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JPMorgan Investment Funds
Etat combiné de I'Actif net

Au 30 juin 2019
JPMorgan
Investment Funds
Combiné
uso
Actif
Portefeuilles-titres a leur valeur de marché 56.404.118.239
Codit d’acquisition : 54.209.523.508
Investissements en valeurs a déclarer a la valeur de marché* 1.008.281
Avoirs en banque et aupres des courtiers 1.213.232.879
Montants a recevoir sur vente d'investissements 162.272.907
Montants a recevoir sur souscriptions 189.311.255
Intéréts et dividendes a recevoir, nets 378.878.142
Récupération fiscale a recevoir 34.935.359
Exemptions de commission** 639.965
Autres produits a recevoir 37.295
Plus-values nettes latentes sur contrats de change a terme 256.264.088
Plus-values nettes latentes sur contrats futures sur instruments financiers 5.155.748
Autres instruments dérivés a leur valeur de marché 34.951.223
Total de Actif 58.680.805.381
Passif
Découvert bancaire et aupres des courtiers 19.076.194
Montants a payer sur achat d'investissements 254.122.064
Montants a payer sur achat de valeurs a déclarer* 1.003.839
Montants a payer sur rachats 156.380.620
Commission de gestion et de conseil a payer 48.564.066
Commission de services a payer 3.398.942
Commission de distribution a payer 3.622.898
Commission de performance a payer 853.402
Autres montants & payer*** 2.509.099
Moins-values nettes latentes sur contrats de change a terme 5.506.011
Moins-values nettes latentes sur contrats futures sur instruments financiers 6.158.337
Autres instruments dérivés a leur valeur de marché 2.391.734
Total du Passif 503.587.206
Total de I'Actif net 58.177.218.175
Total historique de I’Actif net
31 décembre 2018 53.908.518.950
31décembre 2017 58.142.594.162

* Veuillez consulter la note 2i). , . L . .
** Veuillez consulter la Note 3a), 3b), 3c) et 3d). Dans la mesure ol les collts d’exploitation réels dépasseraient le pourcentage plafonné, le montant pris en charge par la société de gestion fera I'objet
d'une comptabilisation distincte et sera déclaré en tant qu'« Exemptions de commission » dans I'Etat combiné de I'Actif net et dans I'Etat combiné des opérations et des variations de I'Actif net.

*** Les Autres montants a payer sont en majeure partie constitués des jetons de présence, des frais et commissions liés a I'audit et a la fiscalité ainsi que des frais d’enregistrement, de publication,
d’envoi postal, d'impression, de marketing et juridiques.

Les notes font partie intégrante de ces Etats Financiers.



JPMorgan Investment Funds
Etat combiné de I'Actif net (suite)
Au 30 juin 2019

Europe Europe Global Global
Select Equity Strategic Dividend Dividend Select Equity
Fund Fund Fund

EUR EUR usp uso
1.148.530.175 1.905.983.355 184.536.120 375.936.257
1.057.257.419 1.753.943.557 169.427.316 351.354.571
462.760 6.935.799 107.841 1.005.424
21.370.895 8.602.975 - 165.111
2.202.033 672.765 601.130 5.435.116
1.225.879 4.300.586 359.037 364.968
2.577.152 14.060.600 234.821 145.799

- 17.196 29.385 25.958

9.789 - 305 1.046

- 3.178.691 864.449 249.721

172.183 - -

1.176.378.683 1.943.924.150 186.733.088 383.329.400
- 78.955 -

34.731.368 312170 8.243.958
2.002.339 35.416.272 717.672 203.436
659.370 1.424.019 214.085 209.409
92.067 159.371 14.832 30.486

7.083 86.619 72.505 10.489

32.608 97.068 56.410 91.678
2.018.975 - - -

- 40.035

39.543.810 37.574.474 1.075.504 8.829.491
1.136.834.873 1.906.349.676 185.657.584 374.499.909
861.032.608 2.331.400.824 174.402.644 300.955.770
1.509.443.580 3.708.863.895 148.755.412 250.613.673



JPMorgan Investment Funds
Etat combiné de I'Actif net (suite)
Au 30 juin 2019

Japan
Select Equity

JPY

Japan
Strategic Value
Fund

JPY

us

Select Equity
Fund

usp

Global
Balanced
Fund
EUR

7.185.566.070

31.965.556.050

2.025.455.726

2.243.614.061

6.925.725.406 33.951.692.638 1.821.410.430 2.090.522.860
109.421.012 477.937.506 1.050.310 26.205.123
- 183.188.333 664.279 31.105.879
70.335.773 56.966.231 3.005.219 9.747.870
7.598.272 34.724.937 2.442.387 7.535.453
- - - 493.135
1.816.862 2.791.322 - 84.329
1.780.000 306 657 -
- 74.814.287 3.729.794 6.394.520
- - 367.150
7.376.517.989 32.795.978.972 2.036.348.372 2.325.547.520
- - 716.008
382.813.644 6.488.055 19.590.498
45.742.233 41338196 4751662 1.875.547
6.660.838 11.751.791 1.738.411 2.215.939
605.814 2.646.944 165.272 186.778
360.124 633.063 44752 207.028
2210148 3.840.326 32.443 52.431
1.466.788 - - -

- 32300
57.045.945 443.023.964 13.252.895 24.844.229
7.319.472.044 32.352.955.008 2.023.095.477 2.300.703.291
8.238.447.440 33.141.452.879 1.920.067.462 1.877.234.696

15.486.703.834

52.701.379.639

1.907.613.247

1.699.755.803



JPMorgan Investment Funds
Etat combiné de I'Actif net (suite)
Au 30 juin 2019

Global
Income
Fund
EUR

Global

Income Conservative
Fund

EUR

Global
Macro
Fund
usp

Global
Macro Opportunities
Fund

EUR

26.112.769.481

1.464.170.011

1.452.740.719

4.703.077.179

24.949.344.588 1.410.998.650 1.416.938.782 4.582.034.609
378.553.198 4.861.625 59.691.499 248.006.196
41.845.009 1.469.025 - 231.813
87.331.401 7.070.883 1.271.446 22.286.989
213.571.503 10.683.366 181.070 939.342
12.447.655 97.754 94.915 540.710

- 47.870 75.742 119.686

- - - 683

135.769.386 7.953.045 8.793.094 -

- 2.874.469 176.534 960.414

- 3.833.438 20.747.790

26.982.287.633 1.499.228.048 1.526.858.457 4.996.910.802
7.024.180 2.745.770 - -
80.867.491 4.222.822 2.688.446 14.411.535
54.175.368 1.080.486 2.257.795 16.176.967
25.417.465 1.472.657 1.056.601 3.663.540
1.092.670 119.236 124.484 365.831
1.746.103 230.120 71.204 375.854
1.202.673 58.704 58.687 102.938

- - - 1.878.982

3.061.357 -
174.587.307 9.929.795 6.257.217 36.975.647
26.807.700.326 1.489.298.253 1.520.601.240 4.959.935.155

24.137.066.517
23.693.980.219

1.059.465.656
552.849.016

1.300.650.831
635.009.746

5.632.573.440
4.481.602.275



JPMorgan Investment Funds
Etat combiné de I'Actif net (suite)
Au 30 juin 2019

Global Convertibles Global Income us
Conservative High Yield Bond Opportunity Bond
Fund Fund Fund Fund
uso uso usp uso
231.555.889 6.318.072.829 2.471.482.558 205.410.568
229.074.409 6.344.607.170 2.496.608.133 199.031.764
- - - 1.008.281
132.711 - 381.868.039 6.921.688
- 146.250 40.462.785 38.000
248.217 20.685.878 9.052.657 633.064
571.314 89.632.896 12.280.733 1.443.620
63.505 - - -
11.807 121.055 26.953
- - 6.844 -
31.703.709 35.049.654 681.378

7.500.369
232.583.443 6.467.741.931 2.950.324.325 216.163.552
6.010.572 884.433 155.043
52.505.000 5.189.397 -
- - - 1.003.839
381.399 11.460.624 9.103.683 654.554
187.224 3.411.967 1.764.680 137.300
18.846 464.232 238.667 17.156
8.690 342.668 38.769 4.887
- - 853.402 -
25.125 275.272 123.328 29.696
1.055.315 - - -
- 2.521.963 79.266
1.908.462 483.272
1.676.599 74.470.335 22.626.784 2.565.013
230.906.844 6.393.271.596 2.927.697.541 213.598.539
302.228.954 5.294.437.280 3.001.259.272 188.499.414
377.643.749 6.987.668.804 3.613.975.780 205.017.667



JPMorgan Investment Funds
Etat combiné des opérations et des variations de I’Actif net
Pour la période du 1 janvier 2019 au 30 juin 2019

JPMorgan
Investment Funds
Combiné

uso

Actif net & I'ouverture de la période*

Revenus

Revenus de dividendes, nets
Revenus d'intéréts, nets
Revenus de préts de titres

Intéréts bancaires
Intéréts sur opérations de swaps

Total des revenus

Charges

Commission de gestion et de conseil

Commission de services

Commission de distribution

Commission de dépositaire, d'entreprise, d’Agent administratif et domiciliataire
Commission de I’Agent de registre et de transfert

Taxe d'abonnement

Intéréts sur découvert

Intéréts sur opérations de swaps

Charges diverses**

Moins : exemptions de commission***

Total des charges avant commission de performance

Commission de performance

Total des charges

Plus/(moins)-values nettes sur investissements

Plus/(moins)-values nettes réalisées sur vente d'investissements
Plus/(moins)-values nettes réalisées sur contrats de change a terme
Plus/(moins)-values nettes réalisées sur contrats futures sur instruments financiers
Plus/(moins)-values nettes réalisées sur upéralions de change

Plus/(moins)-values nettes réalisées sur valeurs a déclarer

Plus/(moins)-values nettes réalisées sur autres instruments dérivés

Plus/(moins)-values nettes réalisées au cours de la période

Variation nette des plus/(moins)-values latentes sur investissements

Variation nette des plus/(moins)-values latentes sur contrats de change a terme

Variation nette des plus/(moins)-values latentes sur contrats futures sur instruments financiers
Variation nette des plus/(moins)-values latentes sur opérations de change

Variation nette des plus/(moins)-values latentes sur valeurs a déclarer

Variation nette des plus/(moins)-values latentes sur autres instruments dérivés

Variation nette des plus/(moins)-values latentes au cours de la période
Augmentation/(diminution) de I'Actif net liée aux opérations

Variations du capital social
Souscriptions
Rachats

Augmentation/(diminution) de I'Actif net liée aux variations du capital

Distribution de dividendes

Actif net a la cléture de la période

53.730.469.717

378.986.673
693.450.831
3.320.836
784.376
2.700.610

1.079.243.326

275.782.394
20.266.322
20.892.192

8.405.590
2.072.343
11.615.620
960.419
1.523.358
5.504.035

347.022.273

4.786.942

342.235.331

853.402

343.088.733

736.154.593

566.068.557
(451.929.413)
(73.929.097)
25.056.775
(1.339)
(74.771.523)

(9.506.040)

3.694.812.392
21.682.524
(10.502.191)
(7.042.562)
5781
3.452.442

3.702.408.386

4.429.056.939

11.312.385.677
(10.573.895.077)

738.490.600

(720.799.081)

58.177.218.175

* Lesoldeal'ouvertureaété calculé al'aide des taux de change en vigueur au 30 juin 2019. L'actif net, calculé al’ aide du taux de change en vigueur au 31 décembre 2018, s'élevait a USD 53.908.518.950.
** Les Charges diverses sont en majeure partie constituées des jetons de présence, des frais et commissions liés a 'audit et a |a fiscalité ainsi que des frais d’enregistrement, de publication, d’envoi

postal, d'impression, de marketing et juridiques.

***\Veuillez consulter la Note 3a), 3b), 3c) et 3d). Dans la mesure o les colits d'exploitation réels dépasseraient le pourcentage plafonné, le montant pris en charge par la société de gestion fera I'objet
d’une comptabilisation distincte et sera déclaré en tant qu’« Exemptions de commission » dans I'Etat combiné de I'Actif net et dans I'Etat combiné des opérations et des variations de I'Actif net.

Les notes font partie intégrante de ces Etats Financiers.



JPMorgan Investment Funds

Etat combiné des opérations et des variations de I’Actif net (suite)

Pour la période du 1 janvier 2019 au 30 juin 2019

Europe Europe Global Global
Select Equity Strategic Dividend Dividend Select Equity
Fund Fund Fund

EUR EUR usp uso
861.032.608 2.331.400.824 174.402.644 300.955.770
25.838.857 65.916.320 2.877.445 4.065.850
228.751 1.049.943 23.071 29.576

- - 320 6.074
26.067.608 66.966.263 2.900.836 4.101.500
3.426.927 9.157.312 1.291.103 1.222.270
521.257 1.091.058 91.138 168.519
44.557 541.160 447.588 63.494
173.162 573.017 110.947 36.535
54.321 143.163 77.137 34.864
152.473 362.257 45.681 73.874
6.604 21.204 327 2.362
102.657 166.839 94.255 105.010
4.481.958 12.056.010 2.158.176 1.706.928
99.215 239.290 162.221 105.886
4.382.743 11.816.720 1.995.955 1.601.042
4.382.743 11.816.720 1.995.955 1.601.042
21.684.865 55.149.543 904.881 2.500.458
(14.599.427) 36.452.874 671.960 3.680.888
5.055.711 15.597.409 (1.927.746) 380.575
730.976 6.123.201 - 663.154
(243.060) 352.613 10.684 64.166
(9.055.800) 58.526.097 (1.245.102) 4.788.783
136.556.458 160.373.446 26.433.391 44.446.876
(3.317.724) (5.668.550) 476.688 (46.049)

- 172.183 - (40.035)

5.644 63.801 (2.149) (4.278)
133.244.378 154.940.880 26.907.930 44.356.514
145.873.443 268.616.520 26.567.709 51.645.755
349.003.539 320.079.404 49.548.177 105.310.026
(218.683.388) (983.658.479) (63.296.538) (83.409.153)
130.320.151 (663.579.075) (13.748.361) 21.900.873
(391.329) (30.088.593) (1.564.408) (2.489)
1.136.834.873 1.906.349.676 185.657.584 374.499.909




JPMorgan Investment Funds

Etat combiné des opérations et des variations de I’Actif net (suite)

Pour la période du 1 janvier 2019 au 30 juin 2019

Japan Japan us Global

Select Equity Strategic Value Select Equity Balanced
Fund Fund Fund

JPY JPY usp EUR
8.238.447.440 33.141.452.879 1.920.067.462 1.877.234.696
90.445.778 397.894.835 13.034.802 9.855.668

- - - 8.392.782

1.057.959 18.154.748 23.245 -
769 31.048 9.455 163.844
91.504.506 416.080.631 13.067.502 18.412.294
43.934.647 75.142.652 10.000.567 12.228.946
4.036.463 16.567.182 990.002 1.049.147
2.098.914 4.137.497 273.535 1.017.888
4.560.862 12.577.637 346.868 489.188
2.647.813 4.330.555 110.880 96.474
1.573.073 3.839.948 404.414 512.052
120.249 424377 569 92.581
10.297.728 10.703.919 124.412 208.457
69.269.749 127.723.767 12.251.247 15.694.733
12.801.322 17.534.582 84.781 464.182
56.468.427 110.189.185 12.166.466 15.230.551
56.468.427 110.189.185 12.166.466 15.230.551
35.036.079 305.891.446 901.036 3.181.743
(59.961.797) (695.521.016) 98.223.293 46.175.723
(8.197.399) (428.273.818) (10.107.230) (12.709.839)
1.726.250 - 3.154.571 (1.809.662)
107.238 3.697.411 (142.110) 973.780
(66.325.708) (1.120.097.423) 91.128.524 32.630.002
528.864.112 2.039.411.773 223.726.353 161.516.029
5.693.501 211.760.322 5.977.603 3.052.728
375.000 - 244.600 (619.755)
(3.108) 239.167 1.434 (123.133)
534.929.505 2.251.411.262 229.949.990 163.825.869
503.639.876 1.437.205.285 321.979.550 199.637.614
1.488.654.685 8.507.811.878 276.417.339 484.668.703
(2.911.225.761) (10.733.407.095) (495.219.762) (260.333.547)
(1.422.571.076) (2.225.595.217) (218.802.423) 224.335.156
(44.196) (107.939) (149.112) (504.175)

7.319.472.044

32.352.955.008

2.023.095.477

2.300.703.291




JPMorgan Investment Funds

Etat combiné des opérations et des variations de I’Actif net (suite)

Pour la période du 1 janvier 2019 au 30 juin 2019

Global Global Global Global
Income Income Conservative Macro Macro Opportunities
Fund Fund Fund Fund

EUR EUR usp EUR
24.137.066.517 1.059.465.656 1.300.650.831 5.632.573.440
184.370.236 4.009.086 2.217.542 13.277.646
385.166.923 19.771.450 2.179.949 (4.837.934)
19.029 - - -
122.871 3.636 86.116 223.458
569.679.059 23.784.172 4.483.607 8.663.170
141.674.325 7.595.506 6.285.100 23.298.708
6.401.232 622.224 737.167 2.395.225
10.320.642 1.225.067 454.778 2.351.765
2.729.028 330.518 344.161 777.233
513.040 50.853 91.847 203.951
5.591.412 325.479 210.654 903.219
175.044 7.502 21.393 455.846
1.690.988 80.435 167.266 672.593
169.095.711 10.237.584 8.312.366 31.058.540
160.354 200.110 426.412 749.067
168.935.357 10.037.474 7.885.954 30.309.473
168.935.357 10.037.474 7.885.954 30.309.473
400.743.702 13.746.698 (3.402.347) (21.646.303)
162.022.181 9.219.830 15.319.162 154.707.369
(155.109.167) (15.443.371) (40.810.364) (95.518.635)
(42.198.349) 3.831.602 (3.494.347) (26.211.372)
8.968.100 (75.028) 3.458.787 20.456.842
(8.464.213) (59.117.199)

(26.317.235) (2.466.967) (33.990.975) (5.682.995)
1.829.355.689 57.858.088 37.584.406 180.430.987
(40.036.447) (1.273.521) 3.426.072 7.723.227
(7.723.645) 1.822.753 (432.678) (3.342.959)
(6.331.698) (153.212) (93.021) 416.857
827.496 6.937.698

1.775.263.899 58.254.108 41.312.275 192.165.810
2.149.690.366 69.533.839 3.918.953 164.836.512
4.185.958.141 463.388.112 522.380.199 747.105.725
(3.196.724.437) (83.203.443) (306.188.112) (1.583.226.204)
989.233.704 380.184.669 216.192.087 (836.120.479)
(468.290.261) (19.885.911) (160.631) (1.354.318)

26.807.700.326

1.489.298.253

1.520.601.240

4.959.935.155




JPMorgan Investment Funds

Etat combiné des opérations et des variations de I’Actif net (suite)

Pour la période du 1 janvier 2019 au 30 juin 2019

Global Convertibles Global Income us

Conservative High Yield Bond Opportunity Bond

Fund Fund Fund Fund

uso uso usp uso

302.228.954 5.294.437.280 3.001.259.272 188.499.414

447.673 1.277.420 5.321.004 -

967.621 174.438.224 47.387.077 3.486.056

2 1.589.423 - -

175 15.757 74.143 7.167

- 1.388.889 1.287.508 24.213

1.415.471 178.709.713 54.069.732 3.517.436

1.237.932 18.366.555 10.808.207 783.951

127.134 2.641.659 1.469.921 98.618

53.350 1.630.835 238.324 27.377

76.475 846.367 630.797 80.708

41380 254.668 163.748 24.395

52.636 1.217.905 580.624 47.400

- 30.370 35.411 1.204

- - 1.522.980 378

97.223 1.051.071 246.565 97.215

1.686.130 26.039.430 15.696.577 1.161.246

88.872 580.282 715.255 164.996

1.597.258 25.459.148 14.981.322 996.250
853.402

1.597.258 25.459.148 15.834.724 996.250

(181.787) 153.250.565 38.235.008 2.521.186

(2.268.597) 19.375.188 (11.062.205) 670.600

110.506 (56.631.104) (40.884.100) (4.179.621)

N - (6.190.477) (310.324)

(42.402) 333.092 (13.314.878) 11.658

- - - (1.339)

1.217.698 (231.311)

(2.200.493) (36.922.824) (70.233.962) (4.040.337)

17.645.342 361.075.619 74.364.740 10.225.944

1.153.786 30.163.796 20.607.247 2.891.585

- - 633.509 120.776

2762 (7.046) 27.427 (1.443)

- - - 5.781

1.184.436 (6.411.857) (44.884)

18.801.890 392.416.805 89.221.066 13.197.759

16.419.610 508.744.546 57.222.112 11.678.608

8.654.162 2.229.333.934 538.516.880 33.288.268

(96.334.738) (1.522.697.434) (659.520.437) (19.841.823)

(87.680.576) 706.636.500 (121.003.557) 13.446.445

(61.144) (116.546.730) (9.780.286) (25.928)

230.906.844 6.393.271.596 2.927.697.541 213.598.539




JPMorgan Investment Funds
Etat des variations du nombre d’Actions
Pour la période du 1= janvier 2019 au 30 juin 2019

