Through
Connecticut Avenue Securities Trust, Certificates Trust, FRN, Series
FRN, Series 2023-R03 ‘2M1’, 144A 2004-AR5 ‘6A1’ 6,34% 25/06/2034 uso 108.101 97.700 0,00
7,835% 25/04/2043 usb 9.069.267 8.677.529 0,05 CSFB Mortgage-Backed Trust, FRN,
Connecticut Avenue Securities Trust, series 2004-AR6 7A1" 6,551%
FRN, Series 2023-R07 ‘2M1’ 7,285% 25/10/2034 usb 323.178 298.982 0,00
25/09/2043 usp 8.563.485 8.069.715 0,05 CSMC Mortgage-Backed Trust, Series
Connecticut Avenue Securities Trust, 2006-6 1A4" 6% 25/07/2036 uso 642.243 280.491 0,00
FRN, Series 2023-R07 2M2’, 144A CSMC Mortgage-Backed Trust, Series
8,585% 25/09/2043 usp 10.900.000 10.724.692 0,06 2007-23A13"5,5% 25/03/2037 usD 65.713 29.128 0,00
Connecticut Avenue Securities Trust, Csmc Mortgage-Backed Trust, FRN,
FRN, Series 2024-R03 2M2’, 144A Series 2006-8 ‘5A1" 5,506%
7,285% 25/03/2044 usD 3.600.000 3.392.120 0,02 25/10/2026 usp 18.849 16.420 0,00
Consolidated Communications, Inc., CTR Partnership LP, REIT, 144A
144A 6,5% 01/10/2028 usb 3.664.000 2.943.143 0,02 3,875% 30/06/2028 uso 5.144.000 4.433.356 0,03
Consumer Loan Underlying Bond Cumulus Media New Holdings, Inc.,
Club Certificate Issuer Trust I, FRN, 144A 8% 01/07/2029 usb 4.256.000 1.760.157 0,01
Series 2020-9 ‘PT’, 144A 9,106% CVR Energy, Inc., 144A 5,75%
15/04/2045 usb 278.122 251.733 0,00 15/02/2028 usb 2.331.000 2.026.366 0,01
Cooper-Standard Automotive, Inc., CVR Partners LP, 144A 6,125%
144A13,5% 31/03/2027 usb 30.013.189 30.791.436 0,18 15/06/2028 usb 11.651.000 10.475.362 0,06
Cooper-Standard Automotive, Inc., CWABS Asset-Backed Certificates
144A10,625% 15/05/2027 usb 16.927.996 12.022.589 0,07  Trust, FRN, Series 2005-AB4 2A1" 6%
Corebridge Financial, Inc., FRN 25/03/2036 usp 907.977 725.916 0,00
6,875% 15/12/2052 usb 7.678.000 7.273.121 0,04 CWABS Asset-Backed Certificates
Cornerstone Building Brands, Inc., Trust, FRN, Series 2005-11 ‘AF6’
144A 6,125% 15/01/2029 usb 5.922.000 4.575.596 0,03  505% 25/02/2036 usb 885 799 0,00
Coty, Inc., 144A 5% 15/04/2026 usb 4.656.000 4.302.898 0,03 %WAtBSFIél%lsest-B'aCkzego%ginL@lf/lels’
Coty, Inc., 144A 4,75% 15/01/2029 ! X .583.101 rust, , S€eries -
Cre\éit Suisse First Boston/Mc{rtgage v 1.040:000 o830 002 6,51% 25/11/2034 » usp 36.290 33.587 0,00
Securities Corp., FRN, Series gWAtBSFYR|RICASAS,SQPZB&C)‘;GSDCIQFA%]‘YICates
-AR7 ‘3A1’ 9 rust, FRN, Series - R
2004-AR7 ‘3A1" 6,678% 25/11/2034 usb 30.598 28.393 0,00 1447'6,36% 25/03/2047 USD 502,269 L606.201 001
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CWABS, Inc. Asset-Backed Certificates Dycom Industries, Inc., 144A 4,5%
Trust, FRN, Series 2004-3 ‘M1’ 6,21% 15/04/2029 usb 12.545.000 10.997.619 0,07
25/06/2034 usb 472.935 441.461 0,00  Edgewell Personal Care Co., 144A
CWABS, Inc. Asset-Backed Certificates 5,5% 01/06/2028 usb 6.312.000 5.776.276 0,03
;g%t%/z%l\éferies 2004-4 ‘M1’ 6,18% 643,460 Edgewell Personal Care Co., 144A
usb 686.236 B 0,00 4,125% 01/04/2029 usb 4.140.000 3.564.638 0,02
%WAF%F;EC.SAsget-ESSZef %Aezrtiﬁcates Edison International, FRN 5%
rust, , Series -1'M2’ Perpetual usb 2.357.000 2.101.381 0,01
gviig’? |25/0A3/20t3é1 g Cortiicat usb 93.534 89.748 0,00 Element Solutions, Inc., 144A 3,875%
, Inc. Asset-Backed Certificates 01/09/2028 usb 2.526.000 2.171.536 0,01
érggg;%’\é/82?§832£043 e usb 61.573 59.628 0,00 Fmera S Finance LP 2,639%
) o . B , 15/06/2031 usb 102.000 79.353 0,00
’I(EXYétBSF‘RIrN]C.Sésriseest-;(?(gZESC%leFiI\];Iig'ates Emergent BioSolutions, Inc., 144A
. , . 3,875% 15/08/2028 usb 9.427.000 5.720.584 0,03
giﬁg? fr?gliéieofgacked Certificates v 200 0 000 EMRLD Borrower LP, 1444 6,625%
» ML ASSEL 15/12/2030 .138. 21.842.211
Trust, FRN, Series 2004-1°'M3" EN/IRL/D Borrower LP, 1444 6,75% e o
6,435% 25/02/2034 usp 3.828 3.763 000 15/07/2031 ' ' USD 3.288.000 3111362 0.02
gi%'ga/zlggo 144A 4,625% 50,431 155 Encino Acquisition Partners Holdings o '
DaVita, Inc., 1444 3,75% 15/02/2031 len o000 1914820 o1 LLC 144A 8,5% 01/05/2028 Usb - 17153.000 16.370.177 0.10
avita, Inc., /97 a usb 23.917.000 a0 0.1l Encino Acquisition Partners Holdings
DBIPM Mortgage Trust, FRN, Series LLC, 144A 8,75% 01/05/2031 usb 5.653.000 5.509.481 0,03
2016-C3 D', 144A 3,619% Endo Finance Holdings, Inc., 144A
10/08/2049 ' usb  2.000.000 1.062.657 0,0l g 59 15/04/2031 UsD 5.849.000 2.751.964 0.02
DBJPM Mortgage Trust, FRN, Series B ; . ’
et Energizer Holdings, Inc., 144A 6,5%
2017-C6 ‘D', 144A 3,319% 31/12/2027 usD 4.043.000 3771614 0,02
10/06/2050 usb 4.857.000 3.393.038 0,02 - . ’ ’ T !
. Energizer Holdings, Inc., 144A 4,75%
DBJPM Mortgage Trust, FRN, Series 15/06/2028 usD 12521.000  10.953.290 0,07
2016-C3 'E', 144A 4,369% Energizer Holdings, Inc., 144A o o Y
10/08/2049 usb 1.250.000 553.696 0,00 0 5
DCP Midstream Operating LP, 144A é,375 /oT?>1/O?;/ZOS:"?144A s o5 usb 21.212.000 17.973.545 0,11
6,75% 15/09/2037 Usb 5675000 5.749.542 003 Gigeloer e USD 5585000  5.203.008 0,03
DCP Midstream Operating LP 5,375% R T ’
Energy Transfer LP, 144A 7,375%
15/07/2025 usb 2.975.000 2.775.613 0,02
. 01/02/2031 usb 3.191.000 3.117.714 0,02
Delek Logistics Partners LP, 144A £ Transfer LP, FRN 8%
7,125% 01/06/2028 Usb  2636.000 2435211 001 oi0hosa ’ usp 1.220.000 1191702 0.01
Deluxe Corp., 144A 8% 01/06/2029 usb 3.396.000 2.973.661 0,02 ink Mid 0 R T !
Deutsche Alt-A Securities Mortgage Enbink Midstream LLC, 1444 6,5%
Loan Trust, FRN, Series 2007-0A4 01/09/2030 usD 7.752.000 7:433.815 0.04
TALA’ 5,84% 25/08/2047 USD  7.474.670 6.101.333 004 Flya bsinational, nc., 1444 85% oo £50.000 636.903 0.00
Deutsche Alt-A Securities Mortgage E Inc. 5,75% 15/10/2026 . 4 53§ 611 ‘
Loan Trust, FRN, Series 2007-0A4 EEFergﬁsncl'ncy 1404A 1 3750, usb 4.903.000 227 0,03
‘1A1B’ 5,72% 25/08/2047 usb 1.361.229 1.113.452 0,01 A ’ °
Deutsche Alt-A Securities Mortgage 15/04/.2028 0 usb 5.466.000 4.812.749 0,03
Loan Trust, FRN, Series 2006-AR2 Entegris, Inc., 144A 4,75%
1A2' 5,82% 25/05/2036 usD 1.522.978 1.256.001 001 15/04/2029 usb  9.060.000 8.111.850 0,05
Deutsche Alt-A Securities Mortgage Entegris, Inc., 144A 3,625%
Loan Trust, FRN, Series 2007-3 ‘2A1’ 01/05/2029 usop 8.787.000 7.381.041 0,04
6,21% 25/10/2047 usp 8.617.204 6.085.260 0,04 Entegris, Inc., 144A 5,95%
Deutsche Alt-A Securities, Inc. 15/06/2030 usob 24.113.000 22.340.398 0,13
Mortgage Loan Trust, FRN, Series Entergy Corp., FRN 7,125%
2006-AR1 ‘1A3’ 6,12% 25/02/2036 usb 3.454.372 3.122.310 0,02 01/12/2954 . usb 2.900.000 2.688.715 0,02
Deutsche Alt-A Securities, Inc. Egﬁ?gpglsg F{go/%téc/tzso%eraﬂﬂg LLC, 6 476,297
Mortgage Loan Trust, FRN, Series ,25% usb 6.118.000 .4A76. 0,03
2005-1 2A1’ 3,408% 25/02/2020 usb 22.576 21.047 0,00 EQM Midstream Partners LP, 144A
Deutsche Alt-A Securities, Inc. 6% 01/07/2025 usp 1.815.000 1.699.871 0,01
Mortgage Loan Trust, FRN, Series EQM Midstream Partners LP, 144A
2005-2 ‘2A1’ 5,32% 25/03/2053 usb 5.325 4.815 0,00 7,5% 01/06/2027 usb 5.115.000 4.888.792 0,03
Directv Financing LLC, 144A 5,875% EQM Midstream Partners LP, 144A
15/08/2027 usp 27.442.000 24.102.613 0,14  6,5% 01/07/2027 usp 4.625.000 4.376.410 0,03
Discovery Communications LLC EQM Midstream Partners LP, 144A
3,625% 15/05/2030 usb 109.000 90.032 0,00  4,5% 15/01/2029 usb 8.792.000 7.747.531 0,05
DISH DBS Corp., 144A 5,25% EQM Midstream Partners LP, 144A
01/12/2026 usb 29.435.000 21.761.506 0,13 7,5% 01/06/2030 usb 4.380.000 4.366.671 0,03
DISH DBS Corp., 144A 5,75% EQM Midstream Partners LP, 144A
01/12/2028 usb 5.885.000 3.782.526 0,02 4,75% 15/01/2031 usb 12.467.000 10.914.814 0,06
DISH DBS Corp. 7,75% 01/07/2026 usb 24.373.000 14.140.976 0,08  EQT Corp., 144A 3,125% 15/05/2026 usb 3.655.000 3.266.900 0,02
DISH DBS Corp. 5,875% 15/11/2024 usb 77.232.000 68.589.797 0,41  EQT Corp., 144A 3,625% 15/05/2031 usb 2.991.000 2.475.774 0,01
DISH Network Corp., 144A 11,75% EquipmentShare.com, Inc., 144A 9%
15/11/2027 usop 29.941.000 27.466.194 0,16  15/05/2028 usb 15.498.000 14.957.683 0,09
Dominion Energy, Inc., FRN 7% EquipmentShare.com, Inc., 144A
01/06/2054 usb 2.160.000 2.100.177 0,01  8,625% 15/05/2032 usb 2.287.000 2.218.226 0,01
Dominion Energy, Inc., FRN 6,875% Equitable Financial Life Global
01/02/2055 usb 3.310.000 3.156.498 0,02 Funding, 144A 5,5% 02/12/2025 usb 1.441.000 1.346.798 0,01
Dominion Energy, Inc., FRN 4,35% Equitable Holdings, Inc., FRN 4,95%
Perpetual usb 7.580.000 6.680.869 0,04  Perpetual usb 1.861.000 1.715.939 0,01
Domino’s Pizza Master Issuer LLC, Esab Corp., 144A 6,25% 15/04/2029 usop 5.625.000 5.292.852 0,03
gg;il%s/sgﬁ-m ‘A2II', 144A 4,474% - Fair Isaac Corp., 144A 4%
usb 1.344.875 .233. 0,01  15/06/2028 usb 5.519.000 4.826.720 0,03
g%rgg)ihlg/eltg/f\zﬂggger Sub, Inc., 144A ) 376,463 Fertitta Entertainment LLC, 144A
X o usb 9.257.000 .376. 0,04 4,625% 15/01/2029 usb 3.056.000 2.606.293 0,02
IS)SI__A MZ%%EaAgszleza:l;(%stg%%/N, FEMLT Trust, FRN, Series 2004-FF3
eries - y o ‘M1" 6,285% 25/05/2034 usb 250.107 225.552 0,00
1;[/&852?45 e aan s s usb 2.884.831 2.215.982 0,01 FHLMC, Series K-152 ‘A1’ 3,78%
idstream, Inc., ) o 25/01/2032 usb 2.315.413 2.068.791 0,01
:E)Ejl_/%\)/l@éZtOZ‘) | Laah 437500 usb 9.611.000 8.339.233 0,05  FHLMC, Series K-161 ‘AL’ 5,076%
idstream, Inc., s o 25/07/2032 usb 2.160.000 2.054.261 0,01
11)5/565031 Coro. FRN 3255 usp 3.462.000 2.958.415 0,02 FHLMC, 10, FRN, Series KO71 ‘X1’
uke tnergy Corp., 12270 0,411% 25/11/2027 usb 59.886.461 436.078 0,00
15/01/2082 usb 8.621.000 7.255.715 0,04 FHLMC, 10, FRN, Series K083 ‘X1’
Dun & Bradstreet Corp. (The), 144A 0,177% 25/11/2051 uso 189.666.085 563.512 0,00
5% 15/12/2029 usb 2.546.000 2.210.862 0,01
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FHLMC, 10, FRN, Series K154 ‘X1’ FREMF Mortgage Trust, FRN, Series
0,43% 25/11/2032 usp 63.959.957 1.039.655 0,01  2017-KF40 ‘B’, 144A 8,139%
FHLMC, 10, FRN, Series KC06 ‘X1’ 25/11/2027 usp 786.416 691.743 0,00
1,01% 25/06/2026 usp 72.077.570 416.035 0,00  FREMF Mortgage Trust, FRN, Series
FHLMC, 10, FRN, Series K070 ‘X3’ 2018-KCO2 ‘B’, 144A 4,225%
2,119% 25/12/2044 usp 3.585.000 195.989 0,00 25/07/2025 usD 3.035.000 2.727.765 0,02
FHLMC, 10, FRN, Series KO71 ‘X3’ FREMF Mortgage Trust, FRN, Series
2,079% 25/11/2045 usp 13.000.000 737.288 0,00 2018-KF42‘B’,144A7,639%
FHLMC, 10, FRN, Series K072 ‘X3’ 25/12/2024 . usD 224.072 207.561 0,00
2,207% 25/12/2045 usp 14.232.031 879.331 0,001 FREMF Mor‘tg'age Trust, FRN, Series
FHLMC, 10, FRN, Series K079 ‘X3’ 2018-KF47 ‘B, 144A 7,439%
2,33% 25/07/2046 usb 25.266.000 1.809.267 0,01 25/05/2025 ) usp 554.007 510.283 0,00
FHLMC, 10, FRN, Series K081 ‘X3’ FREMF Mortgage Trust, FRN, Series
2,311% 25/09/2046 usp 30.732.340 2.338.154 0,01 2018-KF48 'B', 144A7,489%
FHLMC, 10, FRN, Series K083 X3’ 25/06/2028 ‘ usp 631.756 553.922 0,00
2,368% 25/11/2046 usp 22.188.916 1.782.583 0,00 FREMF Mortgage Trust, FRN, Series
FHLMC, 10, FRN, Series K084 ‘X3’ 52}35558288 - 144R7,339% 338.460
2,311% 25/11/2028 uso 40.198.684 3.208.418 0,02 ) uso 379.690 - 0,00
FHLMC, 10, FRN, Series K728 ‘X3’ FREMF Mortgage Trust, FRN, Series
2.056% 25/11/2045 USD 7.360.955 26.062 000 2018KF53B'7,489% 25/10/2025 usb 404.715 369.858 0,00
FHLMC Multiclass Certificates, 10, FREMF Mortgage Trust, FRN, Series
i i v 9 2017-K69 ‘C’, 144A 3,854%
FRN, Series 2020-RR14 ‘X’ 2,126%
27/03/2034 usD 5.900.000 780.298 0,00 25/10/2049 ) usp 1.415.000 1.239.658 0,01
FHLMC Seasoned Credit Risk Transfer FREMF Mortgage Trust, PO, series
Trust, 10, FRN, Series 2017-3 A’ 0% 2017-K724 D', 144A 0% 25/12/2049 usp 3.797.181 3.492.354 0,02
25/07/2 22.311 FREMF Mortgage Trust, 10, Series
jor/20ce usb 177.557.751 6223 000 5017-k724 Y28, 144A 0,1%
FHLMC STACR Debt Notes, FRN,
Series 2017-DNA3 ‘B1’ 9,9% 25/12/2049 usb 3.797.181 37 0,00
25/03/2030 uso 5.000.000 5.030.738 0,03 Fremont Home Loan Trust, FRN,
FHLMC STACR Debt Notes, FRN, Series 2004-C ‘M1’ 6,435%
Series 2016-DNA3 ‘M3’ 10,45% 25/08/2034 usD 672.742 577.279 0,00
25/12/2028 usp 3.196.386 3.153.316 0,02 Fremont Home Logn Trtést, FRN,
FHLMC STACR Trust, FRN, Series series 2004-D ‘M1’ 6,33%
2018-HQA2 ‘BI', 144A 9,7% 25/11/2034 usp 1.192.253 984.527 0,01
25/10/2048 usp 465.000 476.922 0,00 Fremont Home‘ Logn Trusg, FRN,
Fifth Third Bancorp, FRN 6,361% gg;'&séggiﬂ M2’ 6,405% .
27/10/2028 usp 1.365.000 1.306.660 0,01 usb 53.459 . 0,00
Fifth Third Bancorp, FRN 5,631% gremo%g%ﬁm@%gg& FRN,
29/01/2032 uso 1.789.000 1.666.767 0,00 2eries :36%
Fifth Third Bancorp, FRN 4,5% 25/11/2034 uso 162.845 146.258 0,00
Perpetual uso 1.700.000 1.537.571 0,01 gg?gg%gg”&ehﬁag I;‘g?,}o FRN,
?rTE? CERTSQ&??@%%%%W? " 25/01/2035 usp 1205332 1.095.510 0,01
206 25, Frontier Communications Holdings
?{i?iﬁﬁfﬁf&fﬁativ o Vortease usb 115.983 92.965 0.00 || ¢ 1444 5,875% 15/10/2027 USD 754.000 687.678 0,00
Securities Trust, FRN, Series 828 Frontier Communications Holdings
2007-AAL ‘102 4,895% 25/05/2037 usp 1.032.330 615.275 0,00 #n tléfﬁ;:f’mouln/ 3—2{ izoOnZs,SHm dings uso 21710000  19.150.084 0,11
Egcsﬁr'?t(i)gg]uﬂtesr;ﬁé'svg%%r-thAage LLC, 144A 6,75% 01/05/2029 uso 6.051.000 5.185.140 0,03
‘3A1’ 5,75% 24/11/2042 usD 2.448 964 0,00 Frontier Communications Holdings
First Student Bidco, Inc., 144A 4% LLC, 144A 6% 15/01/2030 usD 3.084.000 2.517.680 0,02
31/07/2029 usb 10.548.000 8.888.621 0,05 Frontier Communications Holdings
FNMA 3% 01/03/2052 usD 118.645 95.148 0.00 LLC, 144A 8,75% 15/05/2030 usb 6.281.000 6.107.084 0,04
; A2 R : : ! Frontier Communications Holdings
fghg/@' 2@%558263 2017-C03 181 usp 1370.000 1391.682 001 LLC5875% 01/11/2029 usp 3.064.796 2.501.694 0,01
FNMA, FRN, Series 2017-C05 ‘181" o " Gannett Holdings LLC, 144A 6%
9,05% 25/01/2030 usD 8.500.000 8.342.724 0.05 01/11/2026h . usp 3.284.000 2.937.454 0,02
FNMA, FRN, Series 2017-C07 ‘1B1’ 8?%’875@% €) 1444 3,625% 5.467.307
9,45% 25/05/2030 usp 1.000.000 1.017.208 0,01 usb 6.750.000 467. 0,03
FNMA, FRN, Series 2018-CO1 1B1’ 9% Gartner, Inc., 144A 4,5% 01/07/2028 usDb 4.867.000 4.390.863 0,03