Actions en circulation

Actions en circulation

al'ouverture Actions Actions alacloture

de la période souscrites rachetées de la période
JPMorgan Investment Funds - Europe Select Equity Fund
JPM Europe Select Equity A (acc) - CZK 75,475 1.238,249 - 1.313,724
JPM Europe Select Equity A (acc) - EUR 171.728,374 105.575,392 15.359,389 261.944,377
JPM Europe Select Equity A (acc) - USD 33.211,819 - 10.178,332 23.033,487
JPM Europe Select Equity A (dist) - EUR 72.738,690 5.032,430 8.428,197 69.342,923
JPM Europe Select Equity A (dist) - GBP 1.311,621 3,835 37,287 1.278,169
JPM Europe Select Equity C (acc) - EUR 805.273,532 283.009,983 338.195,114 750.088,401
JPM Europe Select Equity C (acc) - USD 200.165,929 56.690,760 81.536,956 175.319,733
JPM Europe Select Equity C (dist) - EUR 17.913,287 - 15.280,628 2.632,659
JPM Europe Select Equity C (dist) - GBP 19.262,931 176,306 8.439,453 10.999,784
JPM Europe Select Equity D (acc) - EUR 110.763,798 4.101,338 19.926,828 94.938,308
JPM Europe Select Equity D (acc) - USD 9,806 - - 9,806
JPM Europe Select Equity | (acc) - EUR 1.012.574,927 172.232,775 110.471,957 1.074.335,745
JPM Europe Select Equity | (acc) - USD (hedged) 36.024,268 36.823,799 18.564,019 54.284,048
JPM Europe Select Equity | (dist) - EUR 4.291,868 - - 4.291,868
JPM Europe Select Equity 12 (acc) - EUR 1.292.815,477 494.067,843 725.905,122 1.060.978,198
JPM Europe Select Equity 12 (acc) - USD 24.532,995 8.188,718 1.082,016 31.639,697
JPM Europe Select Equity 12 (acc) - USD (hedged)* 3.337,577 2.038,792 5.376,369 -
JPM Europe Select Equity 12 (dist) - EUR 93.876,629 3.551,806 78.293,601 19.134,834
JPM Europe Select Equity X (acc) - EUR 658.421,351 262.571,176 126.834,113 794.158,414
JPM Europe Select Equity X (acc) - USD (hedged) 713.454,573 107.125,000 - 820.579,573
JPM Europe Select Equity X (dist) - EUR* 12.992,627 8.731,711 21.724,338 -
JPMorgan Investment Funds - Europe Strategic Dividend Fund
JPM Europe Strategic Dividend A (acc) - AUD (hedged) 108.466,012 77.639,740 10.204,698 175.901,054
JPM Europe Strategic Dividend A (acc) - EUR 1.361.591,748 77.827,744 280.631,799 1.158.787,693
JPM Europe Strategic Dividend A (acc) - HUF (hedged) 8.146,548 1.669,227 1.351,758 8.464,017
JPM Europe Strategic Dividend A (acc) - USD (hedged) 901.457,326 302.295,961 316.019,026 887.734,261
JPM Europe Strategic Dividend A (dist) - EUR 487.572,857 13.237,075 58.758,526 442,051,406
JPM Europe Strategic Dividend A (div) - EUR 399.127,010 34.232,497 54.619,476 378.740,031
JPM Europe Strategic Dividend A (mth) - EUR 125.640,236 7.719,863 35.918,407 97.441,692
JPM Europe Strategic Dividend A (mth) - RMB (hedged) 967.324,580 - 86.093,734 881.230,846
JPM Europe Strategic Dividend A (mth) - SGD (hedged) 2.468.999,765 - 1.183.553,548 1.285.446,217
JPM Europe Strategic Dividend A (mth) - USD (hedged) 1.311.392,866 27.584,455 268.598,321 1.070.379,000
JPM Europe Strategic Dividend C (acc) - EUR 1.182.620,645 440.129,173 447.460,745 1.175.289,073
JPM Europe Strategic Dividend C (acc) - USD (hedged) 156.785,891 14.885,990 42.772,237 128.899,644
JPM Europe Strategic Dividend C (dist) - EUR 497.448,212 52.664,708 244,601,417 305.511,503
JPM Europe Strategic Dividend C (dist) - EUR (hedged) 155.918,000 13.980,000 169.823,000 75,000
JPM Europe Strategic Dividend C (dist) - GBP 5.074,960 - 1.340,890 3.734,070
JPM Europe Strategic Dividend C (div) - EUR 2.096.988,256 90.922,394 152.364,385 2.035.546,265
JPM Europe Strategic Dividend C (mth) - EUR** - 17.412,493 - 17.412,493
JPM Europe Strategic Dividend C (mth) - SGD (hedged) 235.843,436 645.073,456 175.632,208 705.284,684
JPM Europe Strategic Dividend C (mth) - USD (hedged) 255.721,511 43.116,925 32.984,826 265.853,610
JPM Europe Strategic Dividend D (acc) - EUR 166.205,457 6.722,022 25.919,420 147.008,059
JPM Europe Strategic Dividend D (div) - EUR 1.025.674,025 30.825,522 111.894,118 944.605,429
JPM Europe Strategic Dividend D (mth) - EUR (hedged) 41.435,346 9.819,261 8.636,038 42.618,569
JPM Europe Strategic Dividend D (mth) - USD (hedged) 9.080,018 1.868,962 400,000 10.548,980
JPM Europe Strategic Dividend F (mth) - USD (hedged) 20,000 9.510,517 6.574,662 2.955,855
JPM Europe Strategic Dividend | (acc) - EUR 1.823.964,010 40.649,916 1.377.910,449 486.703,477
JPM Europe Strategic Dividend I (acc) - USD 31.014,273 21.799,801 1.042,261 51.771,813
JPM Europe Strategic Dividend | (acc) - USD (hedged) 622,311 17.940,453 182,481 18.380,283
JPM Europe Strategic Dividend I (dist) - EUR 249.875,812 49.333,000 33.632,525 265.576,287
JPM Europe Strategic Dividend | (div) - EUR 4.622.464,620 128.514,621 2.476.370,022 2.274.609,219
JPM Europe Strategic Dividend | (mth) - USD (hedged) - 20,168 - 20,168
JPM Europe Strategic Dividend 12 (acc) - EUR 131.893,270 295.376,861 114.414,993 312.855,138
JPM Europe Strategic Dividend 12 (dist) - EUR* 1.670,696 187,215 1.857,911 -
JPM Europe Strategic Dividend X (acc) - EUR 1.064.382,172 387.243,546 22.959,040 1.428.666,678
JPM Europe Strategic Dividend X (acc) - SGD (hedged)* 19.889.468,092 5.114.827,202 25.004.295,294 -
JPM Europe Strategic Dividend X (acc) - USD (hedged) 24.915,000 8.375,000 - 33.290,000
JPM Europe Strategic Dividend X (dist) - GBP 11,578 - - 11,578
JPM Europe Strategic Dividend X (div) - EUR 365.167,201 197.163,186 168.004,015

* Classe d'Actions inactive a la cl6ture de la période.
** Classe d’Actions réactivée au cours de la période.



JPMorgan Investment Funds
Etat des variations du nombre d’Actions (suite)
Pour la période du 1= janvier 2019 au 30 juin 2019

Actions en circulation

Actions en circulation

al'ouverture Actions Actions alacloture

de la période souscrites rachetées de la période
JPMorgan Investment Funds - Global Dividend Fund
JPM Global Dividend A (acc) - EUR 33.511,581 15.827,170 2.718,301 46.620,450
JPM Global Dividend A (acc) - EUR (hedged) 47.901,000 10.760,378 15.155,866 43.505,512
JPM Global Dividend A (acc) - USD 135.773,617 112.352,114 152.666,055 95.459,676
JPM Global Dividend A (dist) - EUR (hedged) 1.904,000 - - 1.904,000
JPM Global Dividend A (dist) - USD 69.034,830 6.968,713 6.803,516 69.200,027
JPM Global Dividend A (div) - EUR 65.538,228 25.882,452 12,508,605 78.912,075
JPM Global Dividend A (div) - EUR (hedged) 22.287,598 17.453,682 1.276,890 38.464,390
JPM Global Dividend A (div) - USD 12.626,871 1.574,735 1.444,417 12.757,189
JPM Global Dividend A (mth) - USD (hedged) 33.479,735 12.293,159 23.200,423 22.572,471
JPM Global Dividend C (acc) - EUR 30.135,328 2.757,071 2.292,551 30.599,848
JPM Global Dividend C (acc) - USD 11.550,182 4.258,785 4.489,651 11.319,316
JPM Global Dividend C (dist) - EUR 780,570 - - 780,570
JPM Global Dividend C (dist) - EUR (hedged) 2.182,000 756,000 1.383,000 1.555,000
JPM Global Dividend C (div) - EUR* 1.984,144 - 1.984,144 -
JPM Global Dividend D (acc) - EUR (hedged) 230.494,242 49.147,314 44.369,413 235.272,143
JPM Global Dividend D (acc) - USD 59.101,606 8.387,231 12.770,785 54.718,052
JPM Global Dividend D (div) - EUR (hedged) 533.879,331 67.701,084 62.118,150 539.462,265
JPM Global Dividend D (mth) - EUR (hedged) 16.606,241 2.867,459 3.179,787 16.293,913
JPM Global Dividend F (mth) - USD (hedged) 182.433,594 46.968,905 127.031,796 102.370,703
JPM Global Dividend I (acc) - EUR* 27.949,088 - 27.949,088 -
JPM Global Dividend T (acc) - EUR (hedged) 102.434,847 22.855,746 32.368,029 92.922,564
JPM Global Dividend X (acc) - USD 2.464,641 - 1.450,605 1.014,036
JPM Global Dividend X (dist) - AUD 54.036,285 1.343,791 378,071 55.002,005
JPMorgan Investment Funds - Global Select Equity Fund
JPM Global Select Equity A (acc) - CZK 66,744 1.200,675 - 1,267,419
JPM Global Select Equity A (acc) - EUR 52.970,934 7.284,216 8.263,474 51.991,676
JPM Global Select Equity A (acc) - SGD 155.124,597 - 46.048,871 109.075,726
JPM Global Select Equity A (acc) - USD 261.120,826 21.241,110 47.207,577 235.154,359
JPM Global Select Equity A (dist) - USD 11.859,872 9,341 2.323,135 9.546,078
JPM Global Select Equity C (acc) - EUR 88.930,270 8.448,282 11.988,787 85.389,765
JPM Global Select Equity C (acc) - USD 612.768,082 247.172,189 163.193,481 696.746,790
JPM Global Select Equity C (dist) - USD 1.438,281 - - 1.438,281
JPM Global Select Equity D (acc) - USD 72.776,041 11.491,499 15.592,557 68.674,983
JPM Global Select Equity 12 (acc) - USD 10,000 196.451,176 139.052,201 57.408,975
JPM Global Select Equity X (acc) - USD 138.090,397 1.969,195 606,923 139.452,669
JPMorgan Investment Funds - Japan Select Equity Fund
JPM Japan Select Equity A (acc) - EUR 18.215,984 813,437 2.059,871 16.969,550
JPM Japan Select Equity A (acc) - JPY 401.304,658 112.328,433 160.663,138 352.969,953
JPM Japan Select Equity A (dist) - JPY 2.190,178 66,710 1.304,586 952,302
JPM Japan Select Equity C (acc) - EUR (hedged)* 2.200,000 - 2.200,000 -
JPM Japan Select Equity C (acc) - JPY 37.029,318 1.090,538 20.914,394 17.205,462
JPM Japan Select Equity C (acc) - USD (hedged) 33.919,000 - 20.900,000 13.019,000
JPM Japan Select Equity C (dist) - JPY 157,000 - - 157,000
JPM Japan Select Equity D (acc) - JPY 40.019,817 7.872,076 4.470,475 43.421,418
JPM Japan Select Equity 12 (acc) - JPY. 10,925 - - 10,925
JPM Japan Select Equity X (acc) - JPY 101.132,505 1.398,506 11.580,720 90.950,291
JPMorgan Investment Funds - Japan Strategic Value Fund
JPM Japan Strategic Value A (acc) - EUR 48.901,302 83.606,928 81.733,695 50.774,535
JPM Japan Strategic Value A (acc) - EUR (hedged) 48.771,385 4.615,097 9.381,265 44,005,217
JPM Japan Strategic Value A (acc) - JPY 232.249,030 62.524,751 79.171,932 215.601,849
JPM Japan Strategic Value A (acc) - USD (hedged) 10.077,266 512,871 4.130,814 6.459,323
JPM Japan Strategic Value A (dist) - GBP 1,552,363 4,098 228,203 1.328,258
JPM Japan Strategic Value C (acc) - EUR (hedged) 138.514,066 60.327,558 56.251,778 142.589,846
JPM Japan Strategic Value C (acc) - JPY 175.585,649 43.066,622 117.091,416 101.560,855
JPM Japan Strategic Value C (acc) - USD 38.284,317 15.466,616 17.251,633 36.499,300
JPM Japan Strategic Value C (acc) - USD (hedged)** - 29.396,604 9.628,329 19.768,275
JPM Japan Strategic Value D (acc) - EUR 37.397,099 11.132,849 15.244,608 33.285,340
JPM Japan Strategic Value D (acc) - EUR (hedged) 58.056,593 3.224,177 8.502,563 52.778,207
JPM Japan Strategic Value D (acc) - JPY 12.127,476 907,333 1.336,690 11.698,119
JPM Japan Strategic Value | (acc) - EUR (hedged) 122.047,163 24.323,075 9.815,814 136.554,424
JPM Japan Strategic Value 12 (acc) - EUR (hedged) 165.553,438 211.194,465 81.339,203 295.408,700
JPM Japan Strategic Value X (acc) - JPY 466.418,842 48.300,055 96.671,801 418.047,096
JPM Japan Strategic Value X (acc) - USD 502.985,590 26.940,000 36.428,000 493.497,590
JPM Japan Strategic Value X (acc) - USD (hedged) 59.149,000 5.397,000 46.912,000 17.634,000

* Classe d'Actions inactive a la cl6ture de la période.
** Classe d’Actions réactivée au cours de la période.



JPMorgan Investment Funds
Etat des variations du nombre d’Actions (suite)
Pour la période du 1= janvier 2019 au 30 juin 2019

Actions en circulation Actions en circulation
al'ouverture Actions Actions alacloture
de la période souscrites rachetées de la période

JPMorgan Investment Funds - US Select Equity Fund

JPM US Select Equity A (acc) - AUD (hedged) 355.739,143 42.516,999 44.536,082 353.720,060
JPM US Select Equity A (acc) - EUR 1.154.715,120 146.694,833 483.238,485 818.171,468
JPM US Select Equity A (acc) - EUR (hedged) 504.050,480 112.748,897 73.679,135 543.120,242
JPM US Select Equity A (acc) - USD 1.919.671,704 118.179,237 367.630,973 1.670.219,968
JPM US Select Equity A (dist) - GBP 1.776,053 0,645 - 1.776,698
JPM US Select Equity A (dist) - USD 170.274,746 7.531,983 18.794,062 159.012,667
JPM US Select Equity C (acc) - EUR 718.856,484 106.263,367 123.253,411 701.866,440
JPM US Select Equity C (acc) - EUR (hedged) 351.781,396 34.940,112 88.098,774 298.622,734
JPM US Select Equity C (acc) - USD 545.153,561 69.626,032 97.344,658 517.434,935
JPM US Select Equity C (dist) - GBP 106.905,159 512,735 31.506,792 75.911,102
JPM US Select Equity C (dist) - USD 20.000,003 184,354 8.684,354 11.500,003
JPM US Select Equity D (acc) - EUR - 10,000 - 10,000
JPM US Select Equity D (acc) - EUR (hedged) 162.158,495 5.314,630 32.428,487 135.044,638
JPM US Select Equity D (acc) - USD 367.794,452 31.357,777 60.942,821 338.209,408
JPM US Select Equity | (acc) - EUR 117.873,905 250.932,638 86.906,013 281.900,530
JPM US Select Equity | (acc) - EUR (hedged) 113.426,162 35.459,076 27.840,344 121.044,894
JPM US Select Equity I (acc) - USD 842.529,613 161.636,092 275.909,703 728.256,002
JPM US Select Equity | (dist) - GBP 11,493 - - 11,493
JPM US Select Equity | (dist) - USD 5.814,654 5.328,533 - 11.143,187
JPM US Select Equity 12 (acc) - EUR 215.333,236 142.761,160 35.269,907 322.824,489
JPM US Select Equity 12 (acc) - EUR (hedged) 10.963,775 6.011,698 15.601,573 1.373,900
JPM US Select Equity 12 (acc) - USD 1.668.442,486 127.296,627 282.322,773 1.513.416,340
JPM US Select Equity 12 (dist) - USD 10,000 0,049 - 10,049
JPM US Select Equity X (acc) - USD 60.603,713 728,777 18.259,721 43.072,769
JPMorgan Investment Funds - Global Balanced Fund

JPM Global Balanced A (acc) - EUR 230.811,848 28.468,679 26.164,099 233.116,428
JPM Global Balanced A (acc) - USD (hedged) 155.051,255 198.886,211 227.582,519 2.126.354,947
JPM Global Balanced A (dist) - EUR 1.072.236,898 93.438,812 100.351,691 1.065.324,019
JPM Global Balanced A (dist) - USD (hedged) 97.796,665 7.509,218 7.187,536 98.118,347
JPM Global Balanced A (mth) - USD (hedged) 32.203,596 4.609,453 5.330,001 31.483,048
JPM Global Balanced C (acc) - EUR 155.241,994 11.263,925 46.664,560 119.841,359
JPM Global Balanced C (acc) - USD (hedged) 2.770.848,714 746.693,423 201.568,931 3.315.973,206
JPM Global Balanced C (dist) - EUR 8.058,315 2.691,952 168,000 10.582,267
JPM Global Balanced C (dist) - USD (hedged) 82.563,714 16.943,654 29,751 99.477,617
JPM Global Balanced C (mth) - USD (hedged) 29.239,336 4.463,591 2.364,164 31.338,763
JPM Global Balanced D (acc) - EUR 1.108.316,470 122.058,410 136.456,421 1.093.918,459
JPM Global Balanced D (acc) - USD (hedged) 578.403,556 86.828,972 44.115,963 621.116,565
JPM Global Balanced D (mth) - USD (hedged) 15.581,897 545,780 735,765 15.391,912
JPM Global Balanced I (acc) - EUR 95.383,235 23.055,839 68.305,398 50.133,676
JPM Global Balanced 12 (acc) - EUR 322.679,598 413.956,918 90.214,299 646.422,217
JPM Global Balanced T (acc) - EUR 421.526,950 1.185.244,203 59.483,559 1.547.287,594
JPM Global Balanced X (acc) - EUR 13.296,226 5.175,261 5.603,686 12.867,801
JPM Global Balanced X (acc) - USD (hedged)** - 906,141 - 906,141

** Classe d’Actions réactivée au cours de la période.



JPMorgan Investment Funds
Etat des variations du nombre d’Actions (suite)
Pour la période du 1 janvier 2019 au 30 juin 2019

Actions en circulation Actions en circulation
al'ouverture Actions Actions alacloture
de la période souscrites rachetées de la période

JPMorgan Investment Funds - Global Income Fund

JPM Global Income A (acc) - AUD (hedged) 3.358.339,456 896.006,052 891.506,969 3.362.838,539
JPM Global Income A (acc) - CHF (hedged) 252.754,429 17.434,727 31.865,319 238.323,837
JPM Global Income A (acc) - CZK (hedged) 10.965,017 4.391,162 - 15.356,179
JPM Global Income A (acc) - EUR 12.662.325,103 2.990.759,048 2.459.355,938 13.193.728,213
JPM Global Income A (acc) - SGD (hedged) 785.918,948 131.304,034 145.496,572 771.726,410
JPM Global Income A (acc) - USD (hedged) 4.846.969,540 2.898.340,185 2.396.687,933 5.348.621,792
JPM Global Income A (dist) - EUR 9.260.073,021 1.199.344,864 295.045,128 10.164.372,757
JPM Global Income A (dist) - GBP (hedged) 130.179,682 31.264,193 19.673,092 141.770,783
JPM Global Income A (div) - CHF (hedged) 197.118,875 5.526,370 2.313,652 200.331,593
JPM Global Income A (div) - EUR 52.173.518,386 6.005.889,930 3.288.907,452 54.890.500,864
JPM Global Income A (div) - SGD 1.445.093,838 309.731,561 252.387,793 1.502.437,606
JPM Global Income A (div) - SGD (hedged) 3.194.620,770 245.324,204 344.114,928 3.095.830,046
JPM Global Income A (div) - USD (hedged) 3.642.351,258 426.033,223 440.496,535 3.627.887,946
JPM Global Income A (irc) - AUD (hedged) 121.467.732,906 24.442.245,213 15.606.860,712 130.303.117,407
JPM Global Income A (irc) - CAD (hedged) 1.704.699,701 215.772,354 43.598,025 1.876.874,030
JPM Global Income A (irc) - RMB (hedged) 20.934.484,646 4.163.138,634 2.740.157,893 22.357.465,387
JPM Global Income A (irc) - SGD (hedged) 14.119.027,135 27.154.839,893 3.265.415,430 38.008.451,598
JPM Global Income A (irc) - USD (hedged) 19.569.722,400 17.260.111,582 5.044.162,333 31.785.671,649
JPM Global Income A (mth) - EUR 5.244.089,305 829.454,973 660.557,765 5.412.986,513
JPM Global Income A (mth) - GBP (hedged) 656.626,994 186.993,929 75.803,747 767.817,176
JPM Global Income A (mth) - SGD (hedged) 71.439.219,613 10.163.112,013 9.648.560,021 71.953.771,605
JPM Global Income A (mth) - USD (hedged) 13.685.587,733 2.995.743,958 2.705.491,860 13.975.839,831
JPM Global Income C (acc) - EUR 5.213.573,166 1.009.200,746 2.906.376,903 3.316.397,009
JPM Global Income C (acc) - PLN (hedged) 8.526,867 - 2.373,107 6.153,760
JPM Global Income C (acc) - USD (hedged) 2.043.938,096 152.790,000 164.152,334 2.032.575,762
JPM Global Income C (dist) - CAD (hedged) 132,385 1,970 - 134,355
JPM Global Income C (dist) - EUR 94.536,077 3.145,487 6.684,734 90.996,830
JPM Global Income C (dist) - GBP (hedged) 71.167,485 14.455,922 6.571,183 79.052,224
JPM Global Income C (dist) - USD (hedged) 79.465,846 4.445,414 24.616,472 59.294,788
JPM Global Income C (div) - CHF (hedged) 23.655,367 9.852,868 1.150,000 32.358,235
JPM Global Income C (div) - EUR 2.784.998,865 365.261,417 225.438,274 2.924.822,008
JPM Global Income C (div) - USD (hedged) 893.259,246 98.550,085 92.948,159 898.861,172
JPM Global Income C (irc) - AUD (hedged) 2.959.690,412 376.175,307 - 3.335.865,719
JPM Global Income C (irc) - RMB (hedged) 35.328.943,312 7.446.621,654 11.303.018,625 31.472.546,341
JPM Global Income C (mth) - GBP (hedged) 105.188,642 4.084,967 - 109.273,609
JPM Global Income C (mth) - SGD (hedged) 2.853.934,348 195.796,091 755.194,946 2.294.535,493
JPM Global Income C (mth) - USD (hedged) 587.435,076 104.491,360 146.340,702 545,585,734
JPM Global Income D (acc) - EUR 7.971.531,699 914.888,980 905.426,094 7.980.994,585
JPM Global Income D (acc) - USD (hedged) 832.641,037 103.830,021 139.388,303 797.082,755
JPM Global Income D (div) - EUR 32.078.288,529 1.851.048,821 2.690.814,015 31.238.523,335
JPM Global Income D (div) - USD (hedged) 459.811,660 36.168,152 65.067,099 430.912,713
JPM Global Income D (mth) - EUR 240.671,516 27.279,596 28.958,923 238.992,189
JPM Global Income D (mth) - USD (hedged) 576.080,256 22.431,026 62.125,025 536.386,257
JPM Global Income F (irc) - AUD (hedged) 6.337.885,508 3.452.399,729 659.630,249 9.130.654,988
JPM Global Income F (irc) - USD (hedged) 4.456.830,671 8.646.258,662 1.669.480,860 11.433.608,473
JPM Global Income F (mth) - USD (hedged) 1.006.197,328 415.442,393 318.608,877 1.103.030,844
JPM Global Income | (acc) - EUR 279.046,189 135.991,667 200.703,108 214.334,748
JPM Global Income | (acc) - USD (hedged) 4.122,571 2.694,551 858,760 5.958,362
JPM Global Income I (div) - EUR 120.315,647 138.253,424 7.519,416 251.049,655
JPM Global Income | (div) - USD (hedged) 454,887 - - 454,887
JPM Global Income | (mth) - JPY (hedged) 24.901.663,444 - 827.001,320 24.074.662,124
JPM Global Income 12 (acc) - EUR 1.748.386,575 4.202.982,371 499.416,260 5.451.952,686
JPM Global Income 12 (div) - EUR 9,741 - - 9,741
JPM Global Income T (div) - EUR 3.871.023,213 536.135,708 350.696,179 4.056.462,742
JPM Global Income V (acc) - EUR (hedged to BRL) 686.266,047 - 172.401,274 513.864,773
JPM Global Income X (div) - EUR 1.830.337,000 165.163,000 38.386,000 1.957.114,000
JPMorgan Investment Funds - Global Income Conservative Fund

JPM Global Income Conservative A (acc) - EUR 355.883,449 301.160,411 68.225,502 588.818,358
JPM Global Income Conservative A (acc) - SEK (hedged) 1.768,144 - - 1.768,144
JPM Global Income Conservative A (acc) - USD (hedged) 5.994,544 7.181,321 2.818,263 10.357,602
JPM Global Income Conservative A (dist) - EUR 76.035,563 18.095,220 2.616,051 91.514,732
JPM Global Income Conservative A (dist) - USD (hedged) 7.743,000 100,000 - 7.843,000
JPM Global Income Conservative A (div) - EUR 4.337.669,550 1.828.273,258 230.962,358 5.934.980,450
JPM Global Income Conservative C (acc) - EUR 115.388,931 248.737,833 42.381,392 321.745,372
JPM Global Income Conservative C (dist) - EUR 7.170,000 - - 7.170,000
JPM Global Income Conservative D (acc) - EUR 870.148,003 306.629,536 89.968,170 1.086.809,369
JPM Global Income Conservative D (div) - EUR 5.281.317,540 1.950.600,194 376.494,912 6.855.422,822
JPM Global Income Conservative D (mth) - EUR 417.701,235 191.114,421 56.367,097 552.448,559
JPM Global Income Conservative 12 (acc) - EUR - 11.132,261 74,334 11.057,927



JPMorgan Investment Funds
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du nombre d’Actions (suite)
1¢ janvier 2019 au 30 juin 2019
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de la période souscrites rachetées de la période
JPMorgan Investment Funds - Global Macro Fund
JPM Global Macro A (acc) - CHF (hedged) 2.872,035 1.500,000 - 4.372,035
JPM Global Macro A (acc) - EUR (hedged) 1.817.962,407 257.763,250 334.261,795 1.741.463,862
JPM Global Macro A (acc) - SGD (hedged) 303.427,173 1.304,726 1.815,129 302.916,770
JPM Global Macro A (acc) - USD 1.211.630,121 122.096,048 220.116,222 1.113.609,947
JPM Global Macro A (dist) - EUR (hedged) 342.622,577 17.874,422 80.087,955 280.409,044
JPM Global Macro A (dist) - USD" 82.074,549 3.276,489 11.309,975 74.041,063
JPM Global Macro C (acc) - CHF (hedged) 99,172 - - 99,172
JPM Global Macro C (acc) - EUR (hedged) 1.348.122,681 47.738,145 892.341,243 503.519,583
JPM Global Macro C (acc) - NOK (hedged) 67.116,968 56.859,280 3.870,674 120.105,574
JPM Global Macro C (acc) - USD 941.393,828 200.817,956 390.402,214 751.809,570
JPM Global Macro C (dist) - EUR (hedged) 8.006,000 1.610,000 205,000 9.411,000
JPM Global Macro C (dist) - GBP (hedged) 241.246,350 - 235.564,339 5.682,011
JPM Global Macro C (dist) - USD" 54.287,482 8.202,829 4.679,387 57.810,924
JPM Global Macro D (acc) - EUR (hedged) 1.553.932,899 60.707,048 296.352,140 1.318.287,807
JPM Global Macro D (acc) - SEK (hedged)* 756,008 - 756,008 -
JPM Global Macro D (acc) - USD 450.976,418 34.769,954 61.585,315 424.161,057
JPM Global Macro D (dist) - USD" 14.562,861 2.343,220 6.238,011 10.668,070
JPM Global Macro | (acc) - EUR (hedged) 713.586,787 523.783,563 70.938,774 1.166.431,576
JPM Global Macro I (acc) - SEK (hedged) 3.026.758,498 3.327.433,263 160.765,848 6.193.425,913
JPM Global Macro I (acc) - USD - 500.410,320 - 500.410,320
JPM Global Macro X (acc) - EUR (hedged) 2.633,287 15,243 1.102,688 1.545,842
JPM Global Macro X (acc) - USD 3.390,985 2.637,355 1.991,894 4.036,446
JPMorgan Investment Funds - Global Macro Opportunities Fund
JPM Global Macro Opportunities A (acc) - AUD (hedged) 1.767.150,958 370.228,113 685.645,202 1.451.733,869
JPM Global Macro Opportunities A (acc) - CHF (hedged) 117.492,340 8.969,486 25.629,066 100.832,760
JPM Global Macro Opportunities A (acc) - CZK (hedged) 687.020,889 41.788,902 17.879,946 710.929,845
JPM Global Macro Opportunities A (acc) - EUR 6.036.387,114 636.962,415 1.092.103,599 5.581.245,930
JPM Global Macro Opportunities A (acc) - HUF (hedged) 5.106,554 5.490,928 - 10.597,482
JPM Global Macro Opportunities A (acc) - SEK (hedged) 5.100,501 831,750 2.330,985 3.601,266
JPM Global Macro Opportunities A (acc) - SGD (hedged) 4.274.788,181 348.700,827 1.736.564,615 2.886.924,393
JPM Global Macro Opportunities A (acc) - USD (hedged) 3.031.824,091 209.030,562 962.148,421 2.278.706,232
JPM Global Macro Opportunities A (dist) - EUR 2.347.120,773 242.509,118 280.344,850 2.309.285,041
JPM Global Macro Opportunities A (dist) - GBP (hedged) 1.070,516 0,043 3,310 1.067,249
JPM Global Macro Opportunities C (acc) - AUD (hedged) 33.250,000 - - 33.250,000
JPM Global Macro Opportunities C (acc) - CHF (hedged) 59.459,857 15.652,459 3.041,842 72.070,474
JPM Global Macro Opportunities C (acc) - EUR 5.381.872,140 962.070,492 1.808.110,877 4.535.831,755
JPM Global Macro Opportunities C (acc) - USD (hedged) 1.233.486,182 371.452,316 1.065.724,483 539.214,015
JPM Global Macro Opportunities C (dist) - EUR 629.311,708 172.948,795 31.282,740 770.977,763
JPM Global Macro Opportunities C (dist) - GBP (hedged) 2.386.478,027 409.272,178 950.379,609 1.845.370,596
JPM Global Macro Opportunities C (dist) - USD (hedged) 655.306,925 80.754,164 341.005,156 395.055,933
JPM Global Macro Opportunities D (acc) - EUR 4.385.968,150 545.518,919 842.941,750 4.088.545,319
JPM Global Macro Opportunities D (acc) - HUF (hedged) 67.926,282 4.422,117 6.059,698 66.288,701
JPM Global Macro Opportunities D (acc) - PLN (hedged) 631,576 - 15,952 615,624
JPM Global Macro Opportunities D (acc) - USD (hedged) 4.005,823 1.468,635 144,717 5.329,741
JPM Global Macro Opportunities | (acc) - CHF (hedged) 803.515,325 - - 803.515,325
JPM Global Macro Opportunities | (acc) - EUR 9.439.071,077 1.316.152,244 3.025.441,137 7.729.782,184
JPM Global Macro Opportunities | (acc) - JPY (hedged) 4.159.432,375 435.560,933 777.741,453 3.817.251,855
JPM Global Macro Opportunities | (acc) - RMB (hedged) 13.619.772,382 8.940.482,905 - 22.560.255,287
JPM Global Macro Opportunities | (acc) - SEK (hedged) 193.495,967 206.723,606 84.065,688 316.153,885
JPM Global Macro Opportunities | (acc) - USD (hedged) 1.276.836,291 86.433,360 990.755,962 372,513,689
JPM Global Macro Opportunities T (acc) - EUR 765.895,916 39.840,480 303.947,453 501.788,943
JPM Global Macro Opportunities V (acc) - EUR (hedged to BRL) 162.360,586 34.480,175 86.575,465 110.265,296
JPM Global Macro Opportunities X (acc) - EUR 436.787,465 31.493,307 50.979,413 417.301,359
JPM Global Macro Opportunities X (acc) - USD (hedged) 343.480,383 4.930,951 21.638,829 326.772,505
JPMorgan Investment Funds - Global Convertibles Conservative Fund
JPM Global Convertibles Conservative A (acc) - SGD (hedged) 23.997,957 254,335 6.409,475 17.842,817
JPM Global Convertibles Conservative A (acc) - USD 720.976,528 13.360,152 109.235,021 625.101,659
JPM Global Convertibles Conservative A (dist) - USD 8.533,448 - 3.957,374 4.576,074
JPM Global Convertibles Conservative A (mth) - USD 15.329,420 458,536 2.813,127 12.974,829
JPM Global Convertibles Conservative C (acc) - USD 435.899,066 6.623,998 143.949,989 298.573,075
JPM Global Convertibles Conservative C (dist) - USD 1.215,611 - - 1.215,611
JPM Global Convertibles Conservative C (mth) - USD 4.279,653 1.077,907 - 5.357,560
JPM Global Convertibles Conservative D (acc) - USD 123.057,137 5.620,367 13.999,621 114.677,883
JPM Global Convertibles Conservative D (mth) - USD 9.187,977 101,947 1.414,790 7.875,134
JPM Global Convertibles Conservative | (acc) - USD 287.477,264 2.380,396 270.490,101 19.367,559
JPM Global Convertibles Conservative 12 (acc) - USD 10,000 - - 10,000
JPM Global Convertibles Conservative X (acc) - USD 129.501,402 22,563,192 1.577,298 150.487,296

* Classe d'Actions inactive a la cl6ture de la période.

" La Classe d’Actions « (mth) » a été renommée en Classe dActions « (dist) » équivalente du méme Compartiment.
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Etat des variations du nombre d’Actions (suite)
Pour la période du 1= janvier 2019 au 30 juin 2019

Actions en circulation

Actions en circulation

al'ouverture Actions Actions alacloture

de la période souscrites rachetées de la période
JPMorgan Investment Funds - Global High Yield Bond Fund
JPM Global High Yield Bond A (acc) - AUD (hedged) 987.584,547 1.287.994,874 366.799,411 1.908.780,010
JPM Global High Yield Bond A (acc) - CHF (hedged) 5.526,000 12.787,793 800,000 17.513,793
JPM Global High Yield Bond A (acc) - CZK (hedged) 5.078,080 - - 5.078,080
JPM Global High Yield Bond A (acc) - EUR (hedged) 556.733,573 38.967,008 361.077,730 234.622,851
JPM Global High Yield Bond A (acc) - HUF (hedged) 22.553,298 7.579,579 8.905,500 21.227,377
JPM Global High Yield Bond A (acc) - USD 1.931.077,912 1.850.668,640 922.709,681 2.859.036,871
JPM Global High Yield Bond A (dist) - EUR (hedged) 400.056,870 113.150,026 15.749,914 497.456,982
JPM Global High Yield Bond A (dist) - USD 24.344,852 9.334,796 5.691,938 27.987,710
JPM Global High Yield Bond A (irc) - AUD (hedged) 45.515.776,267 3.682.618,186 5.489.892,946 43.708.501,507
JPM Global High Yield Bond A (irc) - CAD (hedged) 1.020.000,078 96.620,427 4.778,317 1.111.842,188
JPM Global High Yield Bond A (irc) - NZD (hedged) 184.515,206 1.889.739,222 48.032,991 2.026.221,437
JPM Global High Yield Bond A (irc) - RMB (hedged) 497.218,394 - - 497.218,394
JPM Global High Yield Bond A (mth) - HKD 80.291.129,958 25.549.179,838 21.016.772,060 84.823.537,736
JPM Global High Yield Bond A (mth) - SGD 463.888,138 76.765,419 73.888,129 466.765,428
JPM Global High Yield Bond A (mth) - USD 22.758.280,716 5.734.171,187 3.760.969,800 24.731.482,103
JPM Global High Yield Bond C (acc) - EUR (hedged) 498.422,163 141.858,909 265.823,728 374.457,344
JPM Global High Yield Bond C (acc) - PLN (hedged) 37.104,865 4.090,091 6.516,088 34.678,868
JPM Global High Yield Bond C (acc) - USD 2.098.378,727 449.471,596 649.614,777 1.898.235,546
JPM Global High Yield Bond C (dist) - EUR (hedged) 78.235,733 23.074,329 4.357,297 96.952,765
JPM Global High Yield Bond C (dist) - GBP (hedged) 524.081,875 47.006,589 391.234,717 179.853,747
JPM Global High Yield Bond C (dist) - USD 295.517,570 38.789,783 46.138,017 288.169,336
JPM Global High Yield Bond C (div) - EUR (hedged) 130.584,086 18.398,408 13.572,927 135.409,567
JPM Global High Yield Bond C (irc) - CAD (hedged) 180.045,321 - - 180.045,321
JPM Global High Yield Bond C (mth) - HKD 2.340.104,631 3.327.971,550 779.727,096 4.888.349,085
JPM Global High Yield Bond C (mth) - USD 1.030.881,071 123.991,588 253.042,131 901.830,528
JPM Global High Yield Bond D (acc) - EUR (hedged) 261.233,739 77.210,337 44.246,281 294.197,795
JPM Global High Yield Bond D (acc) - PLN (hedged) 12.869,803 12.446,075 14.078,801 11.237,077
JPM Global High Yield Bond D (acc) - USD 24.972,748 21.526,242 18.001,964 28.497,026
JPM Global High Yield Bond D (div) - EUR (hedged) 4.989.410,760 370.119,918 486.303,564 4.873.227,114
JPM Global High Yield Bond D (mth) - EUR (hedged) 72.396,038 23.092,538 6.725,408 88.763,168
JPM Global High Yield Bond F (irc) - AUD (hedged) 1.982.174,256 3.149.162,182 235.038,357 4.896.298,081
JPM Global High Yield Bond F (mth) - USD 593.419,416 1.965.118,581 227.998,358 2.330.539,639
JPM Global High Yield Bond I (acc) - EUR (hedged) 1.160.979,222 740.214,568 79.822,688 1.821.371,102
JPM Global High Yield Bond I (acc) - USD 423.710,383 194.702,193 167.201,584 451.210,992
JPM Global High Yield Bond I (dist) - EUR (hedged) 881.148,488 80.800,000 12.723,544 949.224,944
JPM Global High Yield Bond I (mth) - USD 1.396.806,928 1.599.556,116 452.771,381 2.543.591,663
JPM Global High Yield Bond 12 (acc) - EUR (hedged) 1.075.607,070 1.494.527,167 887.753,430 1.682.380,807
JPM Global High Yield Bond I2 (acc) - USD 995.229,941 28.996,853 932.929,035 91.297,759
JPM Global High Yield Bond 12 (dist) - EUR (hedged)* 28.096,124 227,309 28.323,433 -
JPM Global High Yield Bond 12 (dist) - GBP (hedged)* 53.476,150 2.050,095 55.526,245 -
JPM Global High Yield Bond 12 (dist) - USD 161.329,476 2.128,957 135.299,183 28.159,250
JPM Global High Yield Bond 12 (mth) - USD 10,000 - - 10,000
JPM Global High Yield Bond P (acc) - USD 35.610,047 18.675,880 54.285,927
JPM Global High Yield Bond P (dist) - EUR (hedged) 212,566,284 - - 212,566,284
JPM Global High Yield Bond P (dist) - USD 15.544,234 - 8.547,739 6.996,495
JPM Global High Yield Bond T (acc) - EUR (hedged) 169.601,971 40.888,580 24.349,639 186.140,912
JPM Global High Yield Bond X (acc) - EUR (hedged) 1.560.019,404 631.046,000 402.746,408 1.788.318,996
JPM Global High Yield Bond X (acc) - USD 2.034.561,446 1.739.410,071 764.498,993 3.009.472,524
JPM Global High Yield Bond X (mth) - USD 162.177,440 95.154,248 73.164,555 184.167,133

* Classe d'Actions inactive a la cl6ture de la période.
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JPMorgan Investment Funds - Income Opportunity Fund