25/07/2030 usD 560.912 563.607 0,00 Gartner, Inc., 144A 3,625%
FNMA, FRN, Series 2018-C03 ‘1B1’ 15/06/2029 usD 2.474.000 2.121.663 0,01
9,2% 25/10/2030 usp 4.989.000 5.077.878 0,03 Gartner, Inc., 144A 3,75%
FNMOA, FRN, Series 2018-C06 ‘1BI’ 01/10/2030 usb 1.521.000 1.277.732 0,01
9,2% 25/03/2031 usb  13.861.000 14.126.501 0,08 Gates Corp. (The), 144A 6,875%
FNMOA, FRN, Series 2017-C07 ‘IM2C’ 01/07/2029 usD 2.436.000 2.314.053 0,01
7,85% 25/05/2030 usb 9.075.000 8.601.193 0,05 GCI LLC, 144A 4,75% 15/10/2028 usb 21.923.000 18.751.092 0,11
FNMA, FRN, Series 2017-C02 ‘2B1’ GEO Group, Inc. (The), 144A 8,625%
10,95% 25/09/2029 usb 2.870.000 2.974.029 0,02 15/04/2029 ‘ usDb 5.595.000 5.352.940 0,03
FNMA, FRN, Series 2018-C06 ‘2Bl Global Infrastructure Solutions, Inc.,
9,55% 25/03/2031 usD 2.145.000 2.228.807 001 144A5625% 01/06/2029 usp 7.168.000 6.326.606 0,04
FNMA, FRN ‘2B1’, 144A 8,635% Global Infrastructure Solutions, Inc.,
25/11/2041 usp 7.750.000 7.508.860 0,04 144A7.5% 15/04/2032 usb 5.275.000 4.840.462 0,03
FNMA, FRN, Series 2018-C04 ‘2M2’ Global Medical Response, Inc., 144A
8% 25/12/2030 usD 5211.022 5.015.078 0,03 10%31/10/2028 usb 5.040.404 4.604.200 0,03
FNMA, FRN, Series 2016-C05 ‘2M28’ Global Net Lease, Inc., REIT, 144A
9,9% 25/01/2029 usp 499.514 486.132 0,00 3.75%15/12/2027 uso 459.000 376.863 0,00
FNMA, 10, FRN, Series 2020-M37 ‘X’ GLP Capital LP, REIT 5,25%
1,115% 25/04/2032 uso 56.011.834 2.323.977 0,01 01/06/2025 usb 1.339.000 1.243.102 0,01
FNMA, 10, FRN, Series 2020-M31 ‘X1’ gMACh%Ao%rtfgge‘szﬁgzﬁ}FRN,
0,921% 25/10/2032 usb 32.299.146 661.216 0,00 >eries - ,643%
FNMA 0|o FRN, Series 2016-M4 ‘X2’ 19/11/2035 usD 2.195.407 1.633.866 0,01
2,706% 25/01/2039 usop 4.426.635 22.828 0,00 GMACM Mortgagq LoyanDTrust, FRN,
FNMA, 10, FRN, Series 2020-M10 ‘X3’ %S/FE;?SS/ZZ%%'ARZ 3A70% SeL580
1,411% 25/11/2028 usb 22.264.111 806.448 0,00 ) usb 317.236 : 0,00
Ford Motor Credit Co. LLC 5,125% GNMA(,) 10, FRN, Series 2012-89
20/02/2029 EUR 100.000 104.096 0,00 0:095%16/12/2053 usp 8.477.618 4124 0,00
Ford Motor Credit Co. LLC, FRN GNMA, 10, FRN, Series 2019-32
8,307% 06/03/2026 usD 8.750.000 8.471.060 0,05 0:605% 16/05/2061 usp 11.481.845 509.238 0,00
FREMF Mortgage Trust, FRN, Series GNMA, 10, FRN, Series 2019-67
2017-KF38 ‘B’, 144A 7,939% 0,907% 16/02/2060 uso 5.554.694 289.696 0,00
25/09/2024 usp 290.938 271.029 0,00
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GNMA, 10, FRN, Series 2020-169 GS Mortgage Securities Trust, Series
0,85% 16/07/2062 usb 17.587.887 1.027.503 0,01 2015-GC34 ‘D’ 2,979% 10/10/2048 usb 1.990.243 1.173.511 0,01
GNMA, 10, FRN 0,912% 16/11/2060 usb 1.843.761 109.725 0,00  GS Mortgage Securities Trust, FRN,
GNMA, 10, FRN, Series 2020-54 Series 2017-GS5 ‘D', 144A 3,509%
0,919% 16/04/2062 usb 35.833.563 2.097.031 0,01 10/03/2050 usb 5.156.000 2.365.092 0,01
GNMA, 10, FRN, Series 2020-64 GS Mortgagg Securities Trust, Series
1,202% 16/07/2062 usD 5.349.028 415.366 0,00 2017-GS6 'D’, 144A 3,243%
GNMA, 10, FRN, Series 2020-72 10/05/2050 ‘ uso 1.750.000 1.021.067 0,01
1,035% 16/05/2062 usp 12.954.859 828.196 0,00  GSAMPTrust, OFRN, Series 2007-SEAL
GNMA, 10, FRN, Series 2021-10 A', 1447 5,76% 25/12/2036 usb 1162.748 1.065.660 0,01
0,986% 16/05/2063 usb 11.805.845 791.484 0,00  GSAMP Trust, FRN, Series 2006-FM1
GNMA, 10, FRN, Series 2021-147 A2C’ 5,78% 25/04/2036 uso 2.085.679 1.281.240 0,01
0,985% 16/06/2061 uso 12.313.173 832.100 0,01  GSAMP Trust, FRN, Series 2006-NC2
GNMA. 10, FRN, Series 2022-199 A2D’ 5,94% 25/06/2036 usp 3.694.002 1.887.207 0,01
0,759% 16/07/2064 usp 11.988.260 708.028 0,00  GSAMPTrust, FRN, Series 2003-HE1
GNMA, 10, FRN. Series 2022-210 M1’ 6,698% 20/06/2033 usb 285.043 267.483 0,00
0,698% 16/07/2064 uso 14.717.972 844.931 0,01  GSMSC Pass-Through Trust, FRN,
GNMA, 10, FRN, Series 2022-52 Series 2008-2R ‘2A1’, 144A7,5%
0,771% 16/06/2064 usp 31.355.125 1587.578 0,01 (2321!}(13/{2236 Loan Trust Seri usp 1.075.580 124.378 0,00
GNMA, 10, FRN, Series 2023-28 ortgage Loan frust, >eries
0,855% 16/02/2065 usp 19.377.919 1.283.143 0,01 (23(5)24'\;|15|; 1A2 E,S%TZS/ItZ/SZO_M usb 79.467 53.353 0,00
GNMA, 10, FRN, Series 2024-32 ortgage Loan frust, ~eries
0,706% 16/06/2063 UsD  55.072.350 2.555.770 0,02 ég?’\'ﬂ%itég\geﬁg;/"ffé ?75/ sggs usb 298.295 268.406 0,00
GNMA 7% 20/09/2053 uso 1.808.506 1.723.366 0,01 'gage, ust, Ser
GNMA 7% 20/10/2053 uso 1.491.312 1.421.634 0.01 éggéh;lloFrté:éZ L%‘?ﬂz;/ﬁ;/é%?ig usb 270.421 111.726 0,00
GNMA, FRN, Series 2023-15 ‘AB’ 4% S58) ’
GNMA, FRN, Series 2014-88 ‘AJ’ RS- L
2,99% 16/03/2055 usb 3.162.101 2.567.368 0,02 égg?\hgﬁé’:;e ?Z‘)aﬁgfs/tzggges usb 478.809 197.823 0,00
GNMA, 10, FRN, Series 2021-153 ‘SA’ 205 y
0% 16/08/2061 USD  17.074.703 739.049 0,00 Eggmit;ge ?j::/‘}figtms/sggf usD 372.808 308.688 0,00
Go Daddy Operating Co. LLC, 144A . : :
Goldman Sachs Group, Inc. (The), FRN Series 20%5$AR4 305 5 6550
1,542% 10/09/2027 usb 2.155.000 1.852.227 0,01 25/07/2035 ! usD 867.561 540.480 0.00
Goldman Sachs Group, Inc. (The), FRN GSR Mortgage Loan Trust, FRN . ’ !
1,948% 21/10/2027 usb 45.000 38.891 000 Series 2005-AR3 ‘GAL 4,514%
Goldman Sachs Group, Inc. (The), FRN 25/05/2035 ' usD 45199 33.669 0,00
2,64% 24/02/2028 usb 59.000 51.522 0,00 GSR Mortgage Loan Trust, FRN ’ ’
Goldman Sachs Group, Inc. (The), FRN Series 2005-AR7 ‘6AT’ 43'75% ’
3,615% 15/03/2028 Usb 3641000 3.260.474 0.02 35/11/2035 usb 397.996 318.237 0,00
Goldman Sachs Group, Inc. (The), FRN Gulfport Energy Corp., 144A 8%
2,615% 22/04/2032 usb 2130000 1.683.578 0.01  17/05/2026 ’ USD  11.979.004  11332.058 0,07
Goldman Sachs Group, Inc. (The), FRN Gulfport Energy Corp. 8% B ’
2,383% 21/07/2032 usb 2.023.000 1562733 0,01 17/05/2026 UsD 3576105 3.382.971 0,02
Goldman Sachs Group, Inc. (The), FRN Hanesbrands. Inc.. 144A 4 875% o ’
2,65% 21/10/2032 usb 36.000 28127 000 15/052026 ' USD  5.406.000 4.947.156 0.03
Goldman Sachs Group, Inc. (The), FRN Hanesbrands, Inc.. 144A 9% T '
6,561% 24/10/2034 usb 5720000  5790.086 003 15/02/2031 USD  3109.000  3.055.354 0,02
Goldman Sachs Group, Inc. (The), FRN HarborView Mort; o o ’
gage Loan Trust,
7,5% Perpetual usb 12.526.000 12.329.848 0,07 FRN, Series 2006-14 ‘1A1A’ 5,813%
Goldman Sachs Group, Inc. (The), FRN 25/01/2047 usop 6.230.816 5.331.482 0,03
3,65% Perpetual usp 6.456.000 5.618.002 003 Harborview Mortgage Loan Trust
Goldman Sachs Group, Inc. (The), FRN FRN, Series 2005-11 ‘2A1A’ 6,073%
3,8% Perpetual usb 6.681.000 5.895.285 0,04 19/08/2045 usp 123.959 104.885 0,00
Goldman Sachs Group, Inc. (The), FRN HarborView Mortgage Loan Trust,
4,4% Perpetual usp 1.487.000 1.365.684 0,01 FRN, Series 2006-4 ‘2A1A’ 5,853%
Goldman Sachs Group, Inc. (The), FRN 19/05/2036 usb 12.847.097 7.396.574 0,04
4,95% Perpetual usb 4.034.000 3.721.257 0,02 Harvest Midstream | LP, 144A 7,5%
Goldman Sachs Group, Inc. (The), FRN 15/05/2032 usop 4.618.000 4.383.213 0,03
7,5% Perpe?ual usb 12.350.000 11.902.413 0,07 HealthEquity, Inc., 144A 4,5%
Goodyear Tire & Rubber Co. (The) 5% 01/10/2029 usob 1.818.000 1.590.533 0,01
31/05/2026_ usb 2.879.000 2.649.915 0,02 Herc Holdings, Inc., 144A 5,5%
Goodyear Tire & Rubber Co. (The) 5% 15/07/2027 uso 19.378.000 17.861.074 0,11
15/07/2029. usb 8.491.000 7.366.635 0,04 Herc Holdings, Inc., 144A 6,625%
Goodyear Tire & Rubber Co. (The) 15/06/2029 usob 6.159.000 5.846.908 0,03
5,25% 30/04/2031 usb 3.979.000 3.418.532 0,02 Hertz Corp. (The), 144A 4,625%
Goodyear Tire & Rubber Co. (The) 01/12/2026 uso 9.910.000 6.766.911 0,04
5,25% 15/07/2031 usp 8.444.000 7.186.982 0,04 Hertz Corp. (The), 144A 12,625%
Graham Packaging Co., Inc., 144A 15/07/2029 uso 6.370.000 6.145.164 0,04
7,125% 15/08/2028 usp 1.512.000 1.338.118 0,01 Hertz Corp. (The), 144A 5%
Gray Television, Inc., 144A 7% 01/12/2029 usb 21.709.000 12.769.603 0,08
(135/05T/2|02‘7 o e 1444 10,55 usD  18.430.000  15.899.064 0,09 Hertz Corp. (The) 6,25% 15/10/2022§ usp 2.690.000 106.851 0,00
ray felevision, Inc., D70 Hertz Corp. (The) 5,5% 15/10/2024§ usb 25.677.000 1.019.929 0,01
15/07/2029 usb 17.174.000 16.126.979 0,10 ’ '
- ’ Hertz Corp. (The) 7,125%
Gray Television, Inc., 144A 4,75% 01/08/2026§ usp 12.215.000 1.141.642 0,01
15/10/2030 usb 6.302.000 3.426.621 0,02 ertz Corp. (The) 6% 15/01/2028§ UsD  10.825.000 1.011.730 0,01
%%};é%‘i‘s'o”' Inc., 1444 5,375% UsD 5151000 5795182 002 Hess Midstream Operations LP, 144A
0t e ’ 5,625% 15/02/2026 usb 8.440.000 7.842.366 0,05
Great Lakes Dredge & Dock Corp., : ; '
144A 5,25% 01/06/2029 USD  1787.000  1495.632 001 o e QPeraons LR 144A o000 4541765 0.03
Griffon Corp. 5,75% 01/03/2028 usD  11.600.000 10.527.235 0,06 s Midstream Operations LP, 144A '
GS Mortgage Securities Trust, FRN, 4,25% 15/02/2030 ' D 72 5.214.808
Series 2012-GCJ9 ‘D', 144A 4,754% H”CO:D Eéerév | LP. 144A 6.25% us 6.072.000 003
10/11/2045 B uso 6.176.056 5.283.012 0,03 017112028 uso 898.000 829.835 0.01
GS Mortgage Securities Trust, FRNo' Hilcorp Energy | LP, 144A 5,75%
Series 2015-GC28 ‘D', 144A 4,449% 01/02/2029 usp 2.925.000 2.643.520 0,02
10/02/2048 usb 2.500.000 2.145.250 0,01 Hil E | LP. 144A 6%
GS Mortgage Securities Trust, Series lé/%)gﬁ)zog%rgv ’ ’ usD 3.326.000 3.004.366 0.02
2015-GC30 ‘D’ 3,384% 10/05/2050 usb 1.250.000 975.657 0,01 Hilcorp Energy | LP, 144A 6,25% B ’ ’ !
15/04/2032 ‘ ‘ usb 2.772.000 2.494.806 0,01
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Hilton Domestic Operating Co., Inc., Insight Enterprises, Inc., 144A
144A 5,75% 01/05/2028 usb 3.458.000 3.220.891 0,02 6,625% 15/05/2032 usb 2.502.000 2.377.678 0,01
Hilton Domestic Operating Co., Inc., Installed Building Products, Inc.,
144A 5,875% 01/04/2029 usb 3.469.000 3.261.145 0,02 144A5,75% 01/02/2028 usb 958.000 876.662 0,01
Hilton Domestic Operating Co., Inc., Intercontinental Exchange, Inc., 144A
144A 3,75% 01/05/2029 usb 3.813.000 3.271.293 0,02 3,625% 01/09/2028 usb 4.297.000 3.797.759 0,02
Hilton Domestic Operating Co., Inc., Interface, Inc., 144A 5,5% 01/12/2028 usb 875.000 777.052 0,00
144A 4% 01/05/2031 usb 2.118.000 1.777.388 0,01 IQVIA, Inc., 144A 5% 15/10/2026 usb 16.261.000 14.939.714 0,09
Hilton Domestic Operating Co., Inc., IQVIA, Inc., 144A 5% 15/05/2027 usb 6.543.000 5.975.774 0,04
144A 6,125% Q1/04/2032 usb 3.204.000 3.008.313 0,02 |QVIA, Inc., 144A 6,5% 15/05/2030 usp 1.794.000 1.702.408 0,01
Hilton Domestic Operating Co., Inc. Iron Mountain, Inc., REIT, 144A
4,875% 15/01/2030 usb 3.599.000 3.220.134 0,02 4,875% 15/09/2027 usb 9.253.000 8.376.332 0,05
Hologic, Inc., 144A 4,625% Iron Mountain, Inc., REIT, 144A 5,25%
01/02/2028 usb 1.746.000 1.564.409 0,01 15/03/2028 usob 4.721.000 4.280.660 0,03
Hologic, Inc., 144A 3,25% 15/02/2029 usb 15.901.000 13.381.763 0,08  |ron Mountain, Inc., REIT, 144A 5%
Home Equity Loan Trust, FRN, Series 15/07/2028 usb 6.718.000 6.041.478 0,04
2007-FREL ‘2AV3' 5,69% 25/04/2037 usb 6.619.563 5.845.992 0,03 |ron Mountain, Inc., REIT, 144A 4,5%
Home Equity Mortgage Loan ) 15/02/2031 uso 4.775.000 4.031.979 0,02
Asset-Backed Trust, FRN, Series J.P. Morgan Alternative Loan Trust,
2004-C ‘M2’ 4,862% 25/03/2035 usb 191.008 161.084 0,00 FRN, Series 2006-A2 ‘1A1’ 5,82%
Home Equity Mortgage Loan 25/05/2036 usob 1.986.799 1.438.414 0,01
Asset-Backed Trust, FRN, Series J.P. Morgan Alternative Loan Trust,
2004-C ‘M3’ 4,862% 25/03/2035 usb 332.699 270.991 0,00 STEP, Series 2006-S3 ‘A4’ 6,81%
Howard Midstream Energy Partners 25/08/2036 usb 3.900.729 3.413.641 0,02
LLC, 144A 8,875% 15/07/2028 usb 7.640.000 7.570.544 0,05 J.p. Morgan Alternative Loan Trust,
Howard Midstream Energy Partners STEP, Series 2006-S2 ‘A5 6,88%
LLC, 144A 7,375% 15/07/2032 uso 3.880.000 3.690.596 0,02 25/05/2036 usb 2.296.374 1.810.780 0,01
Hughes Satellite Systems Corp. J.P. Morgan Chase Commercial
6,625% 01/08/2026 usb 7.516.000 3.279.061 0,02 Mortgage Securities Trust, FRN,
Huntington Bancshares, Inc., FRN Series 2016-JP3 ‘D, 144A 3,562%
8,47% Perpetual usb 8.816.000 8.116.320 0,05 15/08/2049 usb 5.500.000 3.712.552 0,02
Huntington Bank Auto Credit-Linked J.P. Morgan Chase Commercial
Notes, FRN ‘B2, 144A 6,733% Mortgage Securities Trust, FRN,
20/05/2032 usb 1.450.000 1.356.711 0,01  Series 2013-C16 ‘E’, 144A 3,744%
Huntington National Bank (The), FRN 15/12/2046 usb 6.000.000 3.908.038 0,02
5,699% 18/11/2025 usop 1.263.000 1.178.784 0,01  J.P.Morgan Chase Commercial
Hyundai Capital America, 144A 1,65% Mortgage Securities Trust, FRN,
17/09/2026 usop 41.000 35.338 0,00  Series 2015-JP1 ‘', 144A 4,379%
Hyundai Capital America, 144A 2,1% 15/01/2049 uso 3.320.000 2.390.700 0,01
15/09/2028 usb 49.000 40.453 0,00 Jsgrglsozr %%1 hg%r F;é:{ge;glzl;g} FRN,
Icahn Enterprises LP 6,25% ! - ol
15/05/2026_ usp 2.974.000 2761323 0,02 25/12/2034 usb 44.959 36.401 0,00
iHeartCommunications, Inc., 144A J.P. Morgan Mortgage Trust, FRN,
5,25% 15/08/2027 usop 12.679.000 6.301.949 0,04 Series 2005-A8 ‘1A1" 4,987%
iHeartCommunications, Inc. 6,375% 25/11/2035 usb 15727 11692 0,00
01/05/2026 USD  30.483.078  22.050.649 013  LP.Morgan Mortgage Trust, FRN,
iHeartCommunications, Inc. 8,375% ;g;'gg/zz%%gM 1A1"5,312% uso 1.442.020 906,527 0.01
o/0sr202 usb 10.002.573 344341 0.02 J.P. Morgan Mortgage Trust, FRN o ’ '
ILFC E-Capital Trust I, FRN, 144A i a5l iy !
7,159% 21/12/2065 USD  13.899.000 10619517 006  Se)cs A0 AC 1A 2,474% . 140103 120.703 0.00
ILFC E-Capital Trust Il, FRN, 144A 1.P. Morgan Morteage Trust. Series ' ' ’
7,409% 21/12/2065 usp 8.077.000 6.304.112 004 3005-632015" 6% 55/09/2035 usp 2.390.102 1551531 0,01
Imola Merger Corp., 144A 4,75% J.P. Morgan Mortgage Trust, FRN
15/05/2029 usb 28.410.000 24.863.775 0,15 SEHes 2007-S1 2A17’ 5 79%' !
Impac CMB Trust, FRN, Series 2004-5 !
‘1Al 6,18% 25/10/2034 usb 39.803 36.205 0,00 JZSP/O,\%%O;Z Mortgage Trust, FRN usb 3:574.450 o0l 0.01
Impac CMB Trust, FRN, Series 2005-1 Series 2006-A7 ‘24’ 4.458%
1AL’ 5,98% 25/04/2035 usb 186.146 162.518 0,00 5/01/2037 usp 302.338 211.475 0,00
Impac CMB Trust, FRN, Series 2004-7 '
1A 6,38% 25/11/2034 UsD 227.990 208998 000 ihihorean Morgage THusk FRN.
Impac CMB Trust, FRN, Series 2005-1 ' 611.662
‘1A2' 6,08% 25/04/2035 usb 203.809 176.702 0,00 fsp/oh%fg;: Mortgage Trust, FRN, Us 8440 0.00
Impac CMB Trust, FRN, Series 2005-2 Series 2005-A8 ‘4A1’ 4,914%
‘1A2" 6,08% 25/04/2035 usb 188.023 163.938 0,00 25/11/2035 usD 920.054 719.154 0,00
Impac CMB Trust, FRN, Series 2004-5 J.P. Morgan Mortgage Trust, FRN,
‘IM2' 6,33% 25/10/2034 uso 82.185 74.210 0,00 Series 2007-A1 ‘5AL’ 5,514%
Impac CMB Trust, FRN, Series 25/07/2035 usb 65.636 59.558 0,00
2004-10 2A” 6,1% 25/03/2035 usp 687.191 593.193 0,00 J.p. Morgan Mortgage Trust, FRN,
Impac Secured Assets CMN Owner Series 2005-A3 ‘6A6’ 5,68%
Trust, Series 2003-2 ‘A4’ 3,75% 25/06/2035 usb 60.778 55.033 0,00
25/08/2033 usb 244.264 153.871 0,00 JELD-WEN, Inc., 144A 4,625%
Impac Secured Assets Trust, FRN, 15/12/2025 usb 3.399.000 3.132.148 0,02
Series 2007-3 *AlB’ 5,94% JELD-WEN, Inc., 144A 4,875%
25/09/2037 usb 1.369.591 1.056.098 0,01  15/12/2027 usb 8.546.000 7.552.750 0,04
ggpi:g g(e)%%r%d‘ﬁlsé?glg;ﬁ’ FRN, JPMBB Commercial Mortgage
- ,18% rities Trust, FRN, Series 2015-C31
25/09/2037 usb 2.294.991 1.781.483 0,01 ‘SBe'CzltJ,7t77e§/o 15/08/2048 usb 980.000 820.800 0,00
Indyrac INDX Wortgage Laan Trust JPMBB Commercial Mortgage
, Series - ) 0 Securities Trust, FRN, Series
25/05/2036 usp 1.813.275 1.543.600 0,01 2014-C26 ‘C’ 4,498% 15/01/2048 usb 3.000.000 2.573.061 0,02
, €l - ;U670 Securities Trust, FRN, Series
25/07/2035 usb 226.770 168.881 0,00 2015-C30 ‘C’ 4,369% 15/07/2048 usD 3.000.000 2.261.994 0,01
LanI\YMSaC JNDZXO’(\j/‘éJF/E%%S% klo'azT ;ilé%} JPMBB Commercial Mortgage
, Series - , 0 Securities Trust, FRN, Series
25/04/2035 uso 138.577 118.294 0,00 2015-C33'C’ 4,79% 15/12/2048 usb 6.370.000 5.363.947 0,03
IndyMac INDX Mortgage Loan Trust, JPMBB Commercial Mortgage
FRN, Series 2007-AR21 ‘6Al’ 3,905% Securities Trust, FRN, Series 2016-C1
25/09/2037 usb 7.710.746 4.508.199 0,03 ‘¢’ 4,858% 17/03/2049 usp 5.000.000 4.263.074 0,03
Ingles Markets, Inc., 144A 4%
15/06/2031 usb 103.000 84.299 0,00
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JPMBB Commercial Mortgage Long Beach Mortgage Loan Trust,
Securities Trust, FRN, Series FRN, Series 2003-4 ‘M1’ 6,48%
2014-C26 ‘D', 144A 3,998% 25/08/2033 usb 70.901 66.070 0,00
15/01/2048 usD 1.500.000 1.162.360 0,01  Long Beach Mortgage Loan Trust,
JPMBB Commercial Mortgage FRN, Series 2004-3 ‘M2’ 6,36%
Securities Trust, FRN, Series 25/07/2034 usp 609.546 557.377 0,00
2015-C33 ‘D2', 144A 4,29% Louisiana-Pacific Corp., 144A 3,625%
15/12/2048 usb 2.997.000 2.407.688 0,01  15/03/2029 usb 5.552.000 4.720.163 0,03
JPMBB Commercial Mortgage LPL Holdings, Inc., 144A 4,625%
Securities Trust, FRN, Series 2016-C1 15/11/2027 usb 2.393.000 2.168.768 0,01
‘D2’, 144A 4,358% 17/03/2049 usb 1.464.500 1.129.024 0,01 Lumen Technologies, Inc., 144A
JPMBB Commercial Mortgage 5,125% 15/12/2026 usD 815.000 478.687 0,00
Securities Trust, Series 2013-C15 ‘E’, Lumen Technologies, Inc., 144A 4%
144A 3,5% 15/11/2045 usop 2.000.000 1.496.019 0,01 15/02/2027 usp 525.000 249.425 0,00
JPMCC Commercial Mortgage Lumen Technologies, Inc., 144A 4,5%
Securities Trust, FRN, Series 2017-JP5 15/01/2029 usp 3.835.000 1.025.412 0,01
D', 144A 4,653% 15/03/2050 usb  5.000.000 3.728.828 0,02 Lumen Technologies, Inc., 144A
e S 41255 /041200
D", 1444 3,167% 15/12/2049 USD  2.500.000 1.681.842 0,01 E”3”7'§(TA)T1€5C/%%°/‘20§2'%S Inc., 1444 0D 8726.000 D 0.02
JPMorgan Chase & Co. 5,5% Lumen Technologies, Inc., 144A '
ii{ge%/iﬁﬁinum corp., 144A 4,5% P 1820 1 0.00 4,125% 15/04/20%0 usb 6:147.625 3619.799 0,02
- 270 Lumen Technologies, Inc., 144A
01/06/2031 uso 4.220.000 3.496.407 002 41596 15/04/2630 USD 22496934  13246.477 0,08
EBRv ”(‘j‘-vv{/‘,‘l‘“* 4375%137%{)99/ 2028 usb 449.000 390.881 0,00 w/I Homes, Inc. 4,95% 01/02/2028 usp 5.507.000 4.969.382 0,03
ennedy-Wiison, Inc. 4,75% Madison 1AQ LLC, 144A 4,125%
01/03/2029 usD 342.000 272.906 0,00 30/06/2023 usp 14.950.000 13.044.578 0,08
Kennedy-Wilson, Inc. 5% 01/03/2031 usb 3.306.000 2.525.550 0,02 Madison IAQ LLC, 144A 5,875%
KFC Holding Co., 144A 4,75% 30/06/2029 usD 9.867.000 8.638.160 0,05
01/06/2027 usp 370.000 337.714 0,00 marriott Ownership Resorts, Inc.,
Kinetik Holdings LP, 144A 6,625% 144 4,5% 15/06/2029 usb 1.337.000 1.150.201 0,01
15/12/2028 usp 1.924.000 1.827.957 0.01 wmarriott Ownership Resorts, Inc.
Kinetik Holdings LP, 144A 5,875% 4,75% 15/01/2028 usp 236.000 208.605 0,00
15/06/2030 usp 4.676.000 4309322 0,03 partin Midstream Partners LP, 144A
Knife River Corp., 144A 7,75% 11,5% 15/02/2028 uso 4.087.000 4.139.820 0,02
01/05/2031 usb  8.016.000 7.855.995 0,05 MasTec, Inc., 144A 4,5% 15/08/2028 USD  11.879.000  10.653.135 0,06
Kodiak Gas Services LLC, 144A 7,25% Masterbrand. Inc.. 144A 7%
15/02/2029 usb  5.444.000 5.216.919 003 i5/07/2032 usp 1.904.000 1.800.571 0,01
Kontoor Brands, Inc., 144A 4,125% MASTR Alternative Loan Trust, Series ‘
15/11/2029 usp 1.092.000 923579 0,01 2005-3 ‘1AL’ 5.5% 25/04/203% usD 37.487 31169 0.00
Korn Ferry, 144A 4,625% 15/12/2027 usp 1.083.000 967.217 0,01 \ASTR Alternative Loan Trust, Series
LABL, Inc., 144A 6,75% 15/07/2026 usb 17.113.000 15.847.327 0,09 2005-6 ‘1A2’ 5,5% 25/12/2035 usp 175.361 107.029 0,00
LABL, Inc., 144A 10,5% 15/07/2027 usop 4.785.000 4.386.350 0,03 MASTR Alternative Loan Trust, Series
Ladder Capital Finance Holdings 2004-12 ‘3A1 6% 25/12/2034 usD 467.992 421.005 0,00
LLLP, REIT, 144A 4,75% 15/06/2029 usp 5.816.000 5.028.954 0,03 MASTR Alternative Loan Trust, Series
Lamar Media Corp. 4% 15/02/2030 usb 5.464.000 4.633.252 0,03 2005-5 ‘3Al’ 5,75% 25/08/2035 usb 52.649 23.413 0,00
Lamb Weston Holdings, Inc., 144A Mastr Asset-Backed Securities Trust,
4,875% 15/05/2028 usb 76.000 68.918 0,00  FRN, Series 2004-0PT2 ‘M2’ 6,435%
Lamb Weston Holdings, Inc., 144A 25/09/2034 usb 220.406 213.839 0,00
4,125% 31/01/2030 usb 16.266.000 13.800.616 0,08  Mastr Asset-Backed Securities Trust,
Lamb Weston Holdings, Inc., 144A FRN, Series 2003-0PT1 ‘M3’ 9,585%
4,375% 31/01/2032 usb 1.166.000 977.563 0,01 25/12/2032 usb 1.044.052 928.081 0,01
LB-UBS Commercial Mortgage Trust, Mastr Asset-Backed Securities Trust,
FRN, Series 2006-C6 ‘AJ’ 5,452% FRN, Series 2005-NC1 ‘M4’ 6,6%
15/09/2039 usb 4.014.572 1.489.791 0,01 25/12/2034 usb 446.105 415.447 0,00
Lehman Mortgage Trust, Series Matador Resources Co., 144A 6,5%
2006-3 1A2" 6% 25/07/2036 usb 1.738.360 806.184 0,00 15/04/2032 usb 4.942.000 4.622.639 0,03
Lehman Mortgage Trust, Series Mattel, Inc., 144A 3,375%
2007-7 ‘5A7 6,5% 25/08/2037 usb 7.819.050 3.407.328 0,02  01/04/2026 usb 2.803.000 2.522.650 0,02
Lehman XS Trust, FRN, Series Mattel, Inc., 144A 5,875% 15/12/2027 usb 2.577.000 2.415.769 0,01
2005-7N ‘1A1A’ 6% 25/12/2035 usb 494.863 424.834 0,00  Mattel, Inc., 144A 3,75% 01/04/2029 usb 2.855.000 2.469.913 0,01
Lehman XS Trust, FRN, Series Mauser Packaging Solutions Holding
2007-2N ‘1A1A’ 5,66% 25/02/2037 usb 2.551.414 2.117.619 0,01  Co., 144A 7,875% 15/04/2027 usb 37.401.000 35.786.040 0,21
Lehman XS Trust, FRN, Series Mauser Packaging Solutions Holding
2005-5N ‘3A1A’ 5,76% 25/11/2035 usb 367.860 337.916 0,00  Co., 144A 9,25% 15/04/2027 usb 5.825.000 5.456.195 0,03
Lehman XS Trust, FRN, Series McGraw-Hill Education, Inc., 144A
2006-16N ‘A4A’ 5,84% 25/11/2046 usb 3.621.477 2.872.378 0,02 5,75% 01/08/2028 usb 9.170.000 8.275.710 0,05
Level 3 Financing, Inc., 144A 4,875% Medline Borrower LP, 144A 3,875%
15/06/2029 usb 6.808.000 3.663.116 0,02 01/04/2029 usb 30.788.000 26.566.143 0,16
Level 3 Financing, Inc., 144A 11% Medline Borrower LP, 144A 6,25%
15/11/2029 usb 1.749.371 1.672.191 0,01  01/04/2029 usb 11.150.000 10.550.148 0,06
Level 3 Financing, Inc., 144A 3,875% Medline Borrower LP, 144A 5,25%
15/10/2030 usb 3.123.000 1.541.557 0,01 01/10/2029 usb 9.754.000 8.706.907 0,05
LGl Homes, Inc., 144A 4% Merrill Lynch Alternative Note Asset
15/07/2029 usb 1.170.000 953.256 0,01 Trust, FRN, Series 2007-0AR3 ‘A1’
Liberty Interactive LLC 8,25% 5,84% 25/07/2047 usb 3.607.259 2.968.507 0,02
01/02/2030 usb 5.280.000 2.327.172 0,01  Merrill Lynch Mortgage Investors
Lions Gate Capital Holdings LLC, Trust, FRN, Series 2005-1 2A2
144A 5,5% 15/04/2029 usb 2.021.000 1.244.814 0,01  4,985% 25/04/2035 usb 133.925 110.030 0,00
Lithia Motors, Inc., 144A 4,375% Merrill Lynch Mortgage Investors
15/01/2031 usb 3.942.000 3.283.050 0,02 Trust, Series 2006-AF2 ‘AF2’ 6,25%
Live Nation Entertainment, Inc., 144A 25/10/2036 uso 34.173 12.593 0,00
4,875% 01/11/2024 usb 7.704.000 7.184.666 0,04  Merrill Lynch Mortgage Investors
Live Nation Entertainment, Inc., 144A Trust, FRN, Series 2003-OPT1 ‘M1’
5,625% 15/03/2026 usb 8.892.000 8.218.549 0,05 6,435% 25/07/2034 usob 78.085 59.943 0,00
Live Nation Entertainment, Inc., 144A Merrill Lynch Mortgage Investors
6,5% 15/05/2027 usD 29.673.000 27.964.975 0,17 Trust, FRN, Series 2004-HE2 ‘M1’
Live Nation Entertainment, Inc., 144A 6,66% 25/08/2035 uso 45.054 40.968 0,00
4,75% 15/10/2027 usb 20.181.000 18.116.612 0,11 MetLife Capital Trust 1V, 144A 7,875%
Live Nation Entertainment, Inc., 144A 15/12/2067 usb 6.302.000 6.314.416 0,04
3,75% 15/01/2028 usb 5.527.000 4.817.845 0,03
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Metlife Securitization Trust, FRN, Morgan Stanley Bank of America
Series 2017-1A ‘A", 144A 3% Merrill Lynch Trust, FRN, Series
25/04/2055 usb 1.685.520 1.476.287 0,01 2014-C17 ‘C’ 4,57% 15/08/2047 usb 2.000.000 1.855.354 0,01
MetLife, Inc., FRN 3,85% Perpetual usop 15.429.000 13.976.160 0,08 Morgan Stanley Bank of America
MetLife, Inc., FRN 5,875% Perpetual usb 5.437.000 5.071.993 0,03  Merrill Lynch Trust, FRN, Series
Michaels Cos., Inc. (The), 144A 5,25% 2015-C25 ‘C’ 4,668% 15/10/2048 usb 4.522.000 3.741.880 0,02
01/05/2028 usb 3.980.000 2.970.437 0,02 Morgan Stanley Bank of America
Midcontinent Communications, 144A Merrill Lynch Trust, FRN, Series
5,375% 15/08/2027 usD 5.610.000 5.061.217 0,03 2016:C32°C' 4,411% 15/12/2049 usb 6.870.000 5.715.850 0,03
Mileage Plus Holdings LLC, 144A Morgan Stanley Bank of America
6,5% 20/06/2027 usb 7.683.000 7.211.380 0,04 M(?I’I’\“ Lynch Trust, Series 2014-C19
Mill City Mortgage Loan Trust, FRN, D', 1444 3,25% 15/12/2047 usp 7.000.000 5.617.276 0,03
Series 2018-2 ‘Al’, 144A 3,5% Morgan Stanley Bank of America
25/05/2058 . 371.443 Merrill Lynch Trust, Series 2015-C20
Miéeréls Technologies, Inc., 144A 5% usb 402,936 0.00 ‘D', 144A 3,071% 15/02/204& usb 5.000.000 4.178.249 0,02
01/07/2028 usp 723.000 641.926 0,00 Morgan Stanley Bank of America
Miter Brands Acquisition Holdco, Inc., gﬂ(t)elrSr\ICIZL%/ﬂ[gh Iglisg,AFg;\lé(;erles
144A 6,75% 01/04/2032 usD 4.899.000 4.598.902 0,03 , ' eI
MIWD Holdco Il LLC, 144A 5,5% 15/07/2050 ' uso 2.000.000 1.738.552 0,01
01/02/2030 usp 2.492.000 2.157.039 0,01 Morgan Stanley Bank of America
Molina Healthcare, Inc., 144A 4,375% !\l/l)?r;‘zlllzlgg%wjSlté/s(()esn/%i?&cz‘l 4.114.151
15/06/2028 usp 5.096.000 4.489.976 0,03 ’ 277 ) usp 5.000.000 114.15 0,02
- Morgan Stanley Bank of America
Molina Healthcare, Inc., 144A 3,875% Merrill Lynch Trust, Series 2015-C26
15/11/2030 usD 2.735.000 2.276.372 0,01 el EYDCh [TUsh beres
. 735. -276. , D', 144A 3,06% 15/10/2048 usD 1.000.000 747.493 0,00
Moog, Inc., 144A 4,25% 15/12/2027 usob 5.113.000 4.537.705 0,03 Morgan Stanley Bank of America
Morgan Stanley, FRN 1,164% Merrill Lynch Trust, Series 2012-C5
21/10/2025 usp 2.492.000 2.296.180 0,01 ‘G, 144A 4,5% 15/08/2045 uso 2.000.000 1.566.638 0,01
Morgan Stanley, FRN 2,63% Morgan Stanley Capital | Trust, FRN,
18/02/2026 usb 3.599.000 3.298.914 0,02 Series 2018-MP ‘D', 144A 4,419%
Morgan Stanley, FRN 1,512% 11/07/2040 usb 1.160.000 749.347 0,00
20/07/2027 usp 149.000 128.850 0,00 Morgan Stanley Capital | Trust, Series
Morgan Stanley, FRN 4,21% 2018-L1 ‘E’, 144A 3% 15/10/2051 usb 5.200.000 3.376.719 0,02
20/04/2028 usb 51.000 46.406 0,00 Morgan Stanley Mortgage Loan Trust,
Morgan Stanley, FRN 5,173% FRN, Series 2004-9 ‘1A’ 5,255%
16/01/2030 usb 3.577.000 3.347.178 0,02 25/11/2034 usb 93.128 86.616 0,00
Morgan Stanley, FRN 2,511% Morgan Stanley Mortgage Loan Trust,
20/10/2032 usb 2.087.000 1.623.529 0,01  Series 2005-4 ‘1A’ 5% 25/08/2035 usb 5.154 4.451 0,00
Morgan Stanley, FRN 5,466% Morgan Stanley Mortgage Loan Trust,
18/01/2035 usb 3.427.000 3.218.653 0,02 Series 2006-2 ‘1A" 5,25% 25/02/2021 usb 262.921 217.481 0,00
Morgan Stanley, FRN 5,948% Morgan Stanley Mortgage Loan Trust,
19/01/2038 usb 14.530.000 13.597.287 0,08  FRN, Series 2007-5AX ‘2A2’ 5,76%
Morgan Stanley, FRN 5,875% 25/02/2037 usb 2.716.019 528.508 0,00
Perpetual usb 6.983.000 6.421.732 0,04  MortgagelT Mortgage Loan Trust,
Morgan Stanley ABS Capital I, Inc. FRN, Series 2006-1 ‘1A2’ 5,86%
Trust, FRN, Series 2003-HE3 ‘M1’ 25/04/2036 usb 3.242.636 2.175.288 0,01
6,48% 25/10/2033 usb 12.862 11.987 0,00 Mueller Water Products, Inc., 144A
Morgan Stanley ABS Capital I, Inc. 4% 15/06/2029 usb 4.455.000 3.817.209 0,02
Trust, FRN, Series 2003-NC10 ‘M1’ Murphy Qil USA, Inc., 144A 3,75%
6,48% 25/10/2033 uso 320.709 297.021 0,00  15/02/2031 usb 320.000 261.977 0,00
Morgan Stanley ABS Capital I, Inc. Nationstar Mortgage Holdings, Inc.,
Trust, FRN, Series 2004-NC3 ‘M1’ 144A 6% 15/01/2027 usop 2.656.000 2.463.798 0,01
6,255% 25/03/2034 usD 1.097.858 1.033.500 0,01 Nationstar Mortgage Holdings, Inc.,
Morgan Stanle\( ABS Capital II Ing. 144A 5,5% 15/08/2028 usb 9.165.000 8.252.098 0,05
Trust, FRN, Series 2004-NC5 ‘M1 Nationstar Mortgage Holdings, Inc.,
6,36% 25/05/2034 usb 1.139.267 1.024.608 0,01 144A5,125% 15/12/2030 usD 5.316.000 4.566.218 0,03
#ﬂl’?lrs%aERSNtagfl’\l{eASBZSOSiD\lltl?\Jléélr‘]l\c/l.l' Nationstar Mortgage Holdings, Inc.,