JPM Income Opportunity A (perf) (acc) - CHF (hedged) 273.313,970 3.974,063 31.743,043 245.544,990
JPM Income Opportunity A (perf) (acc) - EUR (hedged) 3.748.475,131 755.734,870 1.228.616,420 3.275.593,581
JPM Income Opportunity A (perf) (acc) - SEK (hedged) 223.453,359 9.173,406 121.443,060 111.183,705
JPM Income Opportunity A (perf) (acc) - SGD (hedged) 2.645.784,029 - 55.865,922 2.589.918,107
JPM Income Opportunity A (perf) (acc) - USD 2.110.135,127 113.017,822 211.368,197 2.011.784,752
JPM Income Opportunity A (perf) (dist) - EUR (hedged) 512.421,288 3.704,992 60.451,090 455.675,190
JPM Income Opportunity A (perf) (dist) - GBP (hedged) 74.973,404 13.975,583 7.977,245 80.971,742
JPM Income Opportunity A (perf) (dist) - USD 9.506,248 5.067,552 7.010,000 7.563,800
JPM Income Opportunity A (perf) (fix) EUR 2,35 - EUR (hedged) 68.057,215 - 4.111,773 63.945,442
JPM Income Opportunity A (perf) (mth) - USD 310.876,141 53.941,503 62.821,143 301.996,501
JPM Income Opportunity C (perf) (acc) - CHF (hedged) 596.648,337 12.339,203 80.392,450 528.595,090
JPM Income Opportunity C (perf) (acc) - EUR (hedged) 2.828.967,275 334.572,457 1.079.713,012 2.083.826,720
JPM Income Opportunity C (perf) (acc) - SEK (hedged) 28.098,672 2.702,345 4.591,000 26.210,017
JPM Income Opportunity C (perf) (acc) - SGD (hedged)** - 135,140 - 135,140
JPM Income Opportunity C (perf) (acc) - USD 1.753.860,511 334.840,355 394.185,139 1.694.515,727
JPM Income Opportunity C (perf) (dist) - EUR (hedged) 250.070,552 10.332,421 25.446,511 234.956,462
JPM Income Opportunity C (perf) (dist) - GBP (hedged) 1.119.834,314 98.283,492 162.658,334 1.055.459,472
JPM Income Opportunity C (perf) (dist) - USD 206.223,970 15.408,422 17.746,676 203.885,716
JPM Income Opportunity C (perf) (mth) - USD 108.949,130 37.174,103 23.019,999 123.103,234
JPM Income Opportunity D (perf) (acc) - EUR (hedged) 1.154.198,159 124.676,540 181.079,293 1.097.795,406
JPM Income Opportunity D (perf) (acc) - USD 76.723,490 12.535,288 7.730,590 81.528,188
JPM Income Opportunity D (perf) (dist) - EUR (hedged) 38.539,245 6.996,185 17.403,000 28.132,430
JPM Income Opportunity D (perf) (fix) EUR 2,15 - EUR (hedged) 190.931,579 - 10.846,359 180.085,220
JPM Income Opportunity | (perf) (acc) - EUR (hedged) 2.867.510,285 1.013.677,436 496.999,394 3.384.188,327
JPM Income Opportunity | (perf) (acc) - JPY (hedged) - 2.136,778 - 2.136,778
JPM Income Opportunity | (perf) (acc) - SGD (hedged) 20.021.062,730 - - 20.021.062,730
JPM Income Opportunity | (perf) (acc) - USD 915.513,981 1.202.652,714 228.120,418 1.890.046,277
JPM Income Opportunity | (perf) (dist) - EUR 430.622,000 17.333,000 40.875,000 407.080,000
JPM Income Opportunity | (perf) (dist) - EUR (hedged) 834.807,610 76.566,774 113.549,270 797.825,114
JPM Income Opportunity | (perf) (dist) - GBP (hedged) 10.271,004 38,635 5.133,271 5.176,368
JPM Income Opportunity P (perf) (acc) - EUR (hedged) 15.206,239 - - 15.206,239
JPM Income Opportunity P (perf) (acc) - USD 11.021,010 - - 11.021,010
JPM Income Opportunity P (perf) (dist) - GBP (hedged) 890,000 - - 890,000
JPM Income Opportunity X (perf) (acc) - EUR (hedged) 50.835,796 4.458,000 8.579,700 46.714,096
JPM Income Opportunity X (perf) (acc) - USD 2.204,582 2.680,730 581,225 4.304,087
JPM Income Opportunity X (perf) (dist) - GBP (hedged) 10,113 - - 10,113
JPMorgan Investment Funds - US Bond Fund

JPM US Bond A (acc) - EUR (hedged) 1.650,000 60,000 - 1.710,000
JPM US Bond A (acc) - GBP (hedged) 862.612,000 - 60.448,000 802.164,000
JPM US Bond A (acc) - USD 238.145,606 54.261,928 19.433,277 272.974,257
JPM US Bond A (dist) - USD 7.496,174 242,469 56,155 7.682,488
JPM US Bond C (acc) - USD 91.808,880 8.255,855 6.649,375 93.415,360
JPM US Bond D (acc) - EUR (hedged) 10,000 7.137,437 307,256 6.840,181
JPM US Bond D (acc) - USD 122.478,491 43.370,241 30.278,046 135.570,686
JPM US Bond | (acc) - USD 161.337,958 93.840,355 28.594,629 226.583,684

** Classe d'Actions réactivée au cours de la période.

Les notes font partie intégrante de ces Etats Financiers.
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JPMorgan Investment Funds
Informations statistiques

Valeur liquidative dans la devise de la Classe d'Actions

30 juin 2019 31 décembre 2018 31 décembre 2017
JPMorgan Investment Funds - Europe Select Equity Fund
JPM Europe Select Equity A (acc) - CZK 1.038,45 905,56 -
JPM Europe Select Equity A (acc) - EUR 1.414,35 1.217,59 1.395,55
JPM Europe Select Equity A (acc) - USD 166,29 143,84 173,09
JPM Europe Select Equity A (dist) - EUR 86,53 75,31 87,17
JPM Europe Select Equity A (dist) - GBP 104,13 90,54 -
JPM Europe Select Equity C (acc) - EUR 151,09 129,42 146,86
JPM Europe Select Equity C (acc) - USD 135,42 116,53 138,68
JPM Europe Select Equity C (dist) - EUR 119,92 104,93 120,45
JPM Europe Select Equity C (dist) - GBP 131,36 114,69 130,34
JPM Europe Select Equity D (acc) - EUR 122,32 105,71 122,18
JPM Europe Select Equity D (acc) - USD 152,55 132,45 160,58
JPM Europe Select Equity | (acc) - EUR 198,80 170,25 193,11
JPM Europe Select Equity | (acc) - USD* - - 177,22
JPM Europe Select Equity | (acc) - USD (hedged) 155,47 131,63 145,93
JPM Europe Select Equity | (dist) - EUR 131,79 115,55 133,54
JPM Europe Select Equity 12 (acc) - EUR 102,34 87,60 99,27
JPM Europe Select Equity 12 (acc) - USD 98,68 84,85 100,83
JPM Europe Select Equity 12 (acc) - USD (hedged)* - 90,08 99,77
JPM Europe Select Equity 12 (dist) - EUR 99,94 87,59 99,27
JPM Europe Select Equity X (acc) - EUR 218,88 186,98 211,01
JPM Europe Select Equity X (acc) - USD (hedged) 144,86 122,34 134,93
JPM Europe Select Equity X (dist) - EUR* - 110,19 127,86
JPMorgan Investment Funds - Europe Strategic Dividend Fund
JPM Europe Strategic Dividend A (acc) - AUD (hedged) 10,46 9,32 10,43
JPM Europe Strategic Dividend A (acc) - EUR 208,87 187,57 213,42
JPM Europe Strategic Dividend A (acc) - HUF (hedged) 37.706,76 33.922,30 38.771,46
JPM Europe Strategic Dividend A (acc) - USD (hedged) 158,56 140,69 156,21
JPM Europe Strategic Dividend A (dist) - EUR 114,59 105,80 122,56
JPM Europe Strategic Dividend A (div) - EUR 125,81 115,87 138,67
JPM Europe Strategic Dividend A (mth) - EUR 81,53 75,10 90,04
JPM Europe Strategic Dividend A (mth) - RMB (hedged) 11,19 10,20 11,76
JPM Europe Strategic Dividend A (mth) - SGD (hedged) 9,69 8,97 10,58
JPM Europe Strategic Dividend A (mth) - USD (hedged) 137,51 125,09 146,15
JPM Europe Strategic Dividend C (acc) - EUR 152,67 136,53 154,01
JPM Europe Strategic Dividend C (acc) - PLN (hedged)* - - 503,15
JPM Europe Strategic Dividend C (acc) - USD (hedged) 13391 118,32 130,22
JPM Europe Strategic Dividend C (dist) - EUR 134,79 125,97 146,28
JPM Europe Strategic Dividend C (dist) - EUR (hedged) 109,77 101,72 118,74
JPM Europe Strategic Dividend C (dist) - GBP 113,92 106,63 122,88
JPM Europe Strategic Dividend C (div) - EUR 125,49 115,08 136,51
JPM Europe Strategic Dividend C (mth) - EUR** 103,67 - -
JPM Europe Strategic Dividend C (mth) - SGD (hedged) 9,98 9,19 10,74
JPM Europe Strategic Dividend C (mth) - USD (hedged) 146,02 132,26 153,16
JPM Europe Strategic Dividend D (acc) - EUR 160,36 144,57 165,82
JPM Europe Strategic Dividend D (div) - EUR 118,87 109,87 132,48
JPM Europe Strategic Dividend D (mth) - EUR (hedged) 93,79 86,91 105,48
JPM Europe Strategic Dividend D (mth) - USD (hedged) 92,71 84,68 99,78
JPM Europe Strategic Dividend F (mth) - USD (hedged) 104,63 95,61 -
JPM Europe Strategic Dividend | (acc) - EUR 176,12 157,47 177,57
JPM Europe Strategic Dividend | (acc) - SGD* - - 11,81
JPM Europe Strategic Dividend I (acc) - SGD (hedged)* - - 12,13
JPM Europe Strategic Dividend I (acc) - USD 98,13 88,14 104,24
JPM Europe Strategic Dividend I (acc) - USD (hedged) 101,66 89,80 -
JPM Europe Strategic Dividend I (dist) - EUR 116,47 107,56 125,86
JPM Europe Strategic Dividend | (div) - EUR 93,35 85,59 101,27
JPM Europe Strategic Dividend | (mth) - USD (hedged) 102,81 - -
JPM Europe Strategic Dividend 12 (acc) - EUR 99,03 88,48 99,65
JPM Europe Strategic Dividend 12 (dist) - EUR* - 88,44 99,65
JPM Europe Strategic Dividend X (acc) - EUR 163,77 145,95 163,49
JPM Europe Strategic Dividend X (acc) - SGD (hedged)* - 8,77 -
JPM Europe Strategic Dividend X (acc) - USD (hedged) 115,76 101,93 111,40
JPM Europe Strategic Dividend X (dist) - GBP 107,27 99,45 114,94
JPM Europe Strategic Dividend X (div) - EUR 101,43 92,70 109,19

* Classe d'Actions inactive a la cl6ture de la période.
** Classe d'Actions réactivée au cours de la période.



JPMorgan Investment Funds
Informations statistiques (suite)

Valeur liquidative dans la devise de la Classe d'Actions

30 juin 2019 31 décembre 2018 31 décembre 2017
JPMorgan Investment Funds - Global Dividend Fund
JPM Global Dividend A (acc) - EUR 156,21 132,84 140,61
JPM Global Dividend A (acc) - EUR (hedged) 99,27 85,90 95,54
JPM Global Dividend A (acc) - USD 140,21 119,78 132,97
JPM Global Dividend A (dist) - EUR (hedged) 156,38 136,55 151,89
JPM Global Dividend A (dist) - USD 156,96 135,20 152,36
JPM Global Dividend A (div) - EUR 122,03 105,48 115,56
JPM Global Dividend A (div) - EUR (hedged) 102,44 90,10 103,75
JPM Global Dividend A (div) - USD 141,49 122,86 141,19
JPM Global Dividend A (mth) - USD (hedged) 117,89 102,13 114,33
JPM Global Dividend C (acc) - EUR 242,42 205,14 214,97
JPM Global Dividend C (acc) - USD 134,00 113,91 125,19
JPM Global Dividend C (dist) - EUR 125,90 108,52 117,16
JPM Global Dividend C (dist) - EUR (hedged) 97,91 85,97 96,11
JPM Global Dividend C (div) - EUR* - 90,42 -
JPM Global Dividend D (acc) - EUR (hedged) 91,01 79,05 88,59
JPM Global Dividend D (acc) - USD 128,54 110,21 123,28
JPM Global Dividend D (div) - EUR (hedged) 96,65 85,33 99,00
JPM Global Dividend D (mth) - EUR (hedged) 105,34 92,97 107,89
JPM Global Dividend F (mth) - USD (hedged) 102,79 89,49 100,93
JPM Global Dividend I (acc) - EUR* - 96,76 101,36
JPM Global Dividend T (acc) - EUR (hedged) 129,48 112,46 126,03
JPM Global Dividend X (acc) - EUR (hedged)* - - 138,12
JPM Global Dividend X (acc) - USD 149,58 126,75 138,40
JPM Global Dividend X (dist) - AUD 16,16 13,97 14,18
JPMorgan Investment Funds - Global Select Equity Fund
JPM Global Select Equity A (acc) - CZK 1.116,67 966,12 -
JPM Global Select Equity A (acc) - EUR 122,83 104,97 112,57
JPM Global Select Equity A (acc) - SGD 10,46 9,05 -
JPM Global Select Equity A (acc) - USD 281,95 241,94 272,10
JPM Global Select Equity A (dist) - USD 185,33 159,23 179,10
JPM Global Select Equity C (acc) - EUR 163,40 138,86 147,27
JPM Global Select Equity C (acc) - USD 308,87 263,67 293,29
JPM Global Select Equity C (dist) - USD 102,49 88,50 -
JPM Global Select Equity D (acc) - USD 250,77 215,98 244,76
JPM Global Select Equity 12 (acc) - USD 103,62 88,42 -
JPM Global Select Equity X (acc) - USD 314,44 267,70 296,13
JPMorgan Investment Funds - Japan Select Equity Fund
JPM Japan Select Equity A (acc) - EUR 173,55 159,44 180,20
JPM Japan Select Equity A (acc) - JPY 11.787,00 11.156,00 13.463,00
JPM Japan Select Equity A (dist) - JPY 8.545,00 8.097,00 9.772,00
JPM Japan Select Equity C (acc) - EUR (hedged)* - 94,71 114,92
JPM Japan Select Equity C (acc) - JPY 14.651,00 13.809,00 16.523,00
JPM Japan Select Equity C (acc) - USD (hedged) 143,28 133,35 156,94
JPM Japan Select Equity C (dist) - JPY 13.758,00 13.102,00 15.780,00
JPM Japan Select Equity D (acc) - JPY 13.535,00 12.859,00 15.634,00
JPM Japan Select Equity 12 (acc) - JPY 8.946,00 8.424,00 -
JPM Japan Select Equity X (acc) - JPY 19.205,00 18.029,00 21.401,00
JPMorgan Investment Funds - Japan Strategic Value Fund
JPM Japan Strategic Value A (acc) - EUR 99,60 93,06 113,69
JPM Japan Strategic Value A (acc) - EUR (hedged) 109,51 105,81 140,05
JPM Japan Strategic Value A (acc) - JPY 12.221,00 11.764,00 15.342,00
JPM Japan Strategic Value A (acc) - USD (hedged) 149,06 141,79 182,50
JPM Japan Strategic Value A (dist) - GBP 83,33 79,07 95,04
JPM Japan Strategic Value C (acc) - EUR (hedged) 106,05 102,04 133,92
JPM Japan Strategic Value C (acc) - JPY 23.113,00 22.155,00 28.655,00
JPM Japan Strategic Value C (acc) - USD 96,86 90,67 115,01
JPM Japan Strategic Value C (acc) - USD (hedged)** 103,54 - -
JPM Japan Strategic Value D (acc) - EUR 91,29 85,61 105,38
JPM Japan Strategic Value D (acc) - EUR (hedged) 82,84 80,34 107,14
JPM Japan Strategic Value D (acc) - JPY 11.197,00 10.819,00 14.218,00
JPM Japan Strategic Value | (acc) - EUR (hedged) 94,62 91,02 119,42
JPM Japan Strategic Value 12 (acc) - EUR (hedged) 86,96 83,59 -
JPM Japan Strategic Value X (acc) - JPY 24.529,00 23.418,00 30.048,00
JPM Japan Strategic Value X (acc) - USD 138,37 129,01 162,34
JPM Japan Strategic Value X (acc) - USD (hedged) 103,73 97,86 123,90

* Classe d'Actions inactive a la cl6ture de la période.
** Classe d'Actions réactivée au cours de la période.
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JPMorgan Investment Funds
Informations statistiques (suite)

Valeur liquidative dans la devise de la Classe d'Actions

30 juin 2019 31 décembre 2018 31 décembre 2017
JPMorgan Investment Funds - US Select Equity Fund
JPM US Select Equity A (acc) - AUD (hedged) 11,63 9,93 10,87
JPM US Select Equity A (acc) - EUR 208,01 176,04 181,89
JPM US Select Equity A (acc) - EUR (hedged) 161,82 139,61 155,86
JPM US Select Equity A (acc) - USD 379,63 322,74 349,68
JPM US Select Equity A (dist) - GBP 117,40 99,18 -
JPM US Select Equity A (dist) - USD 260,22 221,28 239,88
JPM US Select Equity C (acc) - EUR 249,27 209,93 214,71
JPM US Select Equity C (acc) - EUR (hedged) 173,79 149,20 164,92
JPM US Select Equity C (acc) - USD 379,77 321,29 344,63
JPM US Select Equity C (dist) - GBP 202,80 171,44 174,80
JPM US Select Equity C (dist) - USD 173,69 147,68 159,54
JPM US Select Equity D (acc) - EUR 98,37 - -
JPM US Select Equity D (acc) - EUR (hedged) 151,96 131,44 147,58
JPM US Select Equity D (acc) - USD 258,09 219,97 239,57
JPM US Select Equity | (acc) - EUR 119,47 100,60 102,84
JPM US Select Equity | (acc) - EUR (hedged) 125,32 107,56 118,86
JPM US Select Equity I (acc) - USD 253,13 214,11 229,57
JPM US Select Equity | (dist) - GBP 118,62 100,13 -
JPM US Select Equity | (dist) - USD 173,21 147,30 159,74
JPM US Select Equity 12 (acc) - EUR 103,91 87,45 -
JPM US Select Equity 12 (acc) - EUR (hedged) 105,56 90,55 100,00
JPM US Select Equity 12 (acc) - USD 110,70 93,59 100,26
JPM US Select Equity 12 (dist) - USD 109,93 93,47 100,26
JPM US Select Equity X (acc) - USD 39531 333,55 355,81
JPMorgan Investment Funds - Global Balanced Fund
JPM Global Balanced A (acc) - EUR 1.890,92 1.731,56 1.861,38
JPM Global Balanced A (acc) - USD (hedged) 182,91 164,99 172,39
JPM Global Balanced A (dist) - EUR 129,24 118,60 127,89
JPM Global Balanced A (dist) - USD (hedged) 175,45 158,59 166,30
JPM Global Balanced A (mth) - USD (hedged) 165,82 151,08 160,88
JPM Global Balanced C (acc) - EUR 1.558,53 1.421,94 1.517,06
JPM Global Balanced C (acc) - USD (hedged) 190,45 171,16 177,49
JPM Global Balanced C (dist) - EUR 125,41 115,41 124,08
JPM Global Balanced C (dist) - USD (hedged) 141,72 128,26 134,17
JPM Global Balanced C (mth) - USD (hedged) 172,60 156,66 165,56
JPM Global Balanced D (acc) - EUR 186,06 170,80 184,53
JPM Global Balanced D (acc) - USD (hedged) 177,87 160,83 168,89
JPM Global Balanced D (mth) - USD (hedged) 161,22 147,24 157,59
JPM Global Balanced I (acc) - EUR 135,50 123,61 131,83
JPM Global Balanced 12 (acc) - EUR 102,80 93,69 99,74
JPM Global Balanced T (acc) - EUR 144,18 132,35 142,99
JPM Global Balanced X (acc) - EUR 124,78 113,40 120,02
JPM Global Balanced X (acc) - USD (hedged)** 107,20 - -

** Classe d’Actions réactivée au cours de la période.
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JPMorgan Investment Funds

Informations statistiques (suite)