, ’ - 144A 5,75% 15/11/2031 . i 7.419.923 X
6375% 25/07/2034 usb 187.731 179.795 0,00 nationstar Mor/tga/ge Holdings, Inc., o 8434000 0.04
Morgan Stanley ABS Capital I, Inc. 144A 7,125% 01/02/2032 Usb  5.090.000 4790123 0.03
Trust, FRN, Series 2004-HE6 ‘M2 NCR Atleos Corp., 144A 9,5%

6,36% 25/08/2034 usp 578.702 512.102 0,00 01/04/2029 usp 9.209.000 9.316.825 0,06
Morgan Stagle\( ABZSOBapr[aI l, InZC. NCR Voyix Corp., 144A 5%
Trust, FRN, Series 4-HE7 ‘M2’ v
6,40%% 25/08/2034 usD 53.097 48,531 0.00 ﬁ%;/é(\)//ozoiigcor a5 150l usp 10.055.000 8.874.867 0,05
Morgan Stanley ABS Capital I, Inc. 15/04/2006 o USD 11395000  10.016.673 0,06
Trust, FRN, Series 2004-HE8 ‘M2’ NCR Vovix C 144 5,250 e e !
6,48% 25/09/2034 usp 183.851 168.335 0,00 oy1X 0T, >

. 01/10/2030 usb 2.709.000 2.319.430 0,01
Morgan Stanley ABS Capital I, Inc. .
Trust, FRN, Series 2004-WMC2 ‘M2’ NESCO Holdings II, Inc., 144A 5,5%
7,26% 25/07/2034 USD 132.199 115.013 0,00 15/04/2029 . usb  7.446.000 6.462.232 0,04
Morgan Stanley ABS Capital I, Inc. ’1\‘5%558;;0”5 LP 7.75% usp 4.930.000 4.712.862 0,03
Trust, FRN, Series 2004-WM(3 ‘M2’ New Albertsors LP 6.625% 7o e ’
4,051% 25/01/2035 748. 1.437.150 X 4
Morgan Ste/lnle/\/ ABS Capital I, Inc. P 1748944 0.01 01/06/2028 usb 1.005.000 935.300 0,01
Trust, FRN, Series 2005-HEL ‘M2’ New Albertsons LP 7,45%
6,165% 25/12/2034 usb 295.546 259.126 0,00 01/08/2029 usD 1.469.000 1.452.880 0,01
Morgan Stanley ABS Capital I, Inc. New Albertsons LP 8% 01/05/2031 uso 7.787.000 7.858.112 0,05
Trust, FRN, Series 2004-HE6 ‘M3’ New Century Home Equity Loan
6,435% 25/08/2034 usb 201.488 179.934 0,00  Trust, FRN, Series 2004-1 ‘M1’
Morgan Stanley ABS Capital I, Inc. 6,345% 25/05/2034 usp 1.884.106 1.761.441 0,01
Trust, FRN, Series 2004-HE8 ‘M3’ New Century Home Equity Loan
6,585% 25/09/2034 usp 574.887 547.398 0,00  Trust, FRN, Series 2004-4 ‘M1’
Morgan Stanley ABS Capital I, Inc. 6,225% 25/02/2035 ) usp 2.021.327 1.819.926 0,01
Trust, FRN, Series 2004-NC8 ‘M3’ New Century Home Equity Loan
6,57% 25/09/2034 usb 66.516 62.055 0,00  Trust, FRN, Series 2004-2 ‘M2’ 6,39%
Morgan Stanley ABS Capital I, Inc. 25/08/2034 ) uso 22.464 21.650 0,00
Trust, FRN, Series 2005-NC1 ‘M3’ New Century Home Equity Loan
6,225% 25/01/2035 usb 72.377 65.011 0,00  Trust, FRN, Series 2004-3 ‘M2’
Morgan Stanley Bank of America 6,435% 25/11/2034 usb 77.960 73.552 0,00
Merrill Lynch Trust, FRN, Series New Century Home Equity Loan
2014-C16 ‘C’ 4,853% 15/06/2047 usp 2.675.000 2.179.976 0,01  Trust, FRN, Series 2004-4 ‘M2’

6,255% 25/02/2035 usb 21.594 20.766 0,00
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New Residential Mortgage Loan Option One Mortgage Acceptance
Trust, FRN, Series 2018-2A ‘Al’, 144A Corp., FRN, Series 2003-5 ‘M2’
4,5% 25/02/2058 usb 2.320.197 2.092.246 0,01 7,785% 25/08/2033 usb 1.325 2.880 0,00
New Residential Mortgage Loan Option One Mortgage Loan Trust,
Trust, FRN, Series 2018-1A ‘AlA’, FRN, Series 2004-3 ‘M2’ 6,315%
144A 4% 25/12/2057 usb 1.953.366 1.726.624 0,01 25/11/2034 usb 323.384 298.472 0,00
New Residential Mortgage Loan Organon & Co., 144A 4,125%
Trust, FRN, Series 2018-3A ‘A1C’, 30/04/2028 usb 16.569.000 14.378.333 0,09
144A 3% 25/05/2058 usb 7.596.432 6.477.618 0,04 Organon & Co., 144A 5,125%
New Residential Mortgage Loan 30/04/2031 uso 24.261.000 20.338.700 0,12
Trust, 10, FRN, Series 2018-3A ‘AlIC, Outfront Media Capital LLC, 144A 5%
144A1,5% 25/05/2058 usb 2.628.365 110.440 0,00  15/08/2027 usb 1.691.000 1.531.302 0,01
Newell Brands, Inc. 6,375% Outfront Media Capital LLC, 144A
15/09/2027 usb 2.910.000 2.692.572 0,02 4,25% 15/01/2029 usb 3.937.000 3.359.916 0,02
Newell Brands, Inc. 6,625% Outfront Media Capital LLC, 144A
15/09/2029 usb 2.436.000 2.237.156 0,01 4,625% 15/03/2030 usb 3.277.000 2.760.797 0,02
Newell Brands, Inc., STEP 5,7% Outfront Media Capital LLC, 144A
01/04/2026 usb 20.080.000 18.539.644 0,11 7,375% 15/02/2031 usb 5.396.000 5.252.268 0,03
Newell Brands, Inc., STEP 6,875% Owens & Minor, Inc., 144A 4,5%
01/04/2036 usb 9.581.000 8.033.451 0,05  31/03/2029 usb 10.208.000 8.227.265 0,05
News Corp., 144A 3,875% Owens & Minor, Inc., 144A 6,625%
15/05/2029 usb 13.857.000 11.940.733 0,07 01/04/2030 usb 6.208.000 5.289.181 0,03
News Corp., 144A 5,125% 15/02/2032 usb 4.853.000 4.291.846 0,03  Owens-Brockway Glass Container,
Nexstar Media, Inc., 144A 5,625% Inc., 144A 6,625% 13/05/2027 usb 5.299.000 4.947.506 0,03
15/07/2027 usp 32.999.000 29.285.387 0,17 Pactiv Evergreen Group Issuer, Inc.,
Nexstar Media, Inc., 144A 4,75% 144A 4% 15/10/2027 usb 11.271.000 9.867.744 0,06
01/11/2028 usb 17.609.000 14.633.584 0,09  PapaJohn’s International, Inc., 144A
NextEra Energy Capital Holdings, Inc. 3,875% 15/09/2029 uso 702.000 581.454 0,00
6,051% 01/03/2025 usb 1.576.000 1.475.770 0,01  Paramount Global, FRN 6,25%
NextEra Energy Capital Holdings, Inc., 28/02/2057 usob 6.271.000 4.759.941 0,03
FRN 6,75% 15/06/2054 usb 3.050.000 2.899.836 0,02 Paramount Global, FRN 6,375%
NextEra Energy Capital Holdings, Inc., 30/03/2062 usp 2.814.000 2.325.523 0,01
FRN 5,65% 01/05/2079 usb 7.816.000 7.013.649 0,04  Patrick Industries, Inc., 144A 7,5%
NextEra Energy Capital Holdings, Inc., 15/10/2027 usob 4.205.000 3.978.147 0,02
FRN 3,8% 15/03/2082 usb 2.379.000 2.060.193 0,01  PennyMac Financial Services, Inc.,
NextEra Energy Operating Partners 144A 5,75% 15/09/2031 usb 698.000 612.038 0,00
LP, 144A 4,25% 15/07/2024 usb 3.770.000 3.521.614 0,02 People’s Choice Home Loan
NextEra Energy Operating Partners Securities Trust, FRN, Series 2004-2
LP, 144A 4,25% 15/09/2024 usb 137.000 127.243 0,00 ‘M3’ 7,185% 25/10/2034 usb 1.050.705 874.895 0,01
NextEra Energy Operating Partners Performance Food Group, Inc., 144A
LP, 144A 4,5% 15/09/2027 usb 2.196.000 1.946.578 0,01  5,5% 15/10/2027 usb 10.306.000 9.427.605 0,06
NGL Energy Operating LLC, 144A Performance Food Group, Inc., 144A
8,125% 15/02/2029 usb 6.229.000 5.935.519 0,04  4,25% 01/08/2029 usb 14.504.000 12.358.754 0,07
NGL Energy Operating LLC, 144A Permian Resources Operating LLC,
8,375% 15/02/2032 usb 5.767.000 5.495.030 0,03  144A7,75% 15/02/2026 usb 7.809.000 7.360.976 0,04
NiSource, Inc., FRN 6,95% Permian Resources Operating LLC,
30/11/2054 usb 5.674.000 5.319.629 0,03 144A 8% 15/04/2027 usb 3.385.000 3.244.187 0,02
NMG Holding Co., Inc., 144A 7,125% Permian Resources Operating LLC,
01/04/2026 usb 19.935.000 18.432.909 0,11  144A9,875% 15/07/2031 usp 7.235.000 7.477.641 0,04
Nomura Asset Acceptance Corp. Permian Resources Operating LLC,
Alternative Loan Trust, STEP, Series 144A 7% 15/01/2032 uso 7.046.000 6.768.664 0,04
2005-WF1 ‘2A5’ 5,659% 25/03/2035 usb 301 275 0,00  PetSmart, Inc., 144A 4,75%
Northern Oil & Gas, Inc., 144A 8,125% 15/02/2028 usb 19.746.000 17.139.491 0,10
01/03/2028 usb 3.625.000 3.428.441 0,02 PetSmart, Inc., 144A 7,75%
Novelis Corp., 144A 3,25% 15/02/2029 usb 9.695.000 8.834.246 0,05
15/11/2026 usb 5.286.000 4.651.825 0,03  Pike Corp., 144A 5,5% 01/09/2028 usb 5.568.000 4.994.064 0,03
Novelis Corp., 144A 4,75% Pike Corp., 144A 8,625% 31/01/2031 usb 2.318.000 2.294.154 0,01
30/01/2030 usb 8.940.000 7.767.545 0,05  Ppitney Bowes, Inc., 144A 7,25%
Novelis Corp., 144A 3,875% 15/03/2029 usb 1.036.000 869.607 0,01
15/08/2031 usb 2.645.000 2.143.123 0,01 pM General Purchaser LLC, 144A
NRG Energy, Inc., 144A 3,375% 9,5% 01/10/2028 usb 5.141.000 4.916.477 0,03
15/02/2029 uso 7.260.000 6.048.000 0,04 pNC Financial Services Group, Inc.
NRG Energy, Inc., 144A 5,25% (The), FRN 5,3% 21/01/2028 usb 937.000 876.242 0,01
15/06/2029 usb 14.624.000 13.135.714 0,08  PNC Financial Services Group, Inc.
NRG Energy, Inc., 144A 3,625% (The), FRN 5,354% 02/12/2028 usb 628.000 588.843 0,00
15/02/2031 usb 3.817.000 3.062.266 0,02 pNC Financial Services Group, Inc.
NRG Energy, Inc., 144A 3,875% (The), FRN 5,676% 22/01/2035 usb 3.418.000 3.232.203 0,02
15/02/2032 usp 2.507.000 2.016.020 0,01 PNC Financial Services Group, Inc.
NRG Energy, Inc., 144A 7% (The), FRN 3,4% Perpetual usb 27.010.000 22.674.705 0,13
15/03/2033 usb 4.414.000 4.373.942 0,03 PNC Financial Services Group, Inc.
NRZ Excess Spread-Collateralized (The), FRN 6,2% Perpetual usob 4.615.000 4.307.332 0,03
Notes, Series 2021-FHTL *A’ 3,104% PNC Financial Services Group, Inc.
25/07/2026 usop 568.162 500.013 0.00  (The), FRN 8,648% Perpetual usp 1.729.000 1.623.950 0,01
NRZ Excess Spread-Collateralized PNMAC FMSR Issuer Trust, FRN,
Notes, Series 2021-FNT2 ‘A’ 3,228% Series 2022-GT1 ‘A’, 144A 9,585%
25/05/2026 usp 2.832.094 2.506.664 0,01 25/05/2027 usD 1.500.000 1.423.004 0,01
ON Semiconductor Corp., 144A Post Holdings, Inc., 144A 5,625%
3,875% 01/09/2028 usp 15.779.000 13.603.194 0,08 15/01/2028 usD 10.961.000 10.101.287 0,06
OneMain Finance Corp. 7,125% Post Holdings, Inc., 144A 5,5%
15/03/2026 usb 11.593.000 11.033.888 0,07 15/12/2029 usDb 14.625.000 13.200.104 0,08
Opteum Mortgage Acceptance Corp. Post Holdings, Inc., 144A 4,625%
Trust, FRN, Series 2006-1 ‘1AC1’ 15/04/2030 usp 8.480.000 7.284.236 0,04
6,06% 25/04/2036 usb 1.190.589 1.015.627 0,01 post Holdings, Inc., 144A 6,25%
Option Care Health, Inc., 144A 15/02/2032 usb 3.524.000 3.304.596 0,02
4,375% 31/10/2029 uso 245.000 210.281 0,00 prairie Acquiror LP, 144A 9%
gg;\pOﬂF%r&e gﬂeﬂggazggoécgﬁgt;fﬁw 01/08/2029 usD 3.202.000 3.087.010 0,02
X g B 7 Prestige Brands, Inc., 144A 5,125%
25/(:)8/2033 usb 141.529 129.834 0,00 15/01/%028 uso 1.985.000 1.806.887 0,01
(C)pt\onFOerlle gﬂoytgafgoécggatﬁnce Prestige Brands, Inc., 144A 3,75%
Orp., TR, S€r1es cJU3- 01/04/2031 usp 6.083.000 4.953.866 0,03
6,435% 25/08/2033 usb 187.219 214.831 0,00 Prime Security Services Borrower
LLC, 144A 5,75% 15/04/2026 usb 20.959.000 19.465.664 0,12
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Prime Security Services Borrower RFMSI Trust, FRN, Series 2006-SA4
LLC, 144A 3,375% 31/08/2027 usb 9.089.000 7.870.991 0,05 ‘2Al' 5,488% 25/11/2036 usb 756.011 582.235 0,00
Primo Water Holdings, Inc., 144A RFMSI Trust, Series 2006-S6 ‘Al4’
4,375% 30/04/2029 usb 1.374.000 1.183.266 0,01 6% 25/07/2036 usb 1.150.388 891.976 0,01
PROG Holdings, Inc., 144A 6% RFMSI Trust, Series 2005-57 ‘A6’
15/11/2029 usb 4.226.000 3.753.765 0,02 5,5% 25/11/2035 usb 77.356 53.823 0,00
Prudential Financial, Inc., FRN 5,125% RHP Hotel Properties LP, REIT, 144A
01/03/2052 usb 3.395.000 2.951.061 0,02 7,25% 15/07/2028 usb 2.511.000 2.425.225 0,01
Prudential Financial, Inc., FRN 6,75% RHP Hotel Properties LP, REIT, 144A
01/03/2053 usb 10.214.000 9.824.322 0,06  4,5% 15/02/2029 usb 13.464.000 11.809.804 0,07
Prudential Financial, Inc., FRN 6,5% RHP Hotel Properties LP, REIT, 144A
15/03/2054 usb 3.740.000 3.533.654 0,02  6,5% 01/04/2032 usb 8.236.000 7.706.585 0,05
PTC, Inc., 144A 4% 15/02/2028 usb 5.589.000 4.939.960 0,03  RHP Hotel Properties LP, REIT 4,75%
QVG, Inc. 5,45% 15/08/2034 usb 4.212.000 2.420.849 0,01 15/10/2027 usb 23.938.000 21.575.721 0,13
Radiology Partners, Inc., 144A RingCentral, Inc., 144A 8,5%
7,775% 31/01/2029 usb 3.833.494 3.363.421 0,02 15/08/2030 uso 8.825.000 8.623.995 0,05
RALI Trust, Series 2003-Q520 5% Ritchie Bros Holdings, Inc., 144A
25/11/2042 uso 118 72 0,00 6,75% 15/03/2028 usb 4.051.000 3.855.263 0,02
RALI Trust, FRN, Series 2007-QH7 Ritchie Bros Holdings, Inc., 144A
‘1A1 5,96% 25/08/2037 usb 1.843.246 1.548.532 0,01 7,75% 15/03/2031 usb 2.803.000 2.743.623 0,02
RALI Trust, Series 2006-QS3 ‘1A10° Rite Aid Corp., 144A 7,5%
6% 25/03/2036 usb 764.133 611.879 0,00 01/07/2025§ usp 7.910.000 3.072.513 0,02
RALI Trust, Series 2006-QS2 ‘1A9’ Rite Aid Corp., 144A 8% 15/11/2026§ usp 13.564.000 5.573.416 0,03
5,5% 25/02/2036 usp 2.137.596 1.538.868 0,01  Rithm Capital Corp., REIT, 144A
RALI Trust, FRN, Series 2006-Q04 6,25% 15/10/2025 usb 118.000 109.945 0,00
‘2A1' 5,84% 25/04/2046 usb 1.323.906 1.081.852 0,01  RLJ Lodging Trust LP, REIT, 144A 4%
RALI Trust, FRN, Series 2005-Q01 ‘A1’ 15/09/2029 usp 6.021.000 4.972.962 0,03
5,76% 25/08/2035 usb 1.947.533 1.330.048 0,01  Rocket Mortgage LLC, 144A 2,875%
RALI Trust, Series 2006-QS16 ‘A10° 15/10/2026 usb 5.820.000 5.078.394 0,03
6% 25/11/2036 usb 3.879.771 2.755.309 0,02 Rocket Mortgage LLC, 144A 3,625%
RALI Trust, FRN, Series 2006-QS10 01/03/2029 uso 7.951.000 6.738.816 0,04
‘Al13’ 5,86% 25/08/2036 usb 1.159.918 810.404 0,00 Rocket Mortgage LLC, 144A 4%
RALI Trust, Series 2006-QS14 ‘A13’ 15/10/2033 usp 1.085.000 855.874 0,01
6,5% 25/11/2036 usb 2.734.113 2.056.495 0,01  Rockies Express Pipeline LLC, 144A
RALI Trust, Series 2006-Q54 ‘A2’ 6% 4,8% 15/05/2030 usb 2.385.000 2.058.190 0,01
25/04/2036 usb 191.083 139.149 0,00  RXO, Inc., 144A 7,5% 15/11/2027 usb 5.980.000 5.747.579 0,03
RALI Trust, FRN, Series 2007-QS5 ‘A2’ Santander Bank Auto Credit-Linked
5,98% 25/03/2037 usb 1.145.404 797.783 0,00 Notes ‘B’, 144A 6,451% 15/12/2032 usb 188.140 176.064 0,00
RALI Trust, FRN, Series 2005-QA7 Santander Bank Auto Credit-Linked
‘A22’ 5,744% 25/07/2035 usb 1.766.579 1.500.816 0,01  Notes ‘C’, 144A 6,986% 15/12/2032 usb 168.878 158.551 0,00
RALI Trust, Series 2007-QS6 ‘A29’ Santander Bank Auto Credit-Linked
6% 25/04/2037 usb 1.862.494 1.378.952 0,01  Notes ‘C’, 144A 5,933% 15/12/2033 usb 1.875.000 1.757.555 0,01
RALI Trust, Series 2005-QS17 ‘A3’ 6% Santander Bank Auto Credit-Linked
25/12/2035 usb 88.634 69.443 0,00 Notes ‘D’, 144A 8,197% 15/12/2032 usb 155.887 147.228 0,00