Valeur liquidative dans la devise de la Classe d'Actions

30 juin 2019 31 décembre 2018 31 décembre 2017
JPMorgan Investment Funds - Global Income Fund
JPM Global Income A (acc) - AUD (hedged) 13,10 11,99 12,61
JPM Global Income A (acc) - CHF (hedged) 154,67 143,40 155,02
JPM Global Income A (acc) - CZK (hedged) 1.065,59 976,52 1.044,51
JPM Global Income A (acc) - EUR 140,41 129,90 139,90
JPM Global Income A (acc) - SGD (hedged) 11,66 10,67 11,28
JPM Global Income A (acc) - USD (hedged) 191,86 174,85 183,27
JPM Global Income A (dist) - EUR 102,69 98,02 108,48
JPM Global Income A (dist) - GBP (hedged) 71,07 67,41 73,90
JPM Global Income A (div) - CHF (hedged) 113,52 107,65 122,04
JPM Global Income A (div) - EUR 134,85 127,43 143,92
JPM Global Income A (div) - SGD 14,78 14,15 16,44
JPM Global Income A (div) - SGD (hedged) 16,59 15,53 17,21
JPM Global Income A (div) - USD (hedged) 142,68 132,97 146,15
JPM Global Income A (irc) - AUD (hedged) 11,18 10,59 12,00
JPM Global Income A (irc) - CAD (hedged) 8,80 8,33 9,44
JPM Global Income A (irc) - RMB (hedged) 8,80 8,33 9,44
JPM Global Income A (irc) - SGD (hedged) 9,85 9,34 -
JPM Global Income A (irc) - USD (hedged) 9,86 9,34 -
JPM Global Income A (mth) - EUR 90,74 85,77 96,96
JPM Global Income A (mth) - GBP (hedged) 66,50 62,51 69,93
JPM Global Income A (mth) - SGD (hedged) 16,04 15,00 16,62
JPM Global Income A (mth) - USD (hedged) 132,70 123,63 135,95
JPM Global Income C (acc) - EUR 149,87 138,20 147,87
JPM Global Income C (acc) - PLN (hedged) 513,98 469,32 491,89
JPM Global Income C (acc) - USD (hedged) 199,66 181,36 188,85
JPM Global Income C (dist) - CAD (hedged) 10,36 9,60 -
JPM Global Income C (dist) - EUR 98,06 94,27 100,91
JPM Global Income C (dist) - GBP (hedged) 89,73 85,46 93,13
JPM Global Income C (dist) - USD (hedged) 149,55 140,64 150,31
JPM Global Income C (div) - CHF (hedged) 98,38 92,97 104,64
JPM Global Income C (div) - EUR 114,56 107,90 121,06
JPM Global Income C (div) - USD (hedged) 142,87 132,72 144,93
JPM Global Income C (irc) - AUD (hedged) 9,61 9,07 10,21
JPM Global Income C (irc) - RMB (hedged) 9,65 9,11 10,25
JPM Global Income C (mth) - GBP (hedged) 73,66 69,01 76,65
JPM Global Income C (mth) - SGD (hedged) 10,31 9,61 10,57
JPM Global Income C (mth) - USD (hedged) 139,65 129,68 141,63
JPM Global Income D (acc) - EUR 136,85 126,83 137,08
JPM Global Income D (acc) - USD (hedged) 187,18 170,88 179,74
JPM Global Income D (div) - EUR 117,44 111,16 125,98
JPM Global Income D (div) - USD (hedged) 140,91 131,56 145,14
JPM Global Income D (mth) - EUR 93,33 88,39 100,30
JPM Global Income D (mth) - USD (hedged) 130,96 122,22 134,87
JPM Global Income F (irc) - AUD (hedged) 9,28 8,83 10,05
JPM Global Income F (irc) - USD (hedged) 9,83 9,36 -
JPM Global Income F (mth) - USD (hedged) 96,90 90,74 100,46
JPM Global Income I (acc) - EUR 118,13 108,93 116,48
JPM Global Income I (acc) - USD (hedged) 114,90 104,36 108,63
JPM Global Income I (div) - EUR 97,05 91,40 102,51
JPM Global Income I (div) - USD (hedged) 100,73 93,56 102,11
JPM Global Income | (mth) - JPY (hedged) 13.023,00 12.266,00 13.712,00
JPM Global Income 12 (acc) - EUR 103,26 95,17 -
JPM Global Income 12 (div) - EUR 99,72 93,90 -
JPM Global Income T (div) - EUR 97,13 91,93 104,20
JPM Global Income V (acc) - EUR (hedged to BRL) 155,11 137,16 154,39
JPM Global Income X (div) - EUR 118,04 110,84 123,56
JPM Global Income X (irc) - AUD (hedged)* , - 9,84
JPMorgan Investment Funds - Global Income Conservative Fund
JPM Global Income Conservative A (acc) - EUR 104,67 98,80 104,13
JPM Global Income Conservative A (acc) - SEK (hedged) 1.043,54 984,13 1.038,71
JPM Global Income Conservative A (acc) - USD (hedged) 111,74 103,90 106,50
JPM Global Income Conservative A (dist) - EUR 99,61 96,45 103,38
JPM Global Income Conservative A (dist) - USD (hedged) 106,41 101,45 106,90
JPM Global Income Conservative A (div) - EUR 94,83 91,19 100,20
JPM Global Income Conservative C (acc) - EUR 106,77 100,44 105,11
JPM Global Income Conservative C (dist) - EUR 102,27 99,52 104,30
JPM Global Income Conservative D (acc) - EUR 103,78 98,13 103,79
JPM Global Income Conservative D (div) - EUR 95,18 91,69 101,11
JPM Global Income Conservative D (mth) - EUR 94,63 91,20 100,58
JPM Global Income Conservative 12 (acc) - EUR 104,76 - -

* Classe d'Actions inactive a la cloture de la période.
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JPMorgan Investment Funds
Informations statistiques (suite)

Valeur liquidative dans la devise de la Classe d'Actions

30 juin 2019 31 décembre 2018 31 décembre 2017
JPMorgan Investment Funds - Global Macro Fund
JPM Global Macro A (acc) - CHF (hedged) 100,41 99,45 -
JPM Global Macro A (acc) - EUR (hedged) 90,36 89,33 91,60
JPM Global Macro A (acc) - SGD (hedged) 10,76 10,51 10,56
JPM Global Macro A (acc) - USD 150,63 146,69 146,24
JPM Global Macro A (dist) - EUR (hedged) 90,48 89,46 92,07
JPM Global Macro A (dist) - USD” 127,06 124,27 125,07
JPM Global Macro C (acc) - CHF (hedged) 101,05 99,74 -
JPM Global Macro C (acc) - EUR (hedged) 95,13 93,73 95,44
JPM Global Macro C (acc) - NOK (hedged) 1.078,67 1.054,42 1.058,99
JPM Global Macro C (acc) - USD 113,14 109,80 108,70
JPM Global Macro C (dist) - EUR (hedged) 90,30 89,18 91,32
JPM Global Macro C (dist) - GBP (hedged) 98,68 96,95 -
JPM Global Macro C (dist) - USD" 132,76 129,39 129,31
JPM Global Macro D (acc) - EUR (hedged) 87,94 87,13 89,75
JPM Global Macro D (acc) - SEK (hedged)* - 989,15 -
JPM Global Macro D (acc) - USD 141,82 138,42 138,62
JPM Global Macro D (dist) - USD" 122,55 120,12 121,45
JPM Global Macro | (acc) - EUR (hedged) 103,88 102,32 104,15
JPM Global Macro I (acc) - SEK (hedged) 878,32 864,21 880,94
JPM Global Macro I (acc) - USD 100,99 - -
JPM Global Macro X (acc) - EUR (hedged) 101,63 99,80 -
JPM Global Macro X (acc) - USD 113,62 109,92 108,11
JPMorgan Investment Funds - Global Macro Opportunities Fund
JPM Global Macro Opportunities A (acc) - AUD (hedged) 11,46 11,06 11,15
JPM Global Macro Opportunities A (acc) - CHF (hedged) 114,82 112,31 116,50
JPM Global Macro Opportunities A (acc) - CZK (hedged) 1.133,71 1.095,41 1.124,03
JPM Global Macro Opportunities A (acc) - EUR 189,67 185,13 191,44
JPM Global Macro Opportunities A (acc) - HUF (hedged) 9.715,06 9.463,12 -
JPM Global Macro Opportunities A (acc) - SEK (hedged) 978,62 954,41 989,03
JPM Global Macro Opportunities A (acc) - SGD (hedged) 11,17 10,77 10,92
JPM Global Macro Opportunities A (acc) - USD (hedged) 141,07 135,64 136,29
JPM Global Macro Opportunities A (dist) - EUR 136,52 133,26 138,10
JPM Global Macro Opportunities A (dist) - GBP (hedged) 117,03 113,51 116,28
JPM Global Macro Opportunities C (acc) - AUD (hedged) 10,59 10,18 -
JPM Global Macro Opportunities C (acc) - CHF (hedged) 118,38 115,40 118,86
JPM Global Macro Opportunities C (acc) - EUR 167,11 162,56 166,93
JPM Global Macro Opportunities C (acc) - PLN (hedged)* - - 487,98
JPM Global Macro Opportunities C (acc) - USD (hedged) 117,46 112,54 112,29
JPM Global Macro Opportunities C (dist) - EUR 107,13 104,55 108,22
JPM Global Macro Opportunities C (dist) - GBP (hedged) 77,90 75,57 7734
JPM Global Macro Opportunities C (dist) - USD (hedged) 128,66 123,72 124,38
JPM Global Macro Opportunities D (acc) - EUR 147,30 144,27 150,24
JPM Global Macro Opportunities D (acc) - HUF (hedged) 9.508,58 9.293,65 -
JPM Global Macro Opportunities D (acc) - PLN (hedged) 1.130,88 1.096,52 1.116,75
JPM Global Macro Opportunities D (acc) - USD (hedged) 112,40 108,44 109,73
JPM Global Macro Opportunities | (acc) - CHF (hedged) 101,79 99,20 -
JPM Global Macro Opportunities | (acc) - EUR 106,98 104,04 106,79
JPM Global Macro Opportunities I (acc) - JPY (hedged) 11.096,00 10.783,00 11.035,00
JPM Global Macro Opportunities | (acc) - RMB (hedged) 10,71 10,26 -
JPM Global Macro Opportunities | (acc) - SEK (hedged) 992,71 964,66 -
JPM Global Macro Opportunities | (acc) - USD (hedged) 130,83 125,34 125,01
JPM Global Macro Opportunities T (acc) - EUR 101,60 99,51 103,63
JPM Global Macro Opportunities V (acc) - EUR (hedged to BRL) 138,81 129,24 140,44
JPM Global Macro Opportunities X (acc) - EUR 113,13 109,69 111,91
JPM Global Macro Opportunities X (acc) - USD (hedged) 183,39 175,16 173,63
JPM Global Macro Opportunities X (dist) - AUD (hedged)* - - 11,46
JPMorgan Investment Funds - Global Convertibles Conservative Fund
JPM Global Convertibles Conservative A (acc) - SGD (hedged) 12,01 11,37 11,90
JPM Global Convertibles Conservative A (acc) - USD 192,95 182,03 188,95
JPM Global Convertibles Conservative A (dist) - USD 112,26 107,40 111,53
JPM Global Convertibles Conservative A (mth) - USD 122,54 117,15 123,59
JPM Global Convertibles Conservative C (acc) - USD 203,80 191,73 197,90
JPM Global Convertibles Conservative C (dist) - USD 110,27 107,27 110,83
JPM Global Convertibles Conservative C (mth) - USD 139,24 132,72 139,17
JPM Global Convertibles Conservative D (acc) - USD 177,77 168,15 175,48
JPM Global Convertibles Conservative D (mth) - USD 129,04 123,67 131,12
JPM Global Convertibles Conservative | (acc) - USD 164,44 154,67 159,58
JPM Global Convertibles Conservative 12 (acc) - USD 103,59 97.39 100,34
JPM Global Convertibles Conservative X (acc) - USD 144,30 135,22 138,45

* Classe d'Actions inactive a la cl6ture de la période.

" La Classe d’Actions « (mth) » a été renommée en Classe dActions « (dist) » équivalente du méme Compartiment.
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Informations statistiques (suite)

Valeur liquidative dans la devise de la Classe d'Actions

30 juin 2019 31 décembre 2018 31 décembre 2017
JPMorgan Investment Funds - Global High Yield Bond Fund
JPM Global High Yield Bond A (acc) - AUD (hedged) 12,82 11,74 12,08
JPM Global High Yield Bond A (acc) - CHF (hedged) 115,23 106,88 113,11
JPM Global High Yield Bond A (acc) - CZK (hedged) 1.067,36 979,18 1.024,84
JPM Global High Yield Bond A (acc) - EUR (hedged) 230,03 212,94 224,31
JPM Global High Yield Bond A (acc) - HUF (hedged) 26.560,64 24.552,34 25.803,72
JPM Global High Yield Bond A (acc) - USD 183,42 167,25 171,43
JPM Global High Yield Bond A (dist) - EUR (hedged) 74,88 73,05 80,47
JPM Global High Yield Bond A (dist) - USD 97,92 94,10 101,39
JPM Global High Yield Bond A (irc) - AUD (hedged) 833 7,84 8,60
JPM Global High Yield Bond A (irc) - CAD (hedged) 8,81 8,30 9,10
JPM Global High Yield Bond A (irc) - NZD (hedged) 10,50 9,88 10,84
JPM Global High Yield Bond A (irc) - RMB (hedged) 8,68 8,18 8,99
JPM Global High Yield Bond A (mth) - HKD 10,22 9,65 10,53
JPM Global High Yield Bond A (mth) - SGD 12,14 11,51 12,36
JPM Global High Yield Bond A (mth) - USD 91,76 86,34 94,45
JPM Global High Yield Bond C (acc) - EUR (hedged) 260,05 240,21 251,93
JPM Global High Yield Bond C (acc) - PLN (hedged) 477,31 436,57 448,46
JPM Global High Yield Bond C (acc) - USD 195,21 177,58 181,17
JPM Global High Yield Bond C (dist) - EUR (hedged) 66,41 65,29 71,97
JPM Global High Yield Bond C (dist) - GBP (hedged) 62,35 60,73 66,33
JPM Global High Yield Bond C (dist) - USD 101,71 97,55 105,70
JPM Global High Yield Bond C (div) - EUR (hedged) 65,67 62,63 70,05
JPM Global High Yield Bond C (irc) - CAD (hedged) 10,02 9,42 10,26
JPM Global High Yield Bond C (mth) - HKD 10,12 9,53 10,35
JPM Global High Yield Bond C (mth) - USD 94,83 89,02 96,91
JPM Global High Yield Bond D (acc) - EUR (hedged) 212,54 197,16 208,56
JPM Global High Yield Bond D (acc) - PLN (hedged) 422,83 388,55 402,96
JPM Global High Yield Bond D (acc) - USD 160,94 147,09 151,50
JPM Global High Yield Bond D (div) - EUR (hedged) 61,64 59,03 66,57
JPM Global High Yield Bond D (mth) - EUR (hedged) 89,82 86,05 97,28
JPM Global High Yield Bond F (irc) - AUD (hedged) 9,59 9,08 10,01
JPM Global High Yield Bond F (mth) - USD 96,20 91,00 100,09
JPM Global High Yield Bond I (acc) - EUR (hedged) 90,98 84,02 88,08
JPM Global High Yield Bond I (acc) - USD 200,54 182,40 186,01
JPM Global High Yield Bond | (dist) - EUR (hedged) 64,12 62,94 70,19
JPM Global High Yield Bond I (dist) - GBP (hedged)* - - 64,94
JPM Global High Yield Bond I (dist) - USD* - - 102,35
JPM Global High Yield Bond I (mth) - USD 92,11 86,45 94,07
JPM Global High Yield Bond 12 (acc) - EUR (hedged) 103,46 95,50 100,00
JPM Global High Yield Bond 12 (acc) - USD 108,25 98,39 100,22
JPM Global High Yield Bond 12 (dist) - EUR (hedged)* - 95,49 100,00
JPM Global High Yield Bond 12 (dist) - GBP (hedged)* - 96,61 100,05
JPM Global High Yield Bond 12 (dist) - USD 102,30 98,37 100,22
JPM Global High Yield Bond 12 (mth) - USD 98,92 92,77 100,22
JPM Global High Yield Bond P (acc) - USD 108,44 98,56 100,36
JPM Global High Yield Bond P (dist) - EUR (hedged) 96,81 95,02 104,20
JPM Global High Yield Bond P (dist) - USD 116,88 112,44 119,12
JPM Global High Yield Bond T (acc) - EUR (hedged) 102,23 94,84 100,37
JPM Global High Yield Bond X (acc) - EUR (hedged) 180,54 166,36 173,60
JPM Global High Yield Bond X (acc) - USD 173,55 157,50 159,88
JPM Global High Yield Bond X (mth) - USD 99,08 92,77 -

* Classe d'Actions inactive a la cloture de la période.



JPMorgan Investment Funds
Informations statistiques (suite)

Valeur liquidative dans la devise de la Classe d'Actions

30 juin 2019 31 décembre 2018 31 décembre 2017
JPMorgan Investment Funds - Income Opportunity Fund
JPM Income Opportunity A (perf) (acc) - CHF (hedged) 96,23 95,02 98,28
JPM Income Opportunity A (perf) (acc) - EUR (hedged) 136,08 134,15 138,20
JPM Income Opportunity A (perf) (acc) - SEK (hedged) 1.372,70 1.351,57 1.393,95
JPM Income Opportunity A (perf) (acc) - SGD (hedged) 10,84 10,56 10,66
JPM Income Opportunity A (perf) (acc) - USD 195,58 189,86 190,30
JPM Income Opportunity A (perf) (dist) - EUR (hedged) 81,57 82,38 86,18
JPM Income Opportunity A (perf) (dist) - GBP (hedged) 83,40 83,71 86,48
JPM Income Opportunity A (perf) (dist) - USD 99,99 99,03 101,37
JPM Income Opportunity A (perf) (fix) EUR 2,35 - EUR (hedged) 63,03 63,29 67,56
JPM Income Opportunity A (perf) (mth) - USD 90,67 89,81 93,46
JPM Income Opportunity C (perf) (acc) - CHF (hedged) 90,34 88,99 91,58
JPM Income Opportunity C (perf) (acc) - EUR (hedged) 139,56 137,25 140,68
JPM Income Opportunity C (perf) (acc) - SEK (hedged) 874,16 858,60 881,18
JPM Income Opportunity C (perf) (acc) - SGD (hedged)** 10,13 - -
JPM Income Opportunity C (perf) (acc) - USD 194,56 188,58 188,05
JPM Income Opportunity C (perf) (dist) - EUR (hedged) 67,49 68,44 71,92
JPM Income Opportunity C (perf) (dist) - GBP (hedged) 97,60 98,33 102,15
JPM Income Opportunity C (perf) (dist) - USD 96,67 96,34 98,28
JPM Income Opportunity C (perf) (mth) - USD 93,42 92,39 95,65
JPM Income Opportunity D (perf) (acc) - EUR (hedged) 132,87 131,14 135,44
JPM Income Opportunity D (perf) (acc) - USD 107,79 104,77 105,29
JPM Income Opportunity D (perf) (dist) - EUR (hedged) 66,75 67,83 71,35
JPM Income Opportunity D (perf) (fix) EUR 2,15 - EUR (hedged) 63,30 63,54 67,78
JPM Income Opportunity | (perf) (acc) - EUR (hedged) 76,83 75,54 77,40
JPM Income Opportunity | (perf) (acc) - JPY (hedged) 9.992,00 - -
JPM Income Opportunity | (perf) (acc) - SGD (hedged) 11,03 10,73 10,77
JPM Income Opportunity | (perf) (acc) - USD 115,59 112,03 111,67
JPM Income Opportunity | (perf) (dist) - EUR 101,16 97,94 -
JPM Income Opportunity | (perf) (dist) - EUR (hedged) 70,21 71,01 74,62
JPM Income Opportunity | (perf) (dist) - GBP (hedged) 57,37 58,88 60,91
JPM Income Opportunity | (perf) (dist) - USD* - - 99,12
JPM Income Opportunity P (perf) (acc) - EUR (hedged) 99,30 97,52 99,59
JPM Income Opportunity P (perf) (acc) - USD 114,59 111,00 110,38
JPM Income Opportunity P (perf) (dist) - GBP (hedged) 61,93 62,47 64,79
JPM Income Opportunity X (perf) (acc) - EUR (hedged) 126,40 123,94 126,17
JPM Income Opportunity X (perf) (acc) - USD 205,48 198,49 196,72
JPM Income Opportunity X (perf) (dist) - GBP (hedged) 57,61 58,24 60,47
JPMorgan Investment Funds - US Bond Fund
JPM US Bond A (acc) - EUR (hedged) 102,77 97,76 -
JPM US Bond A (acc) - GBP (hedged) 72,03 68,14 70,38
JPM US Bond A (acc) - USD 240,31 225,27 229,36
JPM US Bond A (dist) - USD 136,97 131,76 138,09
JPM US Bond C (acc) - USD 251,14 234,84 23791
JPM US Bond D (acc) - EUR (hedged) 102,51 97,63 -
JPM US Bond D (acc) - USD 171,65 161,11 164,44
JPM US Bond | (acc) - USD 113,68 106,28 107,63

* Classe d'Actions inactive a la cl6ture de la période.
** Classe d'Actions réactivée au cours de la période.

Les notes font partie intégrante de ces Etats Financiers.
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JPMorgan Investment Funds
Notes aux Etats financiers non révisés
Au 30 juin 2019

1. Organisation

JPMorgan Investment Funds (le « Fonds » ou la « SICAV ») est une société d'investissement constituée le 22 décembre 1994 sous le nom de J.P. Morgan Investment
Funds. La dénomination de la SICAV a été changée le 19 novembre 2001 en JPMorgan Fleming Investment Funds, puis le 12 septembre 2005 en JPMorgan Investment
Funds.

Elle est constituée sous la forme d’une Société anonyme dotée du statut de Société d’Investissement a Capital Variable (SICAV), conformément a la Partie | de la Loi
luxembourgeoise du 17 décembre 2010 concernant les organismes de placement collectif, telle qu’amendée. Au 30 juin 2019, elle comprend 16 Compartiments, chacun
possédant un portefeuille-titres distinct composé de titres, de liquidités et d’autres instruments.

Le 12 septembre 2005, JPMorgan Asset Management (Europe) S.a r.l. a été désignée comme société de gestion par la SICAV. Depuis le ler juillet 2011, JPMorgan Asset
Management (Europe) S.a r.l. agit en qualité de société de gestion selon le chapitre 15 de la Loi luxembourgeoise du 17 décembre 2010, telle qu'amendée, et est
conforme a la réglementation sur les OPCVM.

La SICAV est enregistrée au Registre de Commerce et des Sociétés de Luxembourg sous le numéro B 49 663.

Chaque Compartiment peut comprendre des Classes d’Actions A, C, D, F, 1,12, P, T, V et X, qui peuvent différer en fonction du montant minimum de souscription, du
montant minimum de détention, de la devise et/ou des criteres d’admissibilité, des commissions et des frais assimilés et de la politique de dividendes applicable.
Certaines Classes d’Actions peuvent appliquer une Commission de performance. Leur dénomination a été modifiée par I'ajout de « (perf) » dans leur nom.

Ausein de chaque Compartiment, chague Classe d’Actions peut étre libellée dans une devise différente de celle du Compartiment. La devise de chaque Classe d'Actions
est indiquée par un suffixe apposé a son nom.

2. Principales méthodes comptables
Les Etats financiers ont été établis conformément a la réglementation luxembourgeoise sur les Organismes de placement collectif.

a) Valorisation des investissements

Les valeurs mobilieres admises a la cote officielle d’une bourse de valeurs ou négociées sur un autre marché réglementé sont valorisées sur la base de leur dernier
cours disponible au moment du calcul de la valeur liquidative.

Lorsque des titres sont cotés ou négociés sur plusieurs bourses ou marchés, la valorisation est basée sur le dernier cours disponible ou, le cas échéant, sur le cours
moyen de leur principal(e) bourse ou marché.

Les valeurs mobilieres qui ne sont ni admises a la cote officielle d’une bourse de valeurs, ni négociées sur un autre marché réglementé sont valorisées a leur dernier
cours disponible. En I'absence de cours ou lorsque le dernier cours disponible n’est pas représentatif de la valeur des titres, ces derniers sont valorisés sur la base de
leur valeur de réalisation probable, déterminée avec prudence et en toute bonne foi par le Conseil d'administration.

Les Actions ou les Parts d’'OPCVM ou autres OPC sont valorisées sur la base du dernier cours disponible ou de la valeur liquidative, comme publié(e) ou fourni(e) par ces
organismes ou leurs agents.

Les liquides et instruments du marché monétaire peuvent étre valorisés a leur valeur nominale majorée des intéréts courus, ou sur la base du colit amorti.

Les états financiers sont établis sur la base des valeurs liquidatives des Compartiments calculées le 28 juin 2019. Conformément au Prospectus, les valeurs liquidatives
ont été calculées au moyen des taux de change les plus récents connus au moment du calcul.

b) Ajustement de prix (swing pricing)

Afinde protéger les intéréts des Actionnaires, la valeur liquidative d'un Compartiment peut étre ajustée pour compenser les dilutions qui peuvent survenir dans le cadre
de flux importants de liquidités entrant ou sortant d'un Compartiment.

Ces ajustements sont normalement appliqués chaque Jour d'évaluation lorsque le volume total des transactions sur les Actions d'un Compartiment (achats et rachats)
dépasse un certain seuil. Les ajustements tiennent compte des prix envisagés auxquels le Compartiment achetera et vendra des actifs, ainsi que les colts de
transaction estimés. La valeur liquidative sera revue a la hausse en cas d'entrées importantes de liquidités dans le Compartiment et a la baisse en cas de sorties
importantes. Pour un Jour d'évaluation donné, I'ajustement ne sera jamais supérieur a 2 % de ce que la valeur liquidative serait autrement. Les facteurs de swing
comprennent généralement les colts de transaction estimatifs, les droits de timbre et autres taxes, ainsi que les écarts entre prix vendeur et prix acheteur.
L'ajustement de prix applicable a un Compartiment spécifique est disponible sur demande aupreés de la Société de gestion & son siege social.

La Société de gestion prend et passe en revue per\odlquement les décisions operatlonnelles relatives au swing pricing, y compris les seuils qui le déclenchent, I'ampleur
de I'ajustement dans chaque cas, et les Compartiments qui seront soumis ou non au swing pricing a un moment donné.

La Valeur liquidative officielle a la cl6ture de la période, indiquée dans la partie « Informations statistiques » du présent rapport est par conséquent susceptible de
comprendre un ajustement de prix qui ne paraitra pas dans I'état combiné de I'Actif net et dans I'état combiné des opérations et des variations de I'actif net.

Au cours de la période, le mécanisme de swing pricing a été appliqué a tous les Compartiments, a I'exception de JPMorgan Investment Funds - Global Income Fund, en
raison des flux nets n'atteignant pas le seuil de swing.

A la cloture de la période, un ajustement de prix a été appliqué a JPMorgan Investment Funds - Europe Select Equity Fund et JPMorgan Investment Funds - US Select
Equity Fund.

De méme, afin de protéger les intéréts des Actionnaires d’un Compartiment en cours de fusion, la Société de gestion peut ajuster la Valeur liquidative par Action finale
du Compartiment absorbé ou apporter d’autres ajustements nécessaires a la neutralisation, pour le Compartiment fusionné, de I'impact de tout ajustement de prix
imputable au mécanisme d'ajustement des prix au sein du Compartiment absorbant en raison d’entrées ou de sorties de capitaux au sein dudit Compartiment
absorbant a la date de la fusion.

La Société de gestion peut juger adéquat de ne pas appliquer le mécanisme d’ajustements de prix ala Valeur liquidative d'un Compartiment lorsqu’elle cherche a attirer
des fonds pour que le Compartiment atteigne une certaine taille. Si une décision relative a un Compartiment est prise, la Société de gestion paiera les frais de
négociation et autres découlant des opérations sur les titres afin d’éviter une dilution de la valeur liquidative du Compartiment. Le cas échéant, les Actionnaires
souscriront ou racheteront a une valeur liquidative qui n'aura pas été ajustée a la hausse comme cela aurait été le cas si le mécanisme d'ajustements de prix avait été
appliqué.

Ala fin de la période, aucun Compartiment n'était concerné par le mécanisme de renonciation au swing.

) Plus ou moins-values latentes et réalisées sur investissements

Les transactions d'investissement sont comptabilisées a la date de transaction (date a laquelle I'ordre de vendre ou d’acheter est exécuté). Pour les opérations dans
d’autres organismes de placement collectif, les transactions sont comptabilisées a la réception de la confirmation de I'opération de la part des agents de transfert
sous-jacents.

Les plus ou moins-values réalisées sur la cession d'investissements sont calculées sur la base de leur colit comptable moyen. Les fluctuations de change intervenant
entre la date d'achat et la date de cession des investissements sont incluses dans les plus ou moins-values réalisées sur investissements. Les plus ou moins-values
latentes sur la détention d'investissements sont calculées sur la base de leur colit comptable total et comprennent les plus ou moins-values latentes associées sur
opérations de change.
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d) Comptabilisation des revenus

Les revenus d'intérét sont calculés quotidiennement et comprennent I'amortissement des primes et I'appréciation des décotes, le cas échéant. Les revenus d'intéréts
bancaires sont comptabilisés selon la méthode de la comptabilité d’exercice. Les revenus des dividendes sont comptabilisés a la date ex-dividende. Ces produits sont
comptabilisés nets de prélevements fiscaux et sont ajustés en conséquence compte tenu des avoirs fiscaux.

e) Conversion des devises

Les comptes et registres de chaque Compartiment sont libellés dans la devise de base du Compartiment concerné. Les montants libellés dans d’autres devises sont
convertis dans la devise de base du Compartiment selon les modalités suivantes : (i) les valorisations des investissements et autres actifs et passifs libellés dans d"autres
devises sont convertis dans la devise de base chaque jour ouvrable au taux de change en vigueur ; (ii) les achats et les ventes d’investissements étrangers et les revenus
et charges sont convertis dans la devise de base aux taux de change en vigueur a la date des transactions correspondantes.

On entend par plus-values ou moins-values nettes réalisées ou latentes sur opérations de change : (i) les gains et pertes de change liés a la cession et a la détention de
devises et quasi-liquidités étrangeres; (ii) les gains et pertes survenant entre la date de la transaction et la date de réglement des opérations sur titres et des contrats de
change a terme, et (iii) les gains et pertes liés a la différence entre le montant des dividendes et des intéréts comptabilisés et les montants effectivement percus. Les
différences de change sont imputées dans la rubrique « Plus/(moins)-values nettes réalisées sur opérations de change » dans I'état combiné des opérations et des
variations de I'actif net.

La devise de référence de la SICAV, telle qu’elle apparait dans les états combinés, est le dollar américain.

Les principaux taux de change appliqués durant la période cloturée le 30 juin 2019 sont les taux de change les plus récents connus au moment de calculer la valeur
liquidative :

1usD = 1,42608608 AUD; 1Usb = 0,87849534 EUR; 1usb = 8,53645000 NOK;
1UsD = 1,30961000 CAD; 1Usb = 0,78659641 GBP; 1usb = 1,48975804 NZD;
1usb = 0,97619000 CHF; 1Usb = 7,80782000 HKD; 1usb = 3,73120000 PLN;
1USb = 6,87080000 CNH; 1UsD = 283,84000000 HUF; 1USD = 9,28373000 SEK;
1usb = 22,34500000 CZK; 1UsD = 107,75000000 JPY; 1UsD = 1,35320000 SGD.

f) Contrats de change a terme

Les Plus ou moins-values latentes sur les Contrats de change a terme en cours sont valorisées sur la base des taux de change en vigueur a la date de valorisation. Les
variations de ces montants sont incluses dans I'état combiné des opérations et des variations de I'Actif net a la rubrique « Variation nette des plus/(moins)-values
latentes sur contrats de change a terme ». Lorsqu’un contrat est cloturé, les Plus/(moins)-values réalisées sont comptabilisées dans la rubrique « Plus/(moins)-values
nettes réalisées sur contrats de change a terme » dans I'état combiné des opérations et des variations de I'actif net. Les Plus ou moins-values latentes sont
comptabilisées dans la rubrique « Plus/(moins)-values nettes latentes sur contrats de change a terme » dans I'état combiné de I'actif net.

g) Contrats futures sur titres et indices

Les contrats futures sur instruments financiers traités sur un marché réglementé sont valorisés au prix de réglement sur le marché boursier. Les dépots de marge
initiaux sont effectués lors de la conclusion des contrats, en numéraire ou sous forme de titres. Au cours de la période durant laquelle les positions sont ouvertes, les
variations de valeur des contrats, sont comptabilisées en tant que plus ou moins-values latentes, avec une indexation quotidienne au marché afin de refléter la valeur
de marché des contrats en fin de séance. Les paiements des marges de variation sont versés ou percus en fonction des gains ou des pertes. La fréquence des paiements
de marge peut varier en fonction du lieu de négociation du contrat. Lorsqu’un contrat est cloturé, la SICAV comptabilise une plus ou moins-value réalisée égale a I'écart
entre les revenus ou les colits liés au dénouement et le colt initial du contrat au poste « Plus/(moins)-values nettes réalisées sur contrats futures sur instruments
financiers » dans I'Etat combiné des opérations et des variations de I'actif net.

Les Plus ou moins-values latentes sont comptabilisées dans la rubrique « Plus/(moins)-values nettes latentes sur contrats futures sur instruments financiers » dans
I'Etat combiné de I'actif net. Les variations de ces montants sont comptabilisées a la rubrique « Variation nette des plus/moins-values latentes sur contrats futures sur
instruments financiers » dans I'état combiné des opérations et des variations de l'actif net.

h) Contrats d’options

La SICAV émet des options sur titres, futures et devises. Ces options sont réglées en numéraire et exposent la SICAV a un risque de pertes illimité. La SICAV n'est toutefois
pas soumise au risque de crédit sur les options émises car la contrepartie a déja exécuté son obligation en payant la prime au début du contrat.

Les options achetées sont enregistrées comme investissements, les options émises ou vendues comme une dette. Lorsque I'exercice d'une option se traduit par un
reglement en liquide, la différence entre la prime et le produit du réglement est représentée comme une plus-value ou une moins-value réalisée. Lorsque des titres sont
acquis ou livrés suite a I'exercice d’une option, le colit d'acquisition ou le produit de la vente est corrigé par le montant de la prime. Lorsqu’une option est cl6turée, la
différence entre la prime et le co(t relatif a la cl6ture de la position est inscrite au poste des plus ou moins-values réalisées. Lorsqu’une option arrive a échéance, la
prime est inscrite au poste des plus-values réalisées pour les options émises ou des moins-values réalisées pour les options achetées.

Pour les options sur futures, lorsque le gestionnaire financier est basé au Royaume-Uni, les paiements de marge de variation sont versés ou percus quotidiennement
selon que le contrat future sous-jacent réalise des pertes ou des gains.

Les Valeurs de marché sont enregistrées sous la rubrique « Autres instruments dérivés a la valeur du marché » dans I'état combiné de I'actif net. Les variations des plus-
ou moins-values latentes sont comptabilisées a la rubrique « Variation nette des plus/(moins)-values latentes sur autres instruments dérivés » dans I'état combiné des
opérations et des variations de I'actif net. Lorsqu’un contrat est cloturé, les Plus/(moins)-values réalisées sont comptabilisées dans la rubrique « Plus/(moins)-values
nettes réalisées sur autres instruments dérivés » dans I'état combiné des opérations et des variations de I'actif net.

i) Titres adossés a des créances hypothécaires (TBA)

Les TBA se rapportent a des titres adossés a des créances hypothécaires émis par des agences sponsorisées par I'Etat. Ces agences regroupent habituellement les préts
hypothécaires et vendent les intéréts dans les « pools » ainsi créés. Les TBA portent sur les futurs pools de ces agences, qui sont vendus et achetés en vue d’un réglement
futur et pour lesquels le taux d'intérét ou la date d’échéance n'a pas encore été déterminé(e). Les TBA font I'objet d’une comptabilisation distincte dans I'état du
portefeuille-titres.

Certains Compartiments peuvent conclure des Conventions de rachat de titres, en ayant principalement recours a des TBA, dans le cadre desquels ils vendent des titres
adossés a des créances hypothécaires pour livraison dans le mois en cours et passent simultanément des contrats pour racheter, a une date déterminée, des titres
similaires, mais nonidentiques, a un prix convenu. Les Compartiments comptabilisent ces conventions de rachat de titres sous forme d'achats et de ventes et pergoivent
une compensation pour s'étre engagés au rachat. Les Compartiments doivent conserver des titres liquides ayant une valeur supérieure ou égale au prix de rachat (y
compris les intéréts courus) pour ces conventions de rachat de titres. La valeur de marché des titres que les Compartiments doivent racheter peut étre inférieure au prix
de rachat convenu pour ces titres.

Les Compartiments avaient des conventions de rachat de titres en cours au 30 juin 2019 qui sont comptabilisées dans les rubriques « Montants a recevoir sur la vente de
TBA a la valeur de marché » et dans les « Montants a payer sur I'achat de TBA » de I'état combiné de I'actif net. Les variations des plus- ou moins-values latentes sont
comptabilisées dans I'état combiné des opérations et des variations de I'actif net a la rubrique « Variation nette des plus/(moins)-values latentes sur TBA ». Lorsqu’un
contrat est cléturé, les Plus/(Moins)-values réalisées sont comptabilisées dans la rubrique « Plus/(moins)-values nettes réalisées sur TBA » dans I'Etat combiné des
opérations et des variations de I'actif net.
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J) Contrats de swap de taux d'intérét

Un contrat de swap de taux d’intérét est un accord bilatéral par lequel chacune des parties accepte d’échanger une série de paiements d’intéréts pour une autre série de
paiements d'intéréts (généralement fixes/flottants) sur la base d’un montant notionnel pas échangé.

Les valeurs de marché sont enregistrées sous « Autres instruments dérivés a la valeur de marché » dans I'état combiné des actifs nets. Les intéréts des contrats de contrats
de swap de taux d’intérét sont comptabilisés dans la rubrique « Intéréts sur opérations de swap » de I'état des opérations et des variations des actifs nets combinés. Les
variations des gains et des pertes non réalisés sont incluses dans I'état des résultats et des variations des actifs nets combinés sous la rubrique « Variation nette des
gains/pertes non réalisés sur d’autres instruments dérivés ». Lorsqu’un contrat est conclu, les gains ou les pertes réalisés sont comptabilisés sous « Gains/ (pertes) réalisé(s)
net(s) sur d’autres instruments dérivés » dans I'état des opérations et des variations des actifs nets combinés.

k) Swaps de défaut

Un Swap de défaut est une transaction sur dérivé de crédit convenue entre deux parties en vertu de laquelle une partie régle a I'autre un coupon périodique fixe pour la
durée spécifiée de I'accord. L'autre partie n'effectue aucun réglement a moins qu’un incident de crédit lié a un actif de référence défini au préalable ne se produise.
Dans ce cas, la deuxieme partie effectuera un paiement a la premiére partie et le swap sera résilié. La valeur des titres sous-jacents sera prise en compte pour le calcul
des restrictions d'investissement applicables aux émetteurs individuels.

Les valeurs de marché sont enregistrées dans la rubrique « Autres Instruments dérivés a valeur de marché » de I'état combiné de I'actif net. Les variations des plus-values
ou des moins-values latentes sont incluses dans I'état combiné des opérations et des variations de I’Actif net a la rubrique « Variation nette des plus / (moins)-values
latentes sur autres instruments dérivés ». Lorsqu’un contrat est cloturé, les plus-values ou moins-values réalisées sont enregistrées dans la rubrique « Plus / (moins) -values
nettes réalisées sur autres instruments dérivés » dans I'état combiné des opérations et des variations de I'actif net.

3. Frais et commissions

a) Structures de colits et ratio de dépenses plafonné (Capped Expense Ratio)

Saufindication contraire a la section consacrée au Compartiment concerné, les Actions de Classe X sont concues pour offrir une structure de colts alternative au titre de
laguelle une commission relative a la gestion du Compartiment est administrativement percue et collectée par la Société de gestion ou par I'intermédiaire de I'entité
appropriée de JPMorgan Chase and Co. directement auprés de I'Actionnaire. C'est pourquoi la mention « Néant » figure & I'endroit de la Commission de gestion et de
conseil pour les Classes d’Actions X dans les tableaux de Frais et commissions du Prospectus.

Toutes les exceptions aux structures de co(its détaillées ci-dessus sont indiquées dans le Prospectus.

Le montant maximal des frais et commissions devant étre supporté par les actionnaires au titre des Classes d'Actions, quel que soit le Compartiment, ne dépassera pas
un pourcentage plafonné de I'Actif net total attribuable a cette Classe d’Actions. Ces frais et commissions plafonnés comprennent la Commission de gestion et de
conseil, laCommission de distribution et les autres Frais administratifs et d’exploitation. Sont en revanche exclues les commissions de performance, le cas échéant.

Aucun autre co(it n'est imputé a ces Classes d’Actions et la société de gestion absorbe tout écart pouvant survenir entre les colits d’exploitation de ces Classes d’Actions
réellement engagés et le pourcentage plafonné.

Ce taux annuel plafonné de frais et commissions est désigné Ratio de dépenses plafonné (Capped Expense Ratio), comme exposé en Annexe.

b) Commission de gestion et de conseil

La SICAV paie ala Société de gestion une commission de gestion correspondant a un pourcentage de la moyenne quotidienne de I'Actif net de chaque Compartiment ou
Classe d'Actions dont elle assure la gestion (la « Commission de gestion et de conseil »). Les commissions de gestion et de conseil sont calculées quotidiennement et
payables mensuellement a terme échu au taux maximum spécifié dans le Prospectus. La Société de gestion peut, a son entiére discrétion et en tant que de besoin (ce
qui, dans certaines circonstances, peut étre quotidiennement), décider de modifier ce taux dans une fourchette comprise entre 0,0% et le taux maximum en question.

La Commission de gestion et de conseil maximale pouvant étre prélevée au titre des Classes d’Actions P est mentionnée dans le Prospectus. La Commission de gestion
et de conseil réellement prélevée peut toutefois étre inférieure dans la mesure ot J.P. Morgan International Bank Limited prélévera également aupres de ses clients une
commission distincte supplémentaire.

Les commissions de gestion des Compartiments au titre des Classes d’Actions X sont administrativement percus et collectés par la Société de gestion ou I'entité de
JPMorgan Chase & Co. appropriée directement aupres de I'Actionnaire.

Les Compartiments peuvent investir dans des OPCVM, autres OPC et organismes de placement de type fermé pouvant étre qualifiés de valeurs mobilieres au sens des
regles OPCVM (dont des trusts) (ci-apres, « les Organismes ») gérés par la Société de gestion, les Gestionnaires financiers ou toute autre entité membre de JPMorgan
Chase & Co. Conformément aux dispositions du Prospectus, aucune commission ne donnera lieu a une double facturation, a I'exception des commissions de
performance. Il est possible d'éviter la double facturation de la Commission de gestion et de conseil sur ces actifs a) en excluant les actifs de I’Actif net sur lequel est
calculée la Commission de gestion et de conseil ; ou b) en investissant dans des Organismes par le biais de Classes d’Actions non soumises au paiement d’une
Commission de gestion et de conseil ou d’autres commissions équivalentes a payer au groupe du Gestionnaire financier concerné ; ou ¢) en compensant la Commission
de gestion et de conseil par une remise en faveur de la SICAV ou du Compartiment correspondant au montant de la Commission de gestion et de conseil (ou autre
commission équivalente) facturée aux Organismes sous-jacents ; ou d) en ne facturant que la différence entre la Commission de gestion et de conseil de la SICAV ou du
Compartiment telle que décrite dans le Prospectus et la Commission de gestion et de conseil (ou autre commission équivalente) facturée aux Organismes.