RALI Trust, Series 2006-QS7 ‘A3’ 6% Santander Bank Auto Credit-Linked
25/06/2036 usb 2.191.593 1.545.888 0,01  Notes ‘E’, 144A 11,366% 15/12/2032 usb 87.351 83.496 0,00
RALI Trust, Series 2006-QS17 ‘A5’ 6% Saxon Asset Securities Trust, FRN,
25/12/2036 usb 1.375.502 1.020.025 0,01  Series 2003-3 ‘M1’ 4,522%
RALI Trust, Series 2007-QS3 ‘A5’ 25/12/2033 usp 1.055.025 952.445 0,01
6,25% 25/02/2037 usb 3.637.145 2.673.916 0,02  Saxon Asset Securities Trust, FRN,
RALI Trust, Series 2006-QS1 ‘A7’ Series 2004-2 ‘MV2' 5,339%
5,75% 25/01/2036 usb 2.199.616 1.638.551 0,01 25/08/2035 usb 64.054 61.925 0,00
RALI Trust, Series 2007-QS8 ‘A7’ 6% SBA Communications Corp., REIT
25/06/2037 usb 2.006.046 1.430.831 0,01 3,875% 15/02/2027 usb 2.325.000 2.073.206 0,01
RALI Trust, Series 2007-QS8 ‘A8’ 6% SBA Communications Corp., REIT
25/06/2037 usb 2.606.814 1.859.240 0,01 3,125% 01/02/2029 usb 3.268.000 2.723.778 0,02
RAMP Trust, FRN, Series 2002-RS2 SBA Small Business Investment Cos.
‘AI5’ 4,755% 25/03/2032 usD 74.504 67.788 0,00 ‘1'5,168% 10/03/2033 usp 1.294.176 1.214.967 0,01
Range Resources Corp., 144A 4,75% SBA Small Business Investment Cos.
15/02/2030 uso 2.533.000 2.223.629 0,01 1'5688% 10/09/2033 uso 1.464.813 1.409.911 0,01
Range Resources Corp. 8,25% Scotts Miracle-Gro Co. (The) 4,5%
15/01/2029 usb 10.127.000 9.816.645 0,06 15/10/2029 usb 12.321.000 10.528.975 0,06
Rayonier AM Products, Inc., 144A Scotts Miracle-Gro Co. (The) 4%
7,625% 15/01/2026 usb 2.586.000 2.262.185 0,01 01/04/2031 usb 9.692.000 7.830.573 0,05
Regal Rexnord Corp. 6,05% Scotts Miracle-Gro Co. (The) 4,375%
15/04/2028 usop 9.735.000 9.227.553 0,05 01/02/2032 usb 6.633.000 5.346.143 0,03
Regal Rexnord Corp. 6,3% Scripps Escrow, Inc., 144A 5,875%
15/02/2030 usb 4.127.000 3.958.724 0,02 15/07/2027 usb 7.620.000 4.345.042 0,03
Regal Rexnord Corp. Callable Notes SeaWorld Parks & Entertainment,
Fixed 6,05% 15/02/2026 usb 4.780.000 4.481.023 0,03 Inc., 144A5,25% 15/08/2029 usb 2.232.000 1.974.447 0,01
Renaissance Home Equity Loan Trust, Securitized Asset-Backed Receivables
FRN, Series 2003-1 ‘M1’ 6,96% LLC Trust, FRN, Series 2005-0P1 ‘M2’
25/06/2033 usp 222.049 190.295 0,00 6.135% 25/01/2035 usp 745.362 603.927 0,00
Renaissance Home Equity Loan Trust, Sempra, FRN 4,125% 01/04/2052 usp 8.774.000 7.600.216 0,05
FRN, Series 2003-4 ‘M1’ 6,735% Sempra, FRN 4,875% Perpetual usb 9.669.000 8.871.541 0,05
25/03/2034 usp 665.871 503.922 0,00  Sensata Technologies, Inc., 144A
Renaissance Home Equity Loan Trust, 3,75% 15/02/2031 usob 2.161.000 1.760.274 0,01
STEP, Series 2003-4 ‘M2F’ 6,244% Sequoia Mortgage Trust, FRN, Series
25/03/2034 usb 342.284 218.638 0,00 2007-3 ‘1Al’ 5,853% 20/07/2036 usb 479.451 383.327 0,00
Residential Asset Securitization Trust, Shutterfly Finance LLC, 144A 8,5%
Series 2007-A5 ‘2A2’ 6% 25/05/2037 usb 6.499.892 3.147.257 0,02 01/10/2027 usb 26.801.990 21.918.539 0,13
Residential Asset Securitization Trust, Shutterfly Finance LLC, 144A 9,75%
Series 2006-A8 ‘3A1" 6% 25/08/2036 usb 2.557.572 1.080.063 0,01  01/10/2027 usb 3.411.333 3.213.706 0,02
Residential Asset Securitization Trust, Sinclair Television Group, Inc., 144A
Series 2005-A14 ‘Al’ 5,5% 5,125% 15/02/2027 usb 5.465.000 4.538.837 0,03
25/12/2035 usb 41.751 18.168 0,00 sinclair Television Group, Inc., 144A
Residential Asset Securitization Trust, 5,5% 01/03/2030 uso 7.105.000 4.142.010 0,02
Series 2005-A8CB ‘ALl 6% Sinclair Television Group, Inc., 144A
25/07/2035 o usb 515.790 302.992 0,00 4,125% 01/12/2030 usp 3.415.000 2.135.289 0,01
RFMSI Trust, Series 2006-510 ‘1A1 Sirius XM Radio, Inc., 144A 3,125%
6% 25/10/2036 usp 2.478.827 1.743.764 0,01 01/09/2026 usb 1.150.000 1.012.627 0,01
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Sirius XM Radio, Inc., 144A 5% Structured Asset Securities Corp.
01/08/2027 usb 19.186.000 17.167.555 0,10  Mortgage Loan Trust, FRN, Series
Sirius XM Radio, Inc., 144A 4% 2007-WF2 ‘A3’ 7,26% 25/08/2037 usD 325.100 299.831 0,00
15/07/2028 usb 50.447.000 42.596.222 0,25  Structured Asset Securities Corp.
Sirius XM Radio, Inc., 144A 5,5% Mortgage Loan Trust, FRN, Series
01/07/2029 usD 16.568.000 14.537.988 0,09 2006-BC4 ‘A4’ 5,8% 25/12/2036 usp 657.779 589.829 0,00
Sirius XM Radio, Inc., 144A 4,125% Subway Funding LLC ‘A23", 144A
01/07/2030 usob 100.000 79.890 0,00 6,505% 30/07/2054 usp 3.700.000 3.532.871 0,02
Sirius XM Radio, Inc., 144A 3,875% summer BC Bidco B LLC, 144A 5,5%
01/09/2031 usb 2.449.000 1.872.870 0,01 31/10/_2026 ) usb 4.335.000 3.965.751 0,02
Six Flags Entertainment Corp., 144A Summit Materials LLC, 144A 5,25%
5,5% 15/04/2027 usb 765.000 708.488 0,00 15/01/2029 ) usb 2.345.000 2.126.936 0,01
Six Flags Entertainment Corp., 144A Summit Materials LLC, 144A 7,25%
7,25% 15/05/2031 usp 5.939.000 5.650.551 0,03 15/01/2031 ‘ usp 2.960.000 2.869.157 0,02
Six Flags Entertainment Corp., 144A Summit Midstream Holdings LLC,
6,625% 01/05/2032 usp 6.344.000 6.025.475 0,04  STEP, 144A 10% 15/10/2026 usD 2.048.000 1.965.636 0,01
Six Flags Theme Parks, Inc., 144A 7% sunCoke Energy, Inc., 144A 4,875%
01/07/2025 usb 1.534.000 1.441.795 0,01 30/06/2029 usb 729.000 619.600 0,00
Sonic Automotive, Inc., 144A 4,625% Sunoco LP, 144A 7% 01/05/2029 uso 3.480.000 3.336.731 0,02
15/11/2029 usb 10.136.000 8.548.555 0,05  Sunoco LP 5,875% 15/03/2028 usb 1.059.000 985.392 0,01
Sotera Health Holdings LLC, 144A Sunoco LP 4,5% 15/05/2029 usob 6.312.000 5.512.019 0,03
7,375%401/06/2031 usb 6.176.000 5.780.215 0,03 Sunoco LP 4,5% 30/04/2030 usb 8.825.000 7.624.374 0,05
Soundview Home L(‘)anyTrust,gRN, Surgery Center Holdings, Inc., 144A
Series 2004-WMC1 ‘M2" 6,255% 7,25% 15/04/2032 usb 6.955.000 6.565.931 0,04
25/0%/2032 e Ine. 144A 38750 usb 111.382 89.267 0,00 Synaptics, Inc., 144A 4% 15/06/2029 usD 5.040.000 4.278.240 0,03
pectrum Brands, Inc., B815% Tallgrass Energy Partners LP, 144A
1S5p/_ ?ifgils s, . 144 usop 1.340.000 1.056.494 0.01 6% 01/03/2027 usb 1.130.000 1.041.231 0,01
I V! » INC., Tallgrass Energy Partners LP, 144A
9,375% 30/11/2029 usb 5.512.000 5.553.290 0,03 5,5cyg0 15/01/20%\/8 usp 4.740.000 4.233.985 0,03
Sprint LLC 7,625% 15/02/2025 UsD  69.651.000 65.540.357 039  Tallgrass Energy Partners LP, 144A
Sprint LLCb7,625% 01/03/2026 usb 25.513.000 24.529.440 0,15 7,375% 15/02/2029 usb 9.500.000 8.930.595 0,05
SRS Distribution, Inc., 144A 4,625% Tallgrass Energy Partners LP, 144A
01{&07/20518 - usb 16.314.000 15.644.835 0,09 6% 31/12/2030 usb 4.821.000 4.216.137 0,03
SS&C Technologies, Inc., 144A 5,5% Tallgrass Energy Partners LP, 144A
30/09/2027 ) usb 26.577.000 24.461.672 0,15 6% 01/09/2031 usb 8.885.000 7.771.030 0,05
STACR Trust, FRN, Series 2018-HRP1 Targa Resources Partners LP 6,5%
‘Bl" 9,2% 25/04/2043' usb 784.234 757.536 0,00 15/07/2027 usb 12.703.000 11.966.370 0,07
STACR Trust, FRN, Series 2018-HRP2 Targa Resources Partners LP 5%
‘Bl’, 144A 9,65% 25/02/2047 usb 16.995.000 17.908.951 0,11 15/01/2028 usb 3.710.000 3.403.428 0,02
Stagwell Global LLC, 144A 5,625% Targa Resources Partners LP 6,875%
15/08/2029 ) usb 12.514.000 10.825.363 0,06 15/01/2029 usb 5.351.000 5.130.563 0,03
Standard Industries, Inc., 144A 5% Targa Resources Partners LP 4%
15/02/2027 usb 5.158.000 4.691.813 0,03 15/01/2032 usb 2.881.000 2.430.861 0,01
Standard Industries, Inc., 144A 4,75% Taylor Morrison Communities, Inc.,
15/01/2028 ) usb 24.108.000 21.484.907 0,13 144A5,125% 01/08/2030 usb 4.501.000 4.042.260 0,02
Standoard Industries, Inc., 144A TEGNA, Inc., 144A 4,75% 15/03/2026 usb 1.900.000 1.739.556 0,01
gi37? % 1|5/011/i22110 oo usb 3.433.000 2.707.402 0,02 TEGNA, Inc. 4,625% 15/03/2028 usp 2.811.000 2375136 0,01
apies, Inc., 2/ 270 TEGNA, Inc. 5% 15/09/2029 usb 3.930.000 3.239.587 0,02
ggglge/sz?ﬁf — USD  25395.000  22.568.452 013 Teleflex Inc., 1444 4.25%
) e, 21270 01/06/2028 usb 2.148.000 1.895.408 0,01
é?g?\i/{azo?groperty Trust, Inc., REIT 0 e e P08 Tempur Sealy nternational, In.
L , 144A 4% 15/04/2029 usb 18.067.000 15.257.416 0,09
é?:té ;tzrgoe/i g/rg[l/FzROl\?z 2030 usb 5.249.000 4.954.939 0,03 Tempur Sealy International, Inc.,
- » © 144A 3,875% 15/10/2031 usb 6.915.000 5.464.204 0,03
07/02/2028 usb 189.000 164.672 0,00 '
State Street Corp., FRN 4,821% g??SE/Hz%azl;hcare cor- 2% USD  14.229.000 13301464 0,08
éfa/t%lg?eﬁ corp., FRN 6,7% P 2987000 Ze30 002 'g(i;lﬁt/};gg;[hcare corp- 5,125% 31.579.042
- 4 usb 34.510.000 .579. 0,19
Etertpe;l;al o R 8 USD 15852000  15.009.745 009 Tenet Healthcare Corp. 4,25%
P ate ; rele orp., 1470 1.522.488 01/06/2029 usb 2.256.000 1.970.925 0,01
SterPe Ula e 144 387500 usb 1.614.000 e 0.01 " Tenet Healthcare Corp. 6,125%
155815)/;0%9”@ ’ 0 USD 3.896.000 3.408.725 0.02 15/06/2030 usb 8.394.000 7.823.432 0,05
X -670. YO g Tenet Healthcare Corp. 6,75%
EgglnctTUrLeg AF%Stsaebrlg E%%“éqﬁf&ge 15/05/2031 usD 10.778.000 10.257.458 0,06
y ’ - 0/
4.705% 25/02/2035 uso 364.241 315.025 0.00 Le)rtzxz CSC())FlgF ggfﬁ:ﬁgi@jﬁ??gw usb 14.742.000 13.060.019 0,08
Structured Adjustable Rate Mortgage 30509/2039 ’ e usD 5089.136 1.893.275 0.01
Loan Trust, FRN, Series 2004-20 H . . ) i ’
Eyen 3 ) TopBuild Corp., 144A 3,625%
3AL 4,271% 25/01/2035 usb 20.931 19111 000 15/03/2029 USD  3.40.000 2.638.021 0,02
Structured Adjustable Rate Mortgage .
Loan Trust, FRN, Series 2005-1 ‘SAT TopBulld Corp., 144A 4.125% 533,430
5,171% 25/02/2035 usp 126.966 109.981 000 15/02/20 usb 2.709.000 233.4 0,01
structured Asset Mortgage Towd Point Mortgage Trust, FRN,
; Series 2018-5 ‘ALA’, 144A 3,25%
Investments I Trust, FRN, Series 35/07/2058 L608.903
2005-AR3 ‘1Al 6% 25/08/2035 usD 1.444.634 1.177.825 0,01 / . usp 1.767.177 .608. 0,01
structured Asset Mortgage Ig'/“gis/zcgzrg 1444 4,125% 6062008
Investments I Trust, FRN, Series TriNet Group, Inc., 144A 3.5% usb 9.419.000 e 0,05
2007-AR7 ‘1A1" 6,31% 25/05/2047 usb 9.273.102 6.730.049 0,04 e 270
Structured Asset Mortgage 01/03/2029 , usb 3.760.000 3.131.793 0,02
Investments I Trust, FRN, Series TriNet Group, Inc., 144A 7,125%
2006-AR6 2A1’ 5,84% 25/07/2046 usD 2.295.990 1.469.860 0,01 15/Q8/2031 ) usb 5.579.000 5.302.420 0,03
Structured Asset Mortgage Trinity Industries, Inc., 144A 7,75%
Investments I Trust, FRN, Series 15/07/2028 usb 6.803.000 6.585.663 0,04
2005-AR5 ‘A3’ 5,953% 19/07/2035 uso 334.650 291.538 0,00  Triton Water Holdings, Inc., 144A
Structured Asset Securities Corp., ?,?5% glé04/20|29 Laan oo usp 7.983.000 7.211.477 0,04
Series 2002-AL1 ‘A3’ 3,45% riumpn Group, Inc., 0
25/02/2032 usb 487.360 163.980 0,00 15/93/2028 ) usb 3.086.000 3.029.855 0,02
Structured Asset Securities Corp. gzu/lcs)i/FZlBchwal Corp., FRN 5,435% L686.166
Mortgage Loan Trust, FRN, Series usb 1.803.000 .686. 0,01
2006-BC3 ‘A3’ 5,78% 25/10/2036 usb 3.256.823 2.555.601 0,02  Truist Financial Corp., FRN 5,711%
24/01/2035 usb 3.006.000 2.818.662 0,02