Lorsqu’un Compartiment investit dans des Organismes gérés par des gestionnaires financiers qui ne sont pas membres du groupe JPMorgan Chase & Co., la Commission
de gestion et de conseil, telle qu'indiquée dans le Prospectus, peut étre prélevée indépendamment de toute commission reflétée dans le prix des actions ou parts de ces
Organismes.

¢) Frais administratifs et d’exploitation

La SICAV supporte tous ses frais administratifs et d’exploitation ordinaires aux taux indiqués dans le Prospectus (« Frais administratifs et d’exploitation »), afin de
couvrir I'ensemble des colits, charges, commissions et autres dépenses fixes et variables engagés en tant que de besoin dans le cadre de son exploitation et de son
administration. Pour chaque Classe d’Actions, les commissions administratifs et d’exploitation sont plafonnés a un taux maximum indiqué dans le Prospectus. La
Société de gestion supportera les commissions administratifs et d’exploitation qui excédent le taux maximum indiqué dans le Prospectus. La Société de gestion peut, a
sa di.scre'tion et a titre temporaire, supporter les Dépenses directes et/ou indirectes au nom d’un Compartiment et/ou renoncer a tout ou partie de la Commission de
service.

Les commissions administratifs et d’exploitation correspondent a un pourcentage de la moyenne quotidienne de I'Actif net de chaque Compartiment ou Classe
d’Actions. Ils sont calculés quotidiennement et payables mensuellement a terme échu et ne dépasseront pas le taux maximum spécifié a la section correspondante du
Prospectus.

Les commissions administratifs et d’exploitation couvrent :

(i) Une « Commission de service » versée a la Société de gestion pour les services qu’elle fournita la SICAV. La Commission de service sera revue sur une base annuelle et
ne dépassera pas 0,15% par an.

(ii) Les dépenses directement contractées par la SICAV (« Dépenses directes ») et celles directement contractées par la Société de gestion au nom de la SICAV
(« Dépenses indirectes »), tel qu'indiqué dans le Prospectus.

Les commissions administratifs et d’exploitation n’incluent pas les Frais de transaction ni les Frais exceptionnels.

Les frais de constitution de la SICAV et ceux concernant la création de nouveaux Compartiments peuvent, conformément au droit luxembourgeois, étre capitalisés et
amortis sur une période n'excédant pas cing années.
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d) Commission de performance

Conformément au Contrat de gestion financiere, comme exposé dans le Prospectus, le Gestionnaire financier est en droit de percevoir une commission incitative basée sur
la performance annuelle (« Commission de performance ») prélevée sur I'Actif net de certains Compartiments ou certaines Classes d’Actions si les résultats du
Compartiment sont supérieurs a ceux de I'indice de référence, sous réserve de I'application d’un mécanisme de récupération (claw-back) ou de high water mark tel que
défini dans le Prospectus et tel que stipulé dans le Prospectus pour chacun des Compartiments. Chaque jour d’évaluation, les frais de performance du jour d’évaluation
précédent sont cumulés, le cas échéant, et les frais de performance cumulés, s'ils existent, sont alors payés a la société de gestion le dernier jour de négociat'\on de
I'exercice financier, ou selon I'une des modalités suivantes : uniquement sur les ordres trés volumineux de substitution ou de rachat (cette modalité ne s'applique qu'aux
actions concernées) et lorsqu’un Compartiment est fusionné ou liquidé. Conformément a I'accord de gestion financiére applicable, le gestionnaire financier est en droit de
percevoir des frais de gestion de la part de la société de gestion.

Chaque Jour de valorisation, la Valeur liquidative de chacune des Classes d’Actions de chaque Compartiment supportant une Commission de performance, qui inclut
une provision pour frais et commissions (couvrant la Commission de gestion et de conseil et les commissions administratifs et d’exploitation supportés par la Classe
d’Actions concernée calculée sur la base du taux indiqué dans le Prospectus), est ajustée de maniére a refléter les dividendes distribués, les souscriptions et rachats
effectués, le cas échéant, ce Jour de valorisation, et toute Commission de performance provisionnée durant ce méme jour au titre de ladite Classe d’Actions est ajoutée
(la « Valeur liquidative ajustée »). Pour le calcul de la Commission de performance, le « Rendement de la Classe d’Actions » concernée est calculé chaque Jour de
valorisation et correspond a la différence entre la Valeur liquidative (ajustée de toute Commission de performance provisionnée) a cette date et la Valeur liquidative
ajustée du Jour de valorisation précédent, exprimée sous la forme d’un rendement basé sur la Valeur liquidative ajustée du Jour de valorisation précédent pour cette
Classe d’Actions.

Les Compartiments peuvent investir dans des OPCVM et autres OPC gérés par la Société de gestion, les Gestionnaires financiers ou toute autre entité membre de
JPMorgan Chase & Co. Aucune commission ne donnera lieu a une double facturation. Il est possible d’éviter la double facturation de la Commission de performance : a)
lorsqu’un Compartiment investit dans des OPCVM ou autres OPC et que ces OPCVM ou OPC prélévent une commission de performance, le Compartiment n'impute, pour
sa part, aucune Commission de performance ; ou b) lorsqu’un Compartiment préléve une Commission de performance, il n’investira pas dans des OPCVM et/ou OPC qui
imputent des commissions de performance.

Mécanisme de récupération (claw-back)

Le but de ce mécanisme est de garantir que la Société de gestion ne puisse prétendre a la Commission de performance que si elle dépasse le Rendement de référence
cumulé (tel que défini dans le Prospectus) comptabilisé depuis le dernier Jour de valorisation du dernier période au titre de laquelle une Commission de performance a
été versée.

High Water Mark

Si le Rendement de la Classe d’Actions est supérieur au Rendement de référence et si le Rendement cumulé de la Classe d’Actions est supérieur au High Water Mark (comme
défini dans le Prospectus), la Provision pour Commission de performance est augmentée du Taux de la Commission de performance multiplié par I'Excédent de rendement, le
résultat étant multiplié par la Valeur liquidative ajustée du Jour de valorisation précédent pour cette Classe. Si le Rendement de la Classe d’Actions est inférieur ou égal au
Rendement de référence, la Provision pour Commission de performance est réduite (mais pas au-dessous de zéro) par le Taux de la Commission de performance multiplié par
I'Excédent de rendement négatif, le résultat étant multiplié par la Valeur liquidative ajustée du Jour de valorisation précédent pour cette Classe. Suite a une période d'Excédent
de rendement négatif au cours de laguelle la Provision pour Commission de performance a été réduite a zéro, aucune nouvelle Commission de performance n’est provisionnée
jusqu'a ce que le Rendement cumulé de la Classe d’Actions soit supérieur au montant le plus élevé entre le High Water Mark et le Rendement de référence cumulé enregistré
depuis le début de la période comptable de la SICAV. La Commission de performance provisionnée, le cas échéant, un Jour de valorisation est reflétée dans la Valeur liquidative
sur la base de laquelle les souscriptions et les rachats peuvent étre acceptés.

Au 30 juin 2019, les taux et les références pour la Commission de performance relatifs a toutes les Classes d'Actions portant le suffixe « (perf) » sont les suivants :

Compartiment Classes d’Actions Taux de la Commission de Indice de référence

concernées performance
High Water Mark
JPMorgan Investment Funds - Income Opportunity Fund Non-Couvertes 20% ICE Overnight USD LIBOR
JPMorgan Investment Funds - Income Opportunity Fund Couvertes en CHF 20% ICE Spot Next CHF LIBOR
JPMorgan Investment Funds - Income Opportunity Fund Couvertes en EUR 20% EONIA
JPMorgan Investment Funds - Income Opportunity Fund Couvertes en GBP 20% ICE Overnight GBP LIBOR
JPMorgan Investment Funds - Income Opportunity Fund Couvertes en JPY 20% ICE Spot Next JPY LIBOR
JPMorgan Investment Funds - Income Opportunity Fund Couvertes en SEK 20% STIBOR Tomorrow Next Offered Rate
JPMorgan Investment Funds - Income Opportunity Fund Couvertes en SGD 20% Singapore Overnight Rate Average

Reportez-vous a I'« Etat combiné des opérations et des variations de I'Actif net » pour les commissions de performance facturées pendant la période.

e) Commission de distribution

LaSICAV verse ala Société de gestion une commission de distribution (Ia « Commission de distribution ») au titre des Actions de Classe D, F et T. Le taux de la Commission
de distribution payable pour chaque Classe d’Actions est indiqué dans le Prospectus. La Société de gestion peut, a son entiére discrétion et en tant que de besoin (ce qui,
dans certaines circonstances, peut étre quotidiennement), décider de modifier ce taux dans une fourchette comprise entre 0,0% et le taux maximum en question. La
Société de gestion peut reverser tout ou partie de la Commission de distribution a certains Distributeurs en compensation des services qu'ils ont fournis en relation avec
la distribution des Classes d’Actions D, F et T.

4. Traitement des dividendes

Classes d’Actions portant les suffixes « (acc) »
Les Classes d’Actions portant le suffixe « (acc) » sont des Classes d’Actions de capitalisation et ne verseront normalement pas de dividende.

Classes d’Actions portant les suffixes « (dist) »

Il est prévu que toutes les classes d’actions portant le suffixe « (dist) » verseront, le cas échéant, des revenus a déclarer annuellement et rempliront les conditions afin
d'étre éligibles au statut de « fonds déclarants au Royaume-Uni ».

Classes d’Actions portant le suffixe « (div) »

Les Classes d’Actions portant le suffixe « (div) » paient normalement un dividende trimestriel déterminé par la Société de gestion sur la base du rendement annuel
escompté du portefeuille du Compartiment concerné attribuable a cette Classe d'Actions. La Société de gestion réexaminera le dividende correspondant a chaque
Classe d’Actions au plus tard tous les six mois. Cela n'empéchera toutefois pas des ajustements plus fréquents en cas d'évolution du rendement escompté du
portefeuille.

Les investisseurs voudront bien noter que les Classes d'Actions « (div) » donnent la priorité aux dividendes plut6t qu'a la croissance du capital. Le rendement escompté
de chaque Classe d’Actions sera calculé sur la base du montant brut, avant le paiement de la Commission de gestion et de conseil et des Frais administratifs et
d’exploitation, et les Classes d'Actions distribueront généralement un montant supérieur aux revenus percus. Les Classes d’Actions portant le suffixe « (div) » en
circulation a la date de déclaration des dividendes ouvrent droit a la distribution de dividendes, lesquels seront normalement payés dans la devise de la Classe d’Actions
concernée.
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Classes d’Actions portant le suffixe « (mth) »

Les Classes d’Actions portant le suffixe « (mth) » seront accessibles aux Actionnaires souscrivant, et demeurant investis, par I'intermédiaire de réseaux de distribution
particuliers en Asie et a d'autres distributeurs, a I'entiére discrétion de la Société de gestion. Les Classes d’Actions portant le suffixe « (mth) » verseront normalement un
dividende mensuel. Le dividende mensuel par Action sera déterminé par la Société de gestion sur la base du rendement annuel escompté du portefeuille du
Compartiment concerné attribuable a cette Classe d’Actions. La société de gestion révisera, au moins une fois par semestre, le taux des dividendes pour chaque Classe
d’Actions mais elle pourra I'ajuster plus fréquemment afin de refléter les changements concernant le rendement attendu du portefeuille. Les investisseurs voudront
bien noter que les Classes d’Actions « (mth) » donnent la priorité aux dividendes plutot qu'a la croissance du capital. Le rendement attendu pour chaque Classe d’Actions
sera calculé sur le montant brut des frais de gestion et de conseil et des frais opérationnels et administratifs et ces Classes d’Actions distribueront normalement plus que
les produits percus. Les dividendes correspondant a ces Classes d’Actions seront normalement versés chague mois aux Actionnaires dans la devise de la Classe d’Actions
concernée. La société de gestion se réserve le droit de fixer un montant minimum par Classe d’Actions au-dessous duquel le paiement effectif des dividendes ne serait pas
économiquement rentable pour la SICAV. Ces montants seront reportés au mois suivant ou réinvestis dans de nouvelles Actions de la méme Classe d'Actions et non pas
payés directement aux Actionnaires. La valeur liquidative des Classes d’Actions « (mth) » peut fluctuer davantage que celle des autres Classes d’Actions en raison de la
distribution plus fréquente des revenus.

Classes d’Actions portant le suffixe « (fix) »

Les Classes d’Actions portant le suffixe « (fix) » verseront généralement un dividende fixe trimestriel correspondant au montant total annuel par Action, tel qu'indiqué
dans le Prospectus.

Il se peut que les Classes d’actions portant le suffixe « (fix) » soient fermées a toute nouvelle souscription ou qu’elles soient liquidées, que le dividende ne soit pas versé
ou que son montant soit réduit s'il en va de I'intérét de I'ensemble des Actionnaires au sein de la Classe d'Actions.

Classes d’Actions portant le suffixe « (irc) »

Les Classes d’Actions portant le suffixe « (irc) » verseront normalement un dividende mensuel. Le taux de dividende mensuel par Action sera variable et déterminé par la
Société de gestion sur la base du rendement brut annuel escompté du portefeuille du Compartiment concerné attribuable a cette Classe d’Actions, lequel est révisé au
minimum tous les six mois, majoré ou minoré du portage de taux d'intérét estimé selon que ledit portage est positif ou négatif respectivement. Le portage de taux
d'intérét est calculé sur la base du différentiel journalier moyen du taux de change a terme a un mois et du taux de change au comptant du mois civil précédent entre ces
deux devises.

Informations supplémentaires

Les Actionnaires voudront bien noter que lorsque le dividende est supérieur aux revenus générés par les investissements d’une Classe d’Actions, il sera prélevé sur le capital de
ladite Classe d’Actions ainsi que sur les plus-values réalisées et latentes. Cela peut entrainer un traitement fiscal préjudiciable aux Actionnaires dans certains pays. Ceux-ci sont
des lors invités a analyser leur situation personnelle avec leur conseiller fiscal. Les Classes d'Actions portant les suffixes « (div) », « (fix) » et « (mth) » ne distribuent pas les
revenus a déclarer conformément a la Iégislation fiscale britannique régissant les fonds offshore.

Les détails des dividendes distribués pendant la période terminée le 30 juin 2019 sont disponibles sur le site
http://www.jpmorganassetmanagement.lu/en/showpage.aspx?pagelD=18.

5. Fiscalité

La SICAV n’est pas soumise a I'impdt luxembourgeois sur ses revenus, bénéfices ou plus-values. La SICAV n’est pas soumise a I'imp6t sur la fortune au Luxembourg. La
seule taxe a laquelle Ia SICAV est assujettie au Luxembourg est la « taxe d’abonnement » dont le taux annuel maximum est fixé a 0,05% de la proportion de I'Actif net
attribuable a chaque Classe d’Actions. Cette taxe est calculée a la fin de chaque trimestre et acquittée trimestriellement. Un taux réduit de 0,01% par an de I'Actif net
seraapplicable aux Classes d’Actions, tel qu'identifié dans I’Annexe. Les taux de 0,01% et 0,05% susmentionnés ne s'appliquent pas a la partie des actifs de la SICAV qui
est investie dans d’autres organismes de placement collectif luxembourgeois eux-mémes déja soumis a la taxe d’abonnement.

Aucun droit de timbre, droit d’apport, ni aucune autre taxe ne sont a acquitter au Luxembourg lors de I'émission des Actions de la SICAV. Les plus-values en capital
réalisées ou latentes sur les actifs de la SICAV ne sont soumises a aucun impdt au Grand-Duché de Luxembourg. Bien que les plus-values a court ou a long terme
réalisées par la SICAV ne soient normalement pas soumises a 'impot dans d’autres pays, cette éventualité ne peut néanmoins étre totalement écartée. Les revenus
réguliers que la SICAV percoit sur certains de ses titres, ainsi que les intéréts percus sur les dépéts d’espéces dans certains pays peuvent étre soumis a des retenuesa la
source a des taux variables, qu'il est normalement impossible de récupérer.

Suite a un précédent de jurisprudence en Europe, la SICAV a engagé des poursuites afin de récupérer les imp6ts retenus par certains Etats membres de I'Union européenne au
titre des paiements de dividendes qu’elle a recus. La décision d’engager des poursuites a I'encontre de tout Etat membre résulte de I'analyse des colits possibles et des
avantages potentiels d’une telle action; les chances de récupération de ces montants et la durée estimée des poursuites varient d’un Etat membre a 'autre. Tous les colts
associés a cette décision ont été imputés aux Compartiments concernés et ont été inclus dans les cofits totaux afin de déterminer le ratio de dépenses et le TER pertinent.
Aucune somme en rapport avec tout montant éventuel a recevoir au titre de cette action n'a été enregistrée dans la SICAV.

6. Etat des variations du portefeuille-titres

Une liste détaillant pour chaque investissement dans chaque Compartiment le total des achats et des ventes survenus au cours de la période financiére considérée peut
étre obtenue gratuitement sur demande adressée au siege social de la SICAV. Les actionnaires peuvent également obtenir des informations supplémentaires sur les
investissements effectués par chaque Compartiment aupres du siege social de la SICAV.

7. Valeur des instruments financiers et risques associés

La SICAV a conclu des contrats de change a terme, futures sur instruments financiers, d’options et de swaps qui comportent, a des degrés divers, un risque de marché
supérieur au montant figurant dans I'état combiné de I'actif net. Le montant des contrats représente la participation de la SICAV dans ces instruments financiers. Le
risque de marché afférent a ces contrats est lié aux éventuelles fluctuations des taux de change, des indices et de la valeur des titres sous-jacents. Les autres risques de
marché et de crédit proviennent de I'absence éventuelle d’un marché liquide pour ces contrats, de possibles variations de valeur non directement corrélées avec les
fluctuations de la valeur des devises, des indices ou des titres sous-jacents ou du manquement éventuel d’une contrepartie a s'acquitter de ses engagements
conformément aux termes de ces contrats.

8. Slretés recues dans le cadre de techniques financiéres et d’instruments financiers dérivés

Constituent des stretés les actifs recus de la part de contreparties a des activités de prét de titres et a des transactions sur dérivés de gré a gré autres que des contrats de
change a terme.

LaSICAV ne conclura des opérations qu'avec les contreparties que la Société de gestion estime solvables. Les contreparties approuvées seront généralement notées A-
au minimum. Les contreparties se conformeront a des régles prudentielles considérées par la CSSF comme eqmva\entes aux regles prudentielles de I'UE. La
contrepartie ne dispose pas d’un droit de regard sur la composition ou la gestion d’un portefeuille d’un Compartiment ni sur les sous-jacents d’instruments financiers
dérivés employés par un Compartiment. Les décisions d'investissement prises par un Compartiment ne requiérent pas I'approbation de la contrepartie.

Les siiretés peuvent étre déduites de I'exposition brute aux contreparties pour autant qu’elles remplissent différentes conditions, notamment concernant leur liquidité, leur
valorisation, la qualité de crédit de I'émetteur, leur corrélation et leur diversification. Lors de la déduction de la stireté, sa valeur est diminuée d'un pourcentage (une « décote »)
parant, entre autres, aux fluctuations a court terme de la valeur de I'exposition et de la siireté. Le niveau des siiretés est maintenu de maniére a veiller a ce que I'exposition nette
aux contreparties ne dépasse pas les limites par contrepartie telles que définies dans le Prospectus. Le cas échéant, la garantie est recue sous la forme de titres et d'especes. Les
slretés recues autres que des espéces ne sont pas vendues, réinvesties, ni mises en gage.

Les sliretés recues dans le cadre d'instruments financiers dérivés sont exposées dans I Annexe.
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9. Prét de titres

La SICAV peut préter une partie de son portefeuille-titres a des tiers afin de générer des revenus supplémentaires ou de réduire les colits ou le risque, dans toute la
mesure autorisée par et dans le respect des limites énoncées dans (i) I'article 11 du Reglement grand-ducal du 8 février 2008 relatif a certaines définitions de la Loi
luxembourgeoise, (ii) la Circulaire 08/356 de la CSSF relative aux regles applicables aux Organismes de Placement Collectif lorsqu’ils utilisent certaines techniques et
instruments liés aux valeurs mobiliéres et instruments du marché monétaire (la « Circulaire 08/356 de la CSSF »), et (iii) toutes autres lois, réglementations, circulaires
ou recommandations de la CSSF applicables.

Les emprunteurs de titres prétés par les Compartiments participants sont agréés par la Société de gestion aprés une évaluation appropriée de leur statut et de leur
situation financiére. 90 % des revenus supplémentaires provenant du prét de titres sont reversés au Compartiment concerné, les 10 % restants étant versés a JPMorgan
Chase Bank, N.A. pour son réle d'agent de prét de titres de la SICAV. Les revenus tiré du programme de préts de titres sont présenté en détail dans Etat combiné des
opérations et des variations de I'Actif net.