JPMorgan Investment Funds - Global Income Fund

Portafoglio Titoli (sequito)

Al 30 giugno 2024
% %
Quantita/ Valore di Patri- Quantita/ Valore di Patri-
valore mercato monio valore mercato monio
Investimenti Valuta nominale EUR Netto  Investimenti Valuta nominale EUR Netto
Truist Financial Corp., FRN 4,8% VICI Properties LP, REIT, 144A 3,75%
Perpetual usD 6.575.000 6.054.136 0,04 15/02/2027 uso 6.619.000 5.883.824 0,04
Truist Financial Corp., FRN 5,1% VICI Properties LP, REIT, 144A 4,5%
Perpetual usp 11.863.000 10.451.367 0,06 15/01/2028 usD 1.200.000 1.082.719 0,01
Truist Financial Corp., FRN 5,125% VICI Properties LP, REIT, 144A
Perpetual usp 3.401.000 3.020.078 0,02 3,875% 15/02/2029 usb 8.070.000 6.992.587 0,04
Uber Technologies, Inc., 144A 7,5% VICI Properties LP, REIT, 144A
15/09/2027 usD 9.795.000 9.341.882 0,06  4,625% 01/12/2029 uso 10.179.000 9.027.368 0,05
Uber Technologies, Inc., 144A 4,5% VICI Properties LP, REIT, 144A
15/08/2029 usp 6.734.000 6.005.191 0,04  4,125% 15/08/2030 usp 3.525.000 3.003.555 0,02
UGI International LLC, Reg. S 2,5% Vista Outdoor, Inc., 144A 4,5%
01/12/2029 EUR 3.023.000 2.694.078 0,02 15/03/2029 usD 13.944.000 13.089.206 0,08
UMBS 2% 01/08/2051 usD 2.127.949 1.575.402 0,01  Vistra Corp., FRN, 144A 7% Perpetual usp 2.232.000 2.070.108 0,01
UMBS 2% 01/11/2051 usp 47.178 34.886 0,00  Vistra Operations Co. LLC, 144A 5,5%
UMBS 2,5% 01/02/2052 usb 17.215 13.281 0,00 O}/09/2026 ) usp 588.000 542.561 0,00
UMBS 2,5% 01/03/2052 usb 54.663 42.117 0,00 Vistra Operations Co. LLC, 144A
UMBS 3% 01/06/2052 USD 135.769 108.820 000 2625%15/02/2027 usb  11279.000  10.38L879 0,06
UMBS 4,5% 01/08/2052 usb 88.624 78.646 0,00 Vistra Operations Co. LLC, 144A 5%
UMBS 4,5% 01/09/2052 UsD 187.354 166.159 0,00 3Vt07/ 8027 s Co LLC usp 3.385.000 3.005.630 0,02
Unilever Capital Corp., Reg. S 3,3% Vis rao perations Co. LLC, 144A
06/06/2029 EUR 150.000 150.906 0,00 4375% 01/05/2029 usb  5.066.000  4.406.265 0.03
Unisys Corp., 144A 6,875% : ! Vistra Operations Co. LLC, 144A
0U/11/2027 ' USD 5.950.000 5418543 001 775%15/10/2031 uso 17.627.000 17.159.237 0,10
United Airlines, Inc., 144A 4,375% Vistra Operations Co. LLC, 144A
15/04/2026 USD  9.843.000 8.899.871 005 &:875%15/04/2032 usb  5.408.000 5135828 003
United Rentals North America, Inc., ;/5|t/zé)I4E/nZ%r3gzy, InC., 144A7.875% S 92.000 5 887.067 0.0
1444 6,125% 15/03/2034 uso 6.996.000 6.530.583 0,04 - usp 6.192. -B87. 04
Uniti Group LP, REIT, 144A 6,5% VM Consolidated, Inc., 144A 5,5%
15/02/2029 ' USD 2731000 1.641.039 oo1 15/04/2029 s 2592000 2322794 0.01
Uniti Group LP, REIT, 144A 6% o ’ VMware LLC 4,7% 15/05/2030 usp 102.000 92.612 0,00
15/01/2030 usp 3.346.000 1.912.546 0,01 Wabash National Corp., 144A 4,5%
Univision Communications, Inc., 144A 15/10/2028 usb 10.434.000 8.801.584 0,05
6,625% 01/06/2027 usb 3.498.000 3.128.490 0,02 ‘é";’;’:}&:C’\é'gstgﬁﬁgtpgaﬁ“g%“egsh
g;o'vl‘;'/%”sf%gg“”'ca“ons' Inc., 144A USD 12,096,000 11.036.495 007 2005-ARI6 IAL 4,824% 25/12/2035 usp 247.302 204.647 0,00
Univision Communications, Inc., 144A \évear"}/;fL;C!?erstgﬁﬁitpg?{sl\ﬂggﬁegsh
(V) ’ B
Esgg lf;] j%/r%% Z?ﬁ? A 63750 usb 13232000  11.499.797 007 3006-ARI10 “IAT’ 4,422% 25/09/2036 USD 2.431.654 1.860.075 0,01
15/02/2029 ' usp 3.999.000 3.599.551 0,02 WaMu Mortgage Pass-Through
Upstart Pass-Th h Trust. FRN Certificates Trust, FRN, Series
AL b I IR 2006-AR2 ‘1AL’ 4,58% 25/03/2036 usb 212.602 179.388 0,00
Series 2022-PT3 ‘A", 144A 20,099% WaMu Mortgage Pass-Through
a%/s?;{[zlgaig Through Trust, FRN usb 1.828.817 1.697.495 001 Certificates Trust, Series 2005-1 ‘143
- s , 0
Series 2022-PT4 "A’, 1447 18,085% O e Usb 83.269 71189000
20/05/2030 usp 2.044.106 1.910.469 0,01 (omin B aEe PN AT ne
US Bancorp, FRN 5,384% 23/01/2030 usb 347.000 326.137 0,00 5005-AR14 ‘A3’ 4,846% 25/12/2035 usp 977.345 818.031 0,00
US Bancorp, FRN 2,677% 27/01/2033 usp 4.759.000 3.700.486 0,02 \amu Mortgage Pass-Through
usS Bancorp, FRN 5,678% 23/01/2035 usb 3.415.000 3.229.966 0,02 cCertificates Trust, Series 2007-4 ‘1A3’
US Bancorp, FRN 3,7% Perpetual usp 14.837.000 12.594.106 0,07 6% 25/06/2037 usp 2.051.076 1.411.703 0,01
US Bancorp, FRN 5,3% Perpetual usb 1.194.000 1.087.226 0,01  WaMu Mortgage Pass-Through
US Foods, Inc., 144A 6,875% Certificates Trust, FRN, Series
15/09/2028 usp 2.951.000 2.823.519 0,02 2005-AR18 ‘1A3A’ 5,014%
US Foods, Inc., 144A 4,625% 25/01/2036 usb 50.935 44.616 0,00
01/06/2030 usp 4,072.000 3.533.663 0,02 WaMu Mortgage Pass-Through
Vail Resorts, Inc., 144A 6,5% Certificates Trust, FRN, Series
15/05/2032 usD 4.845.000 4.583.290 0,03 2005-AR14 ‘1A4’ 4,846% 25/12/2035 usp 720.956 605.427 0,00
valvoline, Inc., 144A 3,625% WaMu Mortgage Pass-Through
15/06/2031 usp 500.000 403.152 0,00 Certificates Trust, FRN, Series 2007-1
Varex Imaging Corp., 144A 7,875% ‘1A7' 6% 25/02/2037 usb 2.272.508 1.536.161 0,01
15/10/2027 uso 80.000 76.169 0,00 \é\/aw Mtort%agetPgsszhrz%U(;gShlo
Velocity Commercial Capital Loan ertiricates 1rust, Series -
Trust, Series 201843 & 1444 3.50% 2A5' 5,75% 25/11/2035 UsD 1.446.392 1.178.555 0,01
25/04/2048 usp 1.586.303 1.418.895 0,01 \éVa';/Ifu MfrthagetPgsszhrz%uogg s
Velocity Commercial Capital Loan ertificates 1rust, eries g
Trust, FVRN, Series 2018-[32 ‘N, 144A "2CB5’ 6,5% 25/07/2036 usp 33.521 23.192 0,00
4,05% 26/10/2048 usp 1.733.644 1.547.508 0,01 \éVal;/.IfL.l MtorthagetPgsszhrz%u(;g;lo
Velocity Commercial Capital Loan ertinicates Trust, series -
Trust, PR, Series 30182 ‘M2~ 144A “4CB’ 5,75% 25/12/2035 UsD 119.898 95.054 0,00
4,51% 26/10/2048 usb 191.378 161.992 0,00 \é\/a';/lfu MfrtgragetPgasﬁTgrough
Velocity Commercial Capital Loan ertiticates 1rust, FRN, Series
Trust, FVRN, Series 2018'% ‘M3, 144A 2004-AR11 ‘A’ 5,978% 25/10/2034 usp 217.294 193.038 0,00
4,72% 26/10/2048 usb 274.779 224.147 0,00 WaMu Mortgage Pass-Through
venture Global LNG, Inc., 144A Certificates Trust, FRN, Series
8.125% 01/06/2028 uso 10.742.000 10.355.846 0,06 2004-ARI0 AIB’ 6,3% 25/07/2044 uso 695.083 597.161 0,00
Venture Global LNG, Inc., 144A 9,5% ‘é"ear';’:r!:C"E’I'ferst%&;%‘;‘tpgawggﬁfe%h
01/02/2029 usp 4.885.000 5.005.017 0,03 > [TUSL PR,
Ve/muﬁe Global LNG. InC.. 144A 2005-AR7 ‘A3’ 5,628% 25/08/2035 usp 1.817.426 1.687.200 0,01
9,875% 01/02/2032 usp 4.500.000 4.568.836 0,03 WaMu Mortgage Pass-Through
Viavi Solutions, Inc., 144A 3,75% Certmcate? Tryst, FRN, Series
01102020 ' UsD 511,000 403.632 0.00 2005-ARS ‘A6’ 5,789% 25/05/2035 usD 954.411 860.112 0,01
: o ’ : ’ WaMu Mortgage Pass-Through
YBI%S/rggggnes LP, REIT, 144A 3,5% UsD 665.000 613.168 0oo Certificates Trust, Series 2005-4
) : : : ‘CB7’ 5,5% 25/06/2035 usD 85.535 67.881 0,00
VICI Properties LP, REIT, 144A Wand Newto 3. 1nc.. 1444 7.6250%
4,625% 15/06/2025 usD 5.270.000 4.868.420 0.03 30015050 ,625% 0
VICI Properties LP, REIT, 144 4,5% /012032 usb 5.952.000 5.749.611 003
! ! ! Warnermedia Holdings, Inc. 3,755%
01/09/2026 usb 2.148.000 1.958.431 0,01 ' '
VICI Properties LP, REIT, 144A 4,25% ﬁé?ﬁéﬁggéla Holdings. Inc. 4 2790 usb 36.000 31962 0,00
01/12/2026 usp 15.391.000 13.911.923 0.08 157032032 85, InC. 4,2/5% 63.220
VICI Properties LP, REIT, 144A 5,75% X usD 77.000 ’ 0,00
PR ' Warrior Met Coal, Inc., 144A 7,875%
01/02/2027 USD  8.746.000 8.188.519 0,05 N ’
01/12/2028 usD 919.000 878.054 0,01
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% %
Quantita/ Valore di Patri- Quantita/ Valore di Patri-
valore mercato monio valore mercato monio
Investimenti Valuta nominale EUR Netto  Investimenti Valuta nominale EUR Netto
Wells Fargo & Co., FRN 2,164% Williams Scotsman, Inc., 144A 7,375%
11/02/2026 usb 4.864.000 4.449.199 0,03 01/10/2031 usb 6.609.000 6.360.323 0,04
Wells Fargo & Co., FRN 3,526% Winnebago Industries, Inc., 144A
24/03/2028 usb 3.641.000 3.252.082 0,02  6,25% 15/07/2028 usb 512.000 472.304 0,00
Wells Fargo & Co., FRN 5,198% WMG Acquisition Corp., 144A 3,75%
23/01/2030 usb 2.353.000 2.196.879 0,01  01/12/2029 usb 15.945.000 13.521.244 0,08
Wells Fargo & Co., FRN 2,572% WR Grace Holdings LLC, 144A 4,875%
11/02/2031 usb 1.022.000 830.339 0,01 15/06/2027 usb 9.551.000 8.605.967 0,05
Wells Fargo & Co., FRN 4,897% WR Grace Holdings LLC, 144A 5,625%
25/07/2033 usb 2.627.000 2.377.032 0,01 15/08/2029 usb 5.622.000 4.825.821 0,03
Wells Fargo & Co., FRN 5,389% Wrangler Holdco Corp., 144A 6,625%
24/04/2034 usb 83.000 77.220 0,00 01/04/2032 usb 3.090.000 2.889.690 0,02
Wells Fargo & Co., FRN 5,499% Wynn Resorts Finance LLC, 144A
23/01/2035 usb 3.419.000 3.209.643 0,02 5,125% 01/10/2029 usb 13.977.000 12.400.588 0,07
Wells Fargo & Co., FRN 7,625% Wynn Resorts Finance LLC, 144A
Perpetual usb 5.945.000 5.928.720 0,04  7,125% 15/02/2031 usb 3.589.000 3.482.737 0,02
Wells Fargo & Co., FRN 3,9% Xerox Holdings Corp., 144A 8,875%
Perpetual usb 19.161.000 17.177.678 0,10  30/11/2029 usp 6.917.000 6.183.497 0,04
Wells Fargo Commercial Mortgage XHR LP, REIT, 144A 4,875%
Trust, FRN, Series 2015-C28 ‘D’ 01/06/2029 usb 348.000 305.085 0,00
4,216% 15/05/2048 usb 7.736.000 5.860.540 0,03 XPO, Inc., 144A 6,25% 01/06/2028 usb 4.945.000 4.655.764 0,03
Wells Fargo Commercial Mortgage XPO, Inc., 144A 7,125% 01/02/2032 usD 4.096.000 3.926.770 0,02
Trust, FRN, Series 2015-C29 ‘D’ Yum! Brands, Inc., 144A 4,75%
4,359% 15/06/2048 usb 4.000.000 3.316.435 0,02 15/01/2030 usp 4.427.000 3.944.564 0,02
Wells Fargo Commercial Mortgage Ziff Davis, Inc., 144A 4,625%
Trust, Series 2015-C31 ‘D’ 3,852%
15/11/2048 uso 1.700.000 1305298 o1 /1072030 usD 4.148.000 3.512.922 0,02
Wells Fargo Commercial Mortgage
Trust, FRN, Series 2015-LC22 ‘D’ 5.871.611.674 34,86
4,692% 15/09/2058 usb 362.248 311.742 0,00 L .
Wells Fargo Commercial Mortgage Isole Vergini, Britanniche
Trust, Series 2015-NXS3 ‘D', 144A Studio City Finance Ltd., Reg. S 5%
3,153% 15/09/2057 usb 1.000.000 854.744 0,01 15/01/2029 usb 950.000 780.582 0,00
Wells Fargo Commercial Mortgage
Trust, Series 2016-C35 ‘D’, 144A 780.582 0,00
3,142% 15/07/2048 usb 5.000.000 3.924.150 0,02
Wells Fargo Commercial Mortgage Zambia
Trust, Series 2017-C38 ‘D’, 144A 3% Zambia Government Bond, Reg. S
15/07/2050 usb 8.690.000 6.082.744 0,04 0,5% 31/12/2053 usb 2.927.564 1.340.723 0,01
Wells Fargo Commercial Mortgage Zambia Government Bond, STEP,
Trust, Series 2018-C43 ‘D', 144A 3% Reg. S 5,75% 30/06/2033 usD 3.523.912 2.907.569 0,02
15/03/2051 usb 1.250.000 905.948 0,01
Wells Fargo Commercial Mortgage 4.248.292 0,03
Trust, Series 2018-C44 ‘D', 144A 3%
15/05/2051 usb 1.500.000 1.008.429 0,01
Wells Fargo Commercial Mortgage Totale delle obbligazioni 6.992.162.133 41,51
Trust, Series 2018-C46 ‘D', 144A 3%
15/08/2051 usb 6.000.000 3.958.744 0,02  Certificati di deposito
Wells Fargo Commercial Mortgage ;
Trust, FRN, Saries 2015-NXS1 £ Danimarca .
144A 2,881% 15/05/2048 usp 1.850.000 1.475.743 0,01 Danske Bank A/S 0% 12/08/2024 EUR 4.000.000 3.981.545 0,02
Wells Fargo Home Equity
Asset-Backed Securities Trust, FRN, 3.981.545 0,02
Series 2004-2 ‘M1’ 6,36%
25/10/2034 usb 93.320 89.076 0,00  Norvegia
Wells Fargo Home Equity DNB Bank ASA 0% 03/07/2024 EUR 5.000.000 4.997.536 0,03
Asset-Backed Securities Trust, FRN,
Series 2004-2 ‘MSA’, 144A 9,96% 4.997.536 0,03
25/10/2034 usb 182.680 167.498 0,00 ’
Wells Fargo Home Equity
Asset-Backed Securities Trust, FRN, Corea de/ Sud
Series 2004-2 ‘M8B', 144A 5% Kookmin Bank Co. Ltd. 0%
35/10/2034 UsD 182.680 153.869 000 15/08/2024 EUR 5.000.000 4.975.650 0,03
Wells Fargo Mortgage-Backed Kookmin Bank Co. Ltd. 0%
Securities Trust, Series 2007-15 ‘AL’ 30/08/2024 EUR 1.000.000 993.598 0,01
6% 25/11/2037 usb 24.384 19.437 0,00
Wells Fargo Mortgage-Backed 5.969.248 0,04
Securities Trust, FRN, Series
- ¢ ’ 0y
8,5% 15/11/2024§ usb 1.828.000 469.835 0,00 carta commerciale
Wesco Aircraft Holdings, Inc., 144A
9% 15/11/20268 usb 22.574.000 6.065.727 0,04  Giappone
Wesco Aircraft Holdings, Inc., 144A Mitsubishi HC Capital, Inc. 0%
13,125% 15/11/2027§ usD 956.000 22.337 0,00 17/10/2024 EUR 1.000.000 988.275 0,01
WESCO Distribution, Inc., 144A 7,25%
15/06/2028 usb 13.359.000 12.742.265 0,08 988.275 0,01
WESCO Distribution, Inc., 144A
6,375% 15/03/2029 usb 12.972.000 12.194.019 0,07 Svezia
WESCO Distribution, Inc., 144A Skandinaviska Enskilda Banken AB
6,625% 15/03/2032 usb 4.545.000 4.293.900 0,03 0% 04/07/2024 EUR 5.000.000 4.996.985 0,03
WFRBS Commercial Mortgage Trust, Svenska Handelsbanken AB 0%
FRN, Series 2014-C22 ‘C’ 3,894% 19/07/2024 EUR 5.000.000 4.989.174 0,03
15/09/2057 usp 1.000.000 777.525 0,00  Syenska Handelsbanken AB 0%
WFRBS C‘ommercial Mortgage Trust, 25/07/2024 EUR 3.500.000 3.490.262 0,02
FRN, Series 2014-C22 ‘D’, 144A
4,035% 15/09/2057 usp 10.100.000 4.886.180 0,03 13.476.421 0,08
William Carter Co. (The), 144A T !
5,625% 15/03/2027 usb 17.203.000 15.885.698 0,09
Williams Scotsman, Inc., 144A
6,625% 15/06/2029 usb 3.030.000 2.865.027 0,02
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Investimenti Valuta nominale EUR Netto  Investimenti Valuta nominale EUR Netto
Regno Unito Rite Aid Corp., 144A 12,337%
Standard Chartered Bank 0% 18/10/2024* usob 3.732.000 1.533.470 0,01
26/07/2024 EUR 2.500.000 2.492.913 0,01  Rite Aid Corp., FRN 0% 18/10/2024* uso 1.293.612 1.209.040 0,01
2.492.913 0,01 10.925.598 0,07
Totale carta commerciale 16.957.609 0,10 Totale delle obbligazioni 11.255.086 0,07
Obbligazioni convertibili Obbligazioni convertibili
Stati Uniti d’America Stati Uniti d’America
DISH Network Corp. 3,375% Gulfport Energy Corp. 10%
15/08/2026 usb 9.725.000 5.683.359 0,04  Perpetual* usb 688 7.111.951 0,04
Liberty Interactive LLC 4%
15/11/2029 usb 817.000 263.438 0,00 7.111.951 0,04
Liberty Interactive LLC 3,75%
15/02/2030 usb 1.383.000 452.404 0,00
Totale delle Obbligazioni convertibili 7.111.951 0,04
6.399.201 0,04 Titoli Azionari
S L Lussemburgo
Totale delle Obbligazioni convertibili 6.399.201 0,04 Claires Holdings Sarl* UsD 7.867 1.286.719 0,01
Titoli Azionari Endo, Inc.* uso 92.829 2.472.664 0,01
G Endo, Inc.* usb 118.212 3.148.784 0,02
ina Intelsat SA* D 1 23.728.025 14
China Yangtze Power Co. Ltd. ‘A’ CNH 3.845.100 14.250.667 0,08 us 668.100 0.
Fuyao Glass Industry Group Co. Ltd. CNH 421.996 2.589.365 0,02 30.636.192 0,18
Haier Smart Home Co. Ltd. ‘A’ CNH 181.236 658.927 0,00 T '
Huayu Automotive Systems Co. Ltd. RUSSia
. . CNH 1.568.900 3.289.63/ 002 yjoscow Exchange MICEX-RTS PISC* usD 6.325.619 67.381 0,00
Inner Mongolia Yili Industrial Group S tal PISC. CDR* 45534 0.00
Co. Ltd. ‘A’ CNH 3950540  13.107.666 0,08 ~everstalPiC, usb 296.798 : :
Wuliangye Yibin Co. Ltd. ‘A’ CNH 512.890 8.412.167 0,05 0.00
Zhejiang Supor Co. Ltd. ‘A’ CNH 605.403 3.883.020 0,02 112.915 X
Regno Unito
46.191.449 0,27 .
Venator Materials plc* usob 302 204.636 0,00
Totale titoli Azionari 46.191.449 0,27 204.636 0,00
Totaltta)_de_i valori n|1tobiliari etstrumelnti deltn;ercato monetario 7.076.658.721 42,01 Stati Uniti ’America
scambiati su un altro mercato regolamentato Claire’s Stores, Inc. Preference* usop 7.228 13.173.139 0,08
. . - . . Endo, Inc.* usb 124.863 3.325.945 0,02
Altri valori mobiliari e strumenti del mercato monetario Envision Healthcare Corp.* usD 14.848 140.507 0.00
bbligazioni Mallinckrodt, Inc.* usb 137.346 6.957.478 0,04
Obbligaziont MYT Holding LLC* usD 3.324.083 1.087.368 0,01
Irlanda MYT Holding LLC Preference 10%* usob 5.736.099 3.475.756 0,02
Endo DAC 0% 31/07/2027*§ usop 6.570.000 184.214 0,00  NMG Holding Co., Inc.* usb 5.719 668.139 0,01
Endo DAC 0% 30/06/2028*§ usb 5.181.000 145.268 0,00  NMG, Inc.* usb 31.857 3.721.786 0,02
ENDO DESIG 0% 15/10/2024* usb 1.573.000 2 0,00
32.550.118 0,20
329.484 0,00
Totale titoli Azionari 63.503.861 0,38
Lussemburgo
GCB144A ENDO 0% 01/04/2029* usb 4.240.000 4 0,00  Warrant
4 0.00 Regno Unito
! Nmg Research Ltd. 24/09/2027* usb 110.393 1.367.080 0,01
Stati Uniti d’America
LendingClub Loan Certificate Issuer 1.367.080 0,01
Trust, Series 2022-NP2 ‘CERT’, 144A o .
0% 15/04/2037* uso 100.000 715.761 0,00  StatiUniti d’America
LendingClub Loan Certificate Issuer W\ndstream*Ho\dmgs, Inc.
Trust, Series 2022-NP3 ‘CERT’, 144A 31/12/2049 usb 7.696 97.104 0,00
0% 15/05/2037* usb 100.000 1.015.076 0,01
LendingClub Loan Certificate Issuer 97.104 0,00
Trust, Series 2022-NP5 ‘CERT’, 144A
0% 15/06/2037* usb 100.000 1.311.679 0,01
LendingClub Loan Certificate Issuer Totale warrant 1.464.184 0,01
Trust, Series 2022-NP6 ‘CERT’, 144A
25,456% 15/07/2037* usb 100.000 1.358.907 0,01 Totale altri valori mobiliari e strumenti del mercato monetario 83.335.082 0,50
LendingClub Loan Certificate Issuer
Trust, Series 2022-P2 ‘CERT’, 144A
0% 15/04/2037* usb 100.000 636.514 0,00
LendingClub Loan Certificate Issuer
Trust, Series 2022-P3 ‘CERT’, 144A
0% 15/05/2037* usb 100.000 798.656 0,00
LendingClub Loan Certificate Issuer
Trust, Series 2022-P4 ‘CERT’, 144A
0% 15/06/2037* usb 100.000 920.047 0,01
LendingClub Loan Certificate Issuer
Trust, Series 2022-P5 ‘CERT’, 144A
12,858% 15/07/2037* usb 100.000 1.426.433 0,01
Par Pharmaceutical, Inc. 0%
01/04/2027* usb 15.641.000 15 0,00
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%
Quantita/ Valore di Patri-
valore mercato monio
Investimenti Valuta nominale EUR Netto
Quote di OICVM autorizzati o altri organismi di investimento collettivo
Piani di investimento collettivo - OICVM
Lussemburgo
JPMorgan USD Liquidity LVNAV Fund
- JPM USD Liquidity LVNAV X (dist.)t USD  1.315.805.088  1.229.781.843 7,30
1.229.781.843 7,30
Totale piani di investimento collettivo - 0ICVM 1.229.781.843 7,30
_Totale_quote di OIC\(M autorizzati o altri organismi di 1.229.781.843 7,30
investimento collettivo
Totale investimenti 16.669.256.546 98,96
Liquidita 44.274.003 0,26
Altre attivita/(passivita) 130.254.492 0,78
Totale Patrimonio Netto 16.843.785.041 100,00

*|I titolo € valutato al fair value sotto la direzione del Consiglio di Amministrazione.
‘tFondo della parte associata.
§ll titolo & attualmente in default.

115



JPMorgan Investment Funds - Global Income Fund
Portafoglio Titoli (sequito)

Al 30 giugno 2024

Ripartizione geografica del portafoglio al 30 giugno 2024 % Patrimonio Ripartizione geografica del portafoglio al 30 giugno 2024 % Patrimonio
Netto (seguito) Netto

Stati Uniti d’America 55,72 Mauritius -

Lussemburgo 8,22 Russia -

Regno Unito 4,85 Totale investimenti 98,96

Francia 3,89 Liquidita e altre attivita/(passivita) 1,04

Canada 3,50 —_—

Paesi Bassi 2,14 Totale 100,00

Taiwan 1,60 -

Germania 1,55

Svizzera 1,43

Giappone 1,42

Spagna 1,38

Italia 1,16

Isole Cayman 0,90

Svezia 0,84

Cina 0,76

Sovranazionale 0,76

Irlanda 0,70

Corea del Sud 0,69

Danimarca 0,60

Australia 0,55

Finlandia 0,55

India 0,49

Norvegia 0,38

Jersey 0,36

Messico 0,30

Sud Africa 0,29

Singapore 0,28

Bermuda 0,27

Austria 0,27

Brasile 0,23

Arabia Saudita 0,20

Liberia 0,20

Indonesia 0,19

Hong Kong 0,19

Belgio 0,18

Turchia 0,17

Panama 0,16

Egitto 0,10

Portogallo 0,10

Repubblica Dominicana 0,09

Colombia 0,08

Argentina 0,08

Tailandia 0,07

Ecuador 0,07

Nigeria 0,07

El Salvador 0,06

Angola 0,05

Isole Marshall 0,05

Costa d’Avorio 0,05

Bahrain 0,05

Paraguay 0,05

Sri Lanka 0,04

Pakistan 0,04

Israele 0,04

Marocco 0,04

Oman 0,03

Kenya 0,03

Ghana 0,03

Costa Rica 0,03

Zambia 0,03

Nuova Zelanda 0,02

Venezuela 0,02

Uruguay 0,02

Cile 0,02

Giordania 0,02

Uzbekistan 0,02

Cipro 0,02

Senegal 0,02

Polonia 0,02

Iraq 0,02

Peru 0,02

Repubblica di Macedonia del Nord 0,01

Gabon 0,01

Azerbaigian 0,01

Gibilterra 0,01

Suriname 0,01

Benin 0,01

Mongolia 0,01

Mozambico 0,01

Honduras 0,01

Libano -

Isole Vergini, Britanniche -
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Contratti a termine su valute

%
Utile/(perdita) Patri-

Valuta Importo Valuta Importo Data di non realizzato monio
acquistata acquisto ceduta vendita maturita Controparte EUR Netto
AUD 696.723 EUR 432.962 02/07/2024 Standard Chartered 1.339 -
AUD 7.244.053 EUR 4.430.378 03/07/2024 Barclays 85.073 -
AUD 911.337.724 EUR 557.004.767 03/07/2024 BNP Paribas 11.061.479 0,07
AUD 5.777.247 EUR 3.557.162 03/07/2024 HSBC 43.982 -
AUD 6.486.775 EUR 3.968.792 03/07/2024 Merrill Lynch 74.625 -
AUD 1.962 EUR 1.200 03/07/2024 Standard Chartered 23 -
AUD 1.168.370 EUR 714.447 03/07/2024 State Street 13.836 -
AUD 1.001.905 EUR 623.063 31/07/2024 State Street 1.090 -
CAD 139.366 EUR 93.624 03/07/2024 Barclays 1.464 -
CAD 16.841.358 EUR 11.349.932 03/07/2024 BNP Paribas 140.776 -
CAD 120.532 EUR 80.845 03/07/2024 Morgan Stanley 1.392 -
CAD 109.498 EUR 73.772 03/07/2024 RBC 937 -
CAD 106.367.708 usb 77.673.246 31/07/2024 BNP Paribas 29.960 -
CHF 96.874 EUR 99.379 03/07/2024 Barclays 1.346 -
CHF 121.911 EUR 126.052 03/07/2024 BNP Paribas 706 -
CHF 109.362 EUR 113.155 03/07/2024 Citibank 555 -
CHF 1.198 EUR 1.211 03/07/2024 HSBC 35 -
CHF 1.467 EUR 1.499 03/07/2024  Merrill Lynch 26 -
CHF 17.796.212 EUR 18.156.088 03/07/2024 State Street 347.689 -
CHF 50.339.582 EUR 52.109.605 17/07/2024 BNP Paribas 286.587 -
CNH 2.156.170 EUR 273.287 03/07/2024 Barclays 2.903 -
CNH 59.508 EUR 7.554 03/07/2024 BNP Paribas 68 -
CNH 300.282.898 EUR 38.305.854 03/07/2024 Goldman Sachs 158.217 -
CNH 2.018.950 EUR 257.587 03/07/2024  Merrill Lynch 1.026 -
CNH 1.946.601 EUR 246.455 03/07/2024 RBC 2.890 -
DKK 652.096.046 EUR 87.436.917 03/07/2024 Standard Chartered 5.053 -
EUR 564.517.514 AUD 905.128.188 03/07/2024 HSBC 321.872 -
EUR 111.424.385 AUD 178.745.773 31/07/2024 HSBC 71.864 -
EUR 11.518.681 CAD 16.855.954 03/07/2024 Morgan Stanley 18.013 -
EUR 226.957.853 CAD 332.550.243 31/07/2024 Barclays 220.008 -
EUR 32.279 CHF 30.828 03/07/2024 HSBC 225 -
EUR 53.125 CHF 50.515 03/07/2024 Morgan Stanley 601 -
EUR 18.262.191 CHF 17.516.747 03/07/2024 RBC 48.991 -
EUR 103.552 CHF 99.539 03/07/2024  State Street 55 -
EUR 213.461.553 CHF 204.333.085 31/07/2024 RBC 552.498 -
EUR 45.849 CHF 43.652 31/07/2024 State Street 365 -
EUR 160.293 CNH 1.248.722 03/07/2024 HSBC 341 -
EUR 38.544.633 CNH 300.690.536 03/07/2024 Morgan Stanley 28.346 -
EUR 228.146 CNH 1.778.279 03/07/2024 RBC 362 -
EUR 7.098 CzZK 176.082 03/07/2024 Barclays 72 -
EUR 4.731 CZK 117.188 03/07/2024 Merrill Lynch 55 -
EUR 798.392 CzZK 19.910.830 03/07/2024 Morgan Stanley 3.918 -
EUR 87.443.014 DKK 652.096.046 03/07/2024  Merrill Lynch 1.044 -
EUR 35.542 GBP 30.092 02/07/2024  State Street 8 -
EUR 78.463.541 GBP 66.381.537 03/07/2024 HSBC 80.059 -
EUR 763.752 GBP 644.828 03/07/2024 Morgan Stanley 2.339 -
EUR 740.155.593 GBP 626.909.271 31/07/2024 HSBC 781.730 0,01
EUR 421.897 GBP 357.383 31/07/2024 Morgan Stanley 401 -
EUR 98.713 GBP 83.479 31/07/2024 State Street 259 -
EUR 285.820.532 HKD 2.387.005.533 31/07/2024 Standard Chartered 273.612 -
EUR 15.902.369 JPY 2.687.266.953 03/07/2024 Barclays 247.340 -
EUR 182.638.917 JPY 30.883.585.117 03/07/2024 BNP Paribas 2.722.503 0,02
EUR 1.085.725.213 JPY 186.245.340.832 03/07/2024 HSBC 728.327 0,01
EUR 9.050.329 JPY 1.532.694.774 03/07/2024 Morgan Stanley 121.413 -
EUR 9.121.575 JPY 1.538.200.000 03/07/2024 State Street 160.587 -
EUR 65.245.607 JPY 11.060.676.775 17/07/2024 HSBC 712.280 0,01
EUR 180.546.972 JPY 30.883.585.117 31/07/2024 HSBC 80.521 -
EUR 61.973.450 NOK 706.862.476 31/07/2024 HSBC 18.263 -
EUR 64.105.003 SEK 718.788.197 17/07/2024 HSBC 826.198 0,01
EUR 71.110.934 SEK 805.280.485 31/07/2024 RBC 215.485 -
EUR 7.180.858 SGD 10.411.468 03/07/2024 Morgan Stanley 2.086 -
EUR 1.050.520 SGD 1.520.714 03/07/2024  State Street 1.978 -
EUR 544.699 SGD 788.691 31/07/2024 State Street 879 -
EUR 2.833.018 usb 3.026.300 01/07/2024 State Street 4.568 -
EUR 4.212.429.772 usb 4.501.641.299 03/07/2024 HSBC 5.283.837 0,03
EUR 7.424.510.366 usb 7.944.602.514 31/07/2024 HSBC 9.738.087 0,06
EUR 24.008 usb 25.709 31/07/2024 Morgan Stanley 14 -
GBP 1.046.730 EUR 1.228.219 03/07/2024 Barclays 7.763 -
GBP 1.139 EUR 1.337 03/07/2024 BNP Paribas 8 -
GBP 66.279.789 EUR 77.831.318 03/07/2024 HSBC 432.020 -
HKD 594.934.020 EUR 70.401.752 17/07/2024 Barclays 784.181 0,01
SGD 2.087.923.824 EUR 1.429.015.006 03/07/2024 Barclays 10.621.424 0,06
SGD 30.286.902 EUR 20.660.596 03/07/2024 Citibank 222.411 -
SGD 130.873.198 EUR 90.187.843 03/07/2024 HSBC 50.039 -
SGD 1.136.127 EUR 774.945 03/07/2024  Merrill Lynch 8.422 -
SGD 10.270 EUR 7.011 03/07/2024 State Street 71 -
SGD 611.665 EUR 421.342 31/07/2024 Barclays 414 -
SGD 2.061.830.487 EUR 1.421.486.399 31/07/2024 HSBC 190.779 -
SGD 2.277.183 EUR 1.565.918 31/07/2024 State Street 4.250 -
usb 1.095.722 BRL 5.872.960 02/07/2024 Citibank 39.945 -
usb 33.687.264 BRL 182.442.749 02/07/2024 ).P. Morgan 912.643 0,01
usb 36.389.989 EUR 33.408.344 02/07/2024 HSBC 602.581 0,01
usb 46.029.970 EUR 42.199.108 03/07/2024 Barclays 819.603 0,01
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usb 4.463.958.137 EUR 4.124.176.689 03/07/2024 BNP Paribas 47.751.300 0,28
usb 34.436.397 EUR 31.594.199 03/07/2024 Citibank 589.384 -
usb 214.541.203 EUR 197.537.450 03/07/2024 Goldman Sachs 2.968.564 0,02
usb 37.484.981 EUR 34.647.373 03/07/2024 HSBC 385.357 -
usb 11.486.420 EUR 10.603.641 03/07/2024 Merrill Lynch 131.343 -
usb 882.909 EUR 815.439 03/07/2024 Morgan Stanley 9.711 -
usb 39.592.956 EUR 36.421.213 03/07/2024 Standard Chartered 581.591 -
usb 812.794 EUR 757.867 03/07/2024  State Street 1.754 -
usb 94.115.602 EUR 87.520.161 17/07/2024 Barclays 379.609 -
usb 81.326.538 EUR 75.588.902 17/07/2024  Citibank 366.453 -
usb 32.446.596 EUR 29.874.792 17/07/2024 Merrill Lynch 428.880 -
usb 11.728.124 EUR 10.927.946 17/07/2024 Morgan Stanley 25.598 -
usb 4.757.121 EUR 4.431.159 31/07/2024 HSBC 8.707 -
usb 2.618.307 EUR 2.441.576 31/07/2024 Morgan Stanley 2.114 -
usb 3.831.553 EUR 3.571.376 31/07/2024 State Street 4.650 -
usb 32.972.637 EUR 30.664.233 02/08/2024 HSBC 106.346 -
usb 277.765 SGD 374.725 03/07/2024 Merrill Lynch 1.219 -
Utile non realizzato totale su contratti a termine su valute - Attivita 103.973.615 0,62
AUD 178.745.773 EUR 111.481.579 03/07/2024 HSBC (63.564) -
AUD 905.128.188 EUR 564.227.898 31/07/2024 HSBC (363.903) B
BRL 4.018.665 usb 753.953 02/07/2024 Citibank (31.247) -
BRL 184.297.044 usb 35.634.248 02/07/2024 HSBC (2.421.612) (0,02)
BRL 588.661 usb 108.232 02/08/2024 Citibank (2.877) B
BRL 178.771.343 usb 32.863.467 02/08/2024 HSBC (868.340) (0,01)
CAD 332.550.243 EUR 227.115.520 03/07/2024 Barclays (219.444) -
CAD 16.855.954 EUR 11.510.524 31/07/2024 Morgan Stanley (17.877) -
CHF 1.360 EUR 1.416 02/07/2024 RBC ) -
CHF 426.229 EUR 449.233 03/07/2024 Morgan Stanley (6.057) -
CHF 204.331.725 EUR 213.027.286 03/07/2024 RBC (571.475) -
CHF 17.516.747 EUR 18.299.298 31/07/2024 RBC (47.364) -
CHF 205.042 EUR 214.646 31/07/2024 State Street (999) -
CNH 300.690.536 EUR 38.574.301 31/07/2024 Morgan Stanley (21.407) -
CZK 127.306 EUR 5.151 03/07/2024 Goldman Sachs (71) -
CZK 20.076.794 EUR 809.592 03/07/2024 Morgan Stanley (8.496) -
CZK 19.910.830 EUR 797.649 31/07/2024 Morgan Stanley (3.833) -
EUR 622.394 AUD 1.000.242 01/07/2024 State Street (1.103) -
EUR 109.248.465 AUD 178.745.773 03/07/2024 BNP Paribas (2.169.550) (0,01)
EUR 3.003.362 AUD 4.877.477 03/07/2024 Citibank (36.928) B
EUR 1.116.125 AUD 1.820.334 03/07/2024 HSBC (18.549) -
EUR 1.069.117 AUD 1.750.074 03/07/2024  Merrill Lynch (21.761) -
EUR 856.086 AUD 1.396.242 03/07/2024 Morgan Stanley (14.237) -
EUR 3.315.265 AUD 5.398.133 03/07/2024 Standard Chartered (49.566) -
EUR 7.144.886 AUD 11.645.682 03/07/2024 State Street (114.244) -
EUR 179.567 AUD 289.667 31/07/2024 Barclays (885) -
EUR 571.796 AUD 921.409 31/07/2024 Morgan Stanley (2.210) -
EUR 432.736 AUD 696.723 31/07/2024 Standard Chartered (1.300) -
EUR 8.137 AUD 13.094 31/07/2024 State Street (20) -
EUR 224.183.964 CAD 332.650.330 03/07/2024 BNP Paribas (2.780.401) (0,02)
EUR 68.488 CAD 100.932 03/07/2024 Morgan Stanley (377) -
EUR 103.598 CAD 153.780 03/07/2024 State Street (1.325) B
EUR 28.652.466 CAD 42.506.664 17/07/2024 State Street (339.638) -
EUR 160.861 CHF 157.571 03/07/2024 Barclays (2.975) -
EUR 63.683 CHF 62.276 03/07/2024 BNP Paribas (1.069) -
EUR 3.398 CHF 3.358 03/07/2024  Merrill Lynch (94) -
EUR 652.787 CHF 630.564 03/07/2024 Morgan Stanley (2.847) -
EUR 208.404.070 CHF 204.333.579 03/07/2024 State Street (4.053.668) (0,02)
EUR 350.493 CNH 2.746.592 03/07/2024 Merrill Lynch (1.326) -
EUR 87.462.999 DKK 652.096.046 31/07/2024 Standard Chartered (4.817) -
EUR 158.066 GBP 134.688 03/07/2024 Citibank (974) -
EUR 736.169.744 GBP 626.909.271 03/07/2024 HSBC (4.086.270) (0,03)
EUR 60.528 GBP 51.574 03/07/2024  Merrill Lynch (371) -
EUR 701.279 GBP 597.277 03/07/2024 Morgan Stanley (3.987) -
EUR 282.251.977 HKD 2.387.005.533 03/07/2024 HSBC (3.425.979) (0,02)
EUR 61.849.002 NOK 706.862.476 03/07/2024  Merrill Lynch (144.232) -
EUR 70.016.816 SEK 805.280.485 03/07/2024 Merrill Lynch (873.879) (0,01)
EUR 421.342 SGD 611.665 01/07/2024 Barclays (403) -
EUR 1.565.898 SGD 2.277.183 02/07/2024 State Street (4.230) -
EUR 83.004.244 SGD 121.289.062 03/07/2024 Barclays (625.316) -
EUR 1.441.760.316 SGD 2.091.456.411 03/07/2024 HSBC (311.855) -
EUR 12.097.434 SGD 17.602.224 03/07/2024  Merrill Lynch (39.408) -
EUR 1.937.800 SGD 2.836.554 03/07/2024 Morgan Stanley (18.022) -
EUR 3.255.351 SGD 4.741.341 03/07/2024 State Street (13.833) -
EUR 82.878.431 SGD 120.215.092 31/07/2024 HSBC (12.503) -
EUR 2.360.215 SGD 3.424.432 31/07/2024 State Street (1.006) -
EUR 441.188 usb 476.535 02/07/2024 Citibank (4.193) -
EUR 31.943.303 usb 34.308.240 02/07/2024 HSBC (121.971) -
EUR 3.570.953 usb 3.825.914 02/07/2024  State Street (4.834) -
EUR 7.493.628.998 usb 8.111.262.891 03/07/2024 BNP Paribas (86.998.695) (0,52)
EUR 80.515.229 usb 87.675.449 03/07/2024 Citibank (1.424.531) (0,01)
EUR 62.231.621 usb 67.177.585 03/07/2024 HSBC (551.238) -
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EUR 7.247.432 usb 7.825.857 03/07/2024 Morgan Stanley (66.461) -
EUR 69.544 usb 74.921 03/07/2024 Standard Chartered (475) -
EUR 18.503.472 usb 19.811.378 03/07/2024  State Street (11.854) -
EUR 56.701.237 usb 61.806.287 17/07/2024  Citibank (1.023.076) (0,01)
EUR 147.034.967 usb 158.748.457 17/07/2024 Goldman Sachs (1.229.004) (0,01)
EUR 4.892.868.735 usb 5.298.708.711 17/07/2024 HSBC (55.888.615) (0,33)
EUR 5.829 usb 6.262 31/07/2024 Barclays (15) -
EUR 52.519.075 usb 56.296.871 31/07/2024 Citibank (23.325) -
EUR 2.613.521 usb 2.809.402 31/07/2024 Morgan Stanley (8.521) -
EUR 3.032.264 usb 3.258.861 31/07/2024 State Street (9.262) -
GBP 50.892 EUR 60.283 03/07/2024 Barclays (189) -
GBP 626.909.271 EUR 741.012.091 03/07/2024 HSBC (756.077) (0,01)
GBP 431.354 EUR 510.131 03/07/2024 Morgan Stanley (787) -
GBP 93.343.022 EUR 110.251.996 17/07/2024 BNP Paribas (96.898) -
GBP 66.398.788 EUR 78.393.230 31/07/2024 HSBC (82.809) -
GBP 30.092 EUR 35.499 31/07/2024 State Street 9) -
HKD 2.387.005.533 EUR 285.942.675 03/07/2024 Standard Chartered (264.719) -
JPY 190.220.088.066 EUR 1.124.896.304 03/07/2024 BNP Paribas (16.744.002) (0,10)
JPY 32.666.999.610 EUR 190.549.545 03/07/2024 HSBC (243.615) -
JPY 185.342.540.832 EUR 1.083.521.698 31/07/2024 HSBC (483.231) -
NOK 706.862.476 EUR 62.009.351 03/07/2024 HSBC (16.116) -
SEK 805.280.485 EUR 71.105.019 03/07/2024 RBC (214.324) -
SGD 2.178 EUR 1.503 03/07/2024 HSBC ) -
SGD 1.797 EUR 1.239 31/07/2024 Morgan Stanley - -
usb 1.363.332 EUR 1.274.450 03/07/2024 Citibank (307) -
usb 7.944.602.514 EUR 7.434.195.204 03/07/2024 HSBC (9.325.041) (0,06)
usb 25.508.605 EUR 23.841.150 31/07/2024 Citibank (33.729) -
usb 4.501.641.299 EUR 4.206.942.063 31/07/2024 HSBC (5.517.881) (0,03)
usb 9.508 EUR 8.878 31/07/2024 Morgan Stanley (4) -
usb 5.871.074 EUR 5.486.767 31/07/2024 State Street (7.238) -
Perdita non realizzata totale su contratti a termine su valute - Passivita (204.982.774) (1,22)
Perdita non realizzata netta su contratti a termine su valute - Passivita (101.009.159) (0,60)
Financial futures
%
Esposizione Utile/(perdita) Patri-
Numero di globale non realizzato monio
Descrizione del titolo contratti Valuta EUR EUR Netto
FTSE 100 Index, 20/09/2024 22 GBP 2.135.513 65 -
NASDAQ 100 Emini Index, 20/09/2024 3.635 USD 1.368.989.679 19.390.562 0,12
US 10 Year Note, 19/09/2024 36.462 USD 3.763.248.051 37.273.045 0,22
Utile totale non realizzato su financial futures 56.663.672 0,34
EURO STOXX 50 Index, 20/09/2024 (7.379) EUR (364.042.965) (3.183.965) (0,02)
Perdita totale non realizzata su financial futures (3.183.965) (0,02)
Utile netto non realizzato su financial futures 53.479.707 0,32
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