Au30juin 2019, la valeur des titres prétés par la SICAV s’élevait a USD 1.818.585.505 comme indiqué ci-apres, et celle-ci avait recu des sliretés d'une valeur de marché
de USD 1.895.457.229:

Valeur de Revenus de Revenus de
marché des Stretéen Non Siiretéen  Devise de préts de titres  Commission de  préts de titres
titres prétés espéces** espéces* référence (bruts) I’agent de prét (nets)
Compartiment usb usb usb e e folits
JPMorgan Investment Funds - Europe Select Equity Fund 25.405.819 26.766.806 EUR 254.167 25.416 228.751
JPMorgan Investment Funds - Europe Strategic Dividend Fund 124.712.647 1.563.190 132.543.902 EUR 1.166.603 116.660 1.049.943
JPMorgan Investment Funds - Global Dividend Fund 2.396.962 2.517.140 usp 25.634 2.563 23.071
JPMorgan Investment Funds - Global Select Equity Fund 2.590.042 2.865.059 uso 32.862 3.286 29.576
JPMorgan Investment Funds - Japan Select Equity Fund 5.114.976 224.005 5.220.352 Py 1.175.510 117.551 1.057.959
JPMorgan Investment Funds - Japan Strategic Value Fund 40.025.628 3.983.659 38.701.966 JpY 20.171.942 2.017.194 18.154.748
JPMorgan Investment Funds - US Select Equity Fund 44.192.493 46.660.202 usp 25.828 2.583 23.245
JPMorgan Investment Funds - Global Income Fund*** 1.105.864.848 469.617.347 678.515.809 EUR 21.144 2.115 19.029
JPMorgan Investment Funds - Global Convertibles Conservative Fund*** 13.384.573 3.866.517 10.108.085 uso 2 - 2
JPMorgan Investment Funds - Global High Yield Bond Fund 446.559.796  204.885.006  258.828.400 usp 1.766.025 176.602 1.589.423
JPMorgan Investment Funds - Global Income Conservative Fund*** 8.337.721 3.788.040 4.801.744 EUR

*Les t\trlestr‘egus ?” g?rant\e sont sous la forme de titres d'Etats (Etats-Unis, Royaume-Uni, zone euro et autres titres d’Etats). Ces titres sont émis par les Etats des pays concernés qui en garantissent le
principal et les inté

** Les s(iretés fournies en espéces peuvent étre réinvesties dans des Transactions de prise en pension dont les stiretés sont des emprunts d’Etat de qualité. Les revenus percus sont comptabilisés a la
section « Revenus de préts de titres » de I'Etat combiné des opérations et des variations de I'Actif net.

*** Veuillez consulter la note 17a) pour obtenir les détails.

10. Transactions avec des tiers apparentés
Toutes les transactions avec des tiers apparentés ont été réalisées aux conditions normales de marché.

JPMorgan Chase & Co. et ses filiales prennent part a toutes les activités de prét de titres ainsi qu’a certains contrats de change a terme, swaps et futures sur instruments
financiers. La Société de gestion, I'Agent de registre et de transfert, I'Agent de domicile et le Distributeur mondial, les Gestionnaires des placements, le Dépositaire,
I'Agent d'entreprise et d'administration et d'autres Agents associés de SICAV sont considérés comme des parties liées puisqu'elles sont des entités affiliées de
JPMorgan Chase & Co. Par ailleurs, le cabinet Elvinger Hoss Prussen (dont M. Jacques Elvinger, qui siege au Conseil d’administration de la SICAV, est un associé) est
indemnisé pour les services juridiques qu'il fournit a la SICAV.

11. Conventions de partage des commissions

Les Gestionnaires financiers peuvent uniquement conclure des Conventions de partage des commissions lorsque leurs clients, y compris la SICAV, sont susceptibles
d’en profiter directement et de facon vérifiable et lorsque les Gestionnaires financiers sont convaincus que les transactions donnant lieu au partage des commissions
sont exécutées de bonne foi, en stricte conformité avec les dispositions réglementaires applicables et dans le meilleur intérét de la SICAV et des Actionnaires. De tels
arrangements doivent étre pris par le Gestionnaire financier a des conditions conformes aux meilleures pratiques du marché. Selon la réglementation locale, un
Gestionnaire des placements peut payer des services de recherche ou d'exécution au moyen des commissions en nature ou par d'autres arrangements similaires.
12. Informations destinées aux Actionnaires allemands enregistrés

Une détaillant pour chague investissement dans chaque Compartiment le total des achats et des ventes survenus au cours de la période financiére considérée peut étre
obtenue gratuitement sur demande adressée au siége social de la SICAV et au bureau de I'agent payeur et d'information allemand, JPMorgan Asset Management
(Europe) S.a r.l., Frankfurt Branch, Taunustor 1, D-60310 Francfort-sur-le-Main, Allemagne. Les actionnaires peuvent également obtenir des informations
supplémentaires sur les investissements effectués par chaque Compartiment aupres du siege social de la SICAV et du bureau de I'agent payeur et d’information
allemand.

13. Informations destinées aux investisseurs en Suisse

Représentant en Suisse : JPMorgan Asset Management (Switzerland) LLC, Dreikénigstrasse 37, 8002 Zurich

Agent payeur en Suisse : J.P. Morgan (Suisse) SA, 8 Rue de la Confédération, 1204 Genéve

Le Prospectus, les Documents d'information clé pour I'investisseur, les Statuts, les rapports financiers annuels et semestriels ainsi que la liste des achats et des ventes
réalisés par la SICAV durant la période financiere peuvent étre obtenus gratuitement aupres du représentant.

14. Autorisation des Compartiments a Hong Kong

Certaines Classes d’Actions des Compartiments suivants sont autorisées a Hong Kong et sont disponibles pour les résidents de cette région :

JPMorgan Investment Funds - Europe Select Equity Fund ;

JPMorgan Investment Funds - Global Dividend Fund ;

JPMorgan Investment Funds - Global High Yield Bond Fund.

15. Jetons de présence

La seule rémunération versée aux Administrateurs est une commission annuelle. MM. Daniel Watkins et Massimo Greco y ont renoncé. Le total des Jetons de présence
pour la période s’est élevé a EUR 119.510, dont EUR 28.266 ont été versés au Président.
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16. Frais de transaction

Pour la période terminée le 30 juin 2019, la SICAV a engagé des colts de transaction qui ont été définis comme des frais de courtage inclus dans les
«Plus/(moins)-values nettes réalisées au cours de la période » dans I'Etat combiné des opérations et des variations de I'Actif net relatif a I'achat ou a la vente des valeurs
mobilieres, des dérivés (a I'exception des dérivés de gré a gré) ou d'autres actifs éligibles. La SICAV a également engageé des colits de transaction facturés par I'agent
dépositaire qui font partie des « Commission de dépositaire, d’entreprise, d’Agent administratif et domiciliataire » dans I'Etat combiné des opérations et des variations

de I'Actif net relatif a I'achat ou a la vente des valeurs mobiliéres comme suit :

Compartiment

JPMorgan Investment Funds -
JPMorgan Investment Funds -
JPMorgan Investment Funds -
JPMorgan Investment Funds -
JPMorgan Investment Funds -
JPMorgan Investment Funds -
JPMorgan Investment Funds -
JPMorgan Investment Funds -
JPMorgan Investment Funds -
JPMorgan Investment Funds -
JPMorgan Investment Funds -
JPMorgan Investment Funds -
JPMorgan Investment Funds -
JPMorgan Investment Funds -
JPMorgan Investment Funds -

JPMorgan Investment Funds -

Europe Select Equity Fund
Europe Strategic Dividend Fund
Global Dividend Fund

Global Select Equity Fund
Japan Select Equity Fund
Japan Strategic Value Fund

US Select Equity Fund

Global Balanced Fund

Global Income Fund

Global Income Conservative Fund
Global Macro Fund

Global Macro Opportunities Fund

Global Convertibles Conservative Fund

Global High Yield Bond Fund
Income Opportunity Fund
us Bond Fund

Devise de
référence

EUR
EUR
usb
usb
JPY
Py
usb
EUR
EUR
EUR
usb
EUR

usp
usb
usb

1l est impossible de distinguer les frais de transaction des titres a revenus fixes de leur prix d'achat. Il n'est donc pas possible de les déclarer a part.

17. Evénements notables au cours de la période

a) Programme de prét de titres
A compter du ler janvier 2019, 90% des revenus supplémentaires seront versés au Compartiment concerné et 10% seront versés a 'agent de prét de titres.
A compter du 21 mars 2019, le Fonds d'investissement JPMorgan - Global Convertibles Conservative Fund faisait partie du programme de prét de titres.

A compter du 28 mai 2019, le Fonds d'investissement JPMorgan - Global Income Fund faisait partie du programme de prét de titres.

A compter du 18 juin 2019, le Fonds d'investissement JPMorgan - Global Income Conservative Fund faisait partie du programme de prét de titres.

18. Evénements postérieurs a la cloture de la période

a) Mise a jour de la politique de placement
A compter du 2 juillet 2019, la politique de placement du Fonds d'investissement JPMorgan - Global Dividend Fund a été mise & jour pour supprimer la référence & une

fourchette approximative de concentration de titres de 40 a 90 entreprises.
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Codits de transaction du dépositaire
et frais de courtage
(Devise de référence)
1.839.860

4.421.950

140.178

240.606

5.183.727

17.119.888

603.275

675.189

4.545.365

160.466

460.364

2.533.171

5.858

35.507

198.413

6.730



JPMorgan Investment Funds - Europe Select Equity Fund
Etat du portefeuille-titres

Au 30 juin 2019
Quantité/ Valeur de % de Quantité/ Valeur de % de
Valeur marché I'Actif Valeur marché I'Actif
Investissements Devise nominale EUR net  Investissements Devise nominale EUR net
Valeurs mobiliéres et instruments du marché monétaire admis a la cote officielle d'une Espagne
bourse Amadeus IT Group SA EUR 144.554 10.020.483 0,88
Iberdrola SA EUR 1.836.869 16.034.030 1,41
Actions Industria de Diseno Textil SA EUR 355.688 9.416.840 0,83
Autriche Repsol SA EUR 908.077 12.422.493 1,09
Erste Group Bank AG ER 37539 12190.985 Lo7  Repsol SARights 04/07/2019 EUR 908077 443.596 0.04
12.190.985 1,07 48.337.442 4,25
Belgique Suisse
Adecco Group AG CHF 173.853 9.136.927 0,80
KBC Group NV EUR 181.429 | 0,92 Cie Financiere Richemont SA CHF 317.863 23.602.156 2,08
Credit Suisse Group AG CHF 990.173 10.430.079 0,92
10.424.910 092 afargeHolcim Ltd. CHE 122166 5237539 0,46
Danemark Lonza Group AG CHF 53.514 15.740.590 1,38
Novo Nordisk A/S ‘B’ DKK 789.195 35.347.574 3,11  Nestle SA CHF 31185 2.833.069 0,25
- Novartis AG CHF 442239 35.549.637 3,13
35.347.574 3,11 Roche Holding AG CHF 98.419 24.201.608 2,13
Finlande
UPM-Kymmene OY) EUR 591.547 13.703.186 1,21 126.731.605 1,15
- Royaume-Uni
13.703.186 1,21 3iGroupplc GBP 1.119.669 13.914.729 1,22
France Beazley plc GBP 1.392.666 8.589.546 0,76
ACCOr SA EUR 482.994 18.182.309 160 Diageo plc GBP 672.373 25.343.789 2,23
. HSBC Holdings plc GBP 1.136.768 8.318.909 0,73
Air Liquide SA EUR 112.908 13.850.989 1,22 N
Alstom SA EUR 153177 6218986 0,55  mperial Brands plc GBP  437.063  9.003.964 079
. g ' Prudential plc GBP 1.602.066 30.663.052 2,70
BNP Paribas SA EUR 421.849 17.571.065 1,54
e RELX plc GBP 600.930 12.793.555 113
Capgemini SE EUR 9655 10654995 094 gioTinto pl GBP 585855 31853013 280
LVMH Moet Hennessy Louis Vuitton SE EUR 88.424 32873833 2,89 ol pic o - s g
" Royal Dutch Shell plc ‘A’ GBP 1.380.182 39.637.877 3,49
Pernod Ricard SA EUR 106.111 17.123.663 1,51
- SSE plc GBP 858.413 10.715.895 0,94
Schneider Electric SE EUR 298.986 23.826.194 2,09 :
Taylor Wimpey plc GBP 6.749.313 11.845.720 1,04
TOTAL SA EUR 438.269 21.540.921 1,89
Tesco plc GBP 6.140.855 15.599.198 1,37
Valeo SA EUR 263.433 7.499.938 0,66 Unilever plc e 465.946 25.278.905 222
Vinci SA EUR 272.694 24.528.825 2,16 P : B -
193871678 17,05 243558152 2142
Allemagne Total des Actions 1.130.671.129 99,46
adidas AG EUR 46.530 12.554.957 1,10 X ) _—
Allianz SE EUR 97.612 20.525.363 1,81  Total des Valeurs mobiliéres et instruments du marché 1.130.671.129 99.46
Deutsche Boerse AG EUR 88.633 10.974.981 0,07 Mmonétaire admis a la cote officielle d'une bourse .
Deutsche Post AG EUR 752.670 21.656.198 1,90 L ) )
Infineon Technologies AG EUR 1.001.932 15.661.199 1,38  Parts d’OPCVM agréés ou d'autres organismes de placement collectifs
Muenchener y
Rueckversicherungs-Gesellschaft AG EUR 98.812 21.783.106 1,92 Fonds de placement collectifs - OPCVM
RWE AG EUR 376570 8120732 071 uxembourg
SAP SE EIR 144396 17.246.658 152 jpMorgan EUR Liquidity LVNAV Fund -
Volkswagen AG Preference EUR 140.444 20.687.401 1,82 JPM EUR Liquidity LVNAV X (flex dist.)t EUR 1.788 17.859.046 1,57
149.210.595 13,13 17.859.046 1,57
Irlande
CRH plc EUR 522.965 14.922.806 1,31 Total des fonds de placement collectifs - OPCVM 17.859.046 1,57
Kerry Group plc ‘A" EUR 89.055 9.310.700 0,82 9 46 o 0
Kingspan Group plc EIR 156994  7.466.635 0,66 ;f;i#;f arts dTCPCYM agréés ou dautres organismes de 17.859.046 1,57
Ryanair Holdings plc EUR 1.705.855 17.139.578 1,51 -
Total des Investissements 1.148.530.175 101,03
48.839.719 4,30 —
PR 462.760 0,04
Jtalie Liquidités
Enel SpA EUR 2.698.875 16.584.587 1,46 N y
FinecoBank Banca Fineco SpA EIR  977.894 9.588.251 0,84 Autresactifs/(passifs) (21580620 .07
uniCredit SpA EUR - soLisy 9324954 082 Total de PActif net 1136.834.873 100,00
35.497.792 3,12 i
- t Fonds de parties apparentées.
Jersey
Ferguson plc GBP 230.072 14.391.857 1,26
Glencore plc GBP  7.244.854 22.016.369 1,94
36.408.226 3,20
Pays-Bas
Airbus SE EUR 194.420 24.143.076 2,12
Akzo Nobel NV EUR 254.080 20.988.278 1,85
ASML Holding NV EUR 127.757 23.425.523 2,06
Heineken NV EUR 152.708 14.918.045 131
ING Groep NV EUR 1.981.606 20.234.179 1,78
Koninklijke Ahold Delhaize NV EUR 996.220 19.732.130 1,74
STMicroelectronics NV EUR 1.099.425 17.098.807 1,50
Unilever NV, CVA EUR 215.844 11.452.683 1,01
151.992.721 13,37
Norvége
Telenor ASA NOK 1.308.936 24.556.544 2,16
24.556.544 2,16
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Répartition géographique du portefeuille au 30 juin 2019

Royaume-Uni

France

Pays-Bas

Allemagne

Suisse

Irlande

Espagne

Jersey

Italie

Danemark

Norvege

Luxembourg

Finlande

Autriche

Belgique

Total des Investissements
Liquidités et autres actifs/(passifs)

Total

% de I'Actif net

21,42
17,05
13,37
13,13
11,15
4,30
4,25
3,20
3,12
3,11
2,16
1,57
1,21
1,07
0,92

101,03
(1,03)

100,00

Répartition géographique du portefeuille au 31 décembre 2018

Royaume-Uni

France

Allemagne

Suisse

Pays-Bas

Irlande

Jersey

Espagne

Danemark

Italie

Finlande

Norvéege

Autriche

Luxembourg

Belgique

Total des Investissements
Liquidités et autres actifs/(passifs)

Total

% de I'Actif net

24,55
18,42
13,65
10,81
8,98
3,52
3,48
333
3,09
2,63
233
1,86
1,02
0,89
0,67
99,23
0,77

100,00
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Contrats de change a terme

Plus/(moins)-

values % de
Montant Devise Montant Date latentes I'Actif
Devise achetée acheté vendue vendu d’échéance Contrepartie EUR net
DKK 24.880.720 EUR 3.333.474 03/07/2019 Standard Chartered 54 -
EUR 30.133.604 GBP 26.743.980 03/07/2019 HSBC 266.043 0,03
EUR 2.514.486 NOK 24.415.482 05/08/2019  BNP Paribas 6.192 -
EUR 1.067.847 usb 1.196.726 03/07/2019 BNP Paribas 16.616
EUR 1.741.016 usb 1.950.502 03/07/2019  Citibank 27.652
EUR 820.427 usb 920.569 03/07/2019  Credit Suisse 11779 -
GBP 26.110.252 EUR 29.066.689 03/07/2019 Citibank 93.127 0,01
GBP 559.132 usb 710.036 05/08/2019  Standard Chartered 1760 -
SEK 11.232.470 usb 1.194.581 03/07/2019 Barclays 13.545
usb 125.717.291 EUR 110.098.305 05/08/2019  Citibank 26.996
usp 856.810 GBP 671.694 03/07/2019 Barclays 2.496
Total des plus-values latentes sur contrats de change a terme 466.260 0,04
CHF 14.423.864 EUR 12.991.604 03/07/2019 Standard Chartered (11.088) -
EUR 12.195.253 CHF 13.673.847 03/07/2019 State Street (110.298) (0,01)
EUR 3.331.656 DKK 24.880.720 03/07/2019 Standard Chartered (1.873) -
EUR 3.334.128 DKK 24.880.720 05/08/2019  Standard Chartered 82) -
EUR 29.035.097 GBP 26.110.252 05/08/2019  Citibank (91.987) (0,01
EUR 2.490.690 NOK 24.415.482 03/07/2019 HSBC (21.810) -
EUR 1.055.220 SEK 11.232.470 03/07/2019  Standard Chartered (7.671) -
EUR 110.394.530 usb 125.717.291 03/07/2019  Citibank (38.333) (0,01)
GBP 938.970 EUR 1.063.389 03/07/2019 ANZ (14.752) -
GBP 873.762 usb 1.110.901 03/07/2019 Barclays (26)
GBP 587.265 usb 748.824 05/08/2019  Merrill Lynch (832)
NOK 24.415.482 EUR 2.518.476 03/07/2019 BNP Paribas (5.976)
usb 753.109 CHF 750.017 03/07/2019  State Street (13.417) -
usb 124.653.486 EUR 111.600.172 03/07/2019 Citibank (2.101.779) (0,19)
usb 1.372.053 EUR 1.215.518 03/07/2019 Credit Suisse (10.276) -
usb 694.226 EUR 621.742 03/07/2019  Goldman Sachs (11.918)
usb 2.379.353 EUR 2.121.366 03/07/2019  Merrill Lynch (31.289)
usp 737.441 EUR 652.198 03/07/2019 RBC (4.413)
usb 966.034 EUR 851.470 05/08/2019  BNP Paribas (5.248)
usp 899.675 EUR 789.482 05/08/2019  Goldman Sachs (1.389)
uso 644.090 GBP 507.310 03/07/2019  Merrill Lynch (778)
Total des moins-values latentes sur contrats de change a terme (2.485.235) (0,22)
Moins-values nettes latentes sur contrats de change a terme (2.018.975) (0,18)
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Etat du portefeuille-titres

Au 30 juin 2019
Quantité/ Valeur de % de Quantité/ Valeur de % de
Valeur marché I'Actif Valeur marché I'Actif
Investissements Devise nominale EUR net  Investissements Devise nominale EUR net
Valeurs mobiliéres et instruments du marché monétaire admis a la cote officielle d'une TOTAL SA EUR 709.948 34.893.944 183
bourse Valeo SA EUR 136.860 3.896.404 0,20
Veolia Environnement SA EUR 300.015 6.394.820 0,34
Actions Vinci SA EUR 150.399 13.528.390 0,71
Autriche
BAWAG Group AG, Reg. S EUR 64599 2373367 012 261603478 13,72
Oesterreichische Post AG EUR 22.796 676.472 0,04 Allemagne
UNIQA Insurance Group AG EUR 329.782 2.694.319 0,14 Aareal Bank AG EUR 187.166 4.311.369 0,23
Allianz SE EUR 129.464 27.223.043 1,43
5.744.158 0,30 alstria office REIT-AG EUR 194.544 2.745.016 0,14
Belgique Amadeus Fire AG EUR 18.366 2.180.044 0,11
Ageas EUR 110.275 5.031.848 0,26 bet-at-home.com AG EUR 28.008 1.548.142 0,08
Cofinimmo SA, REIT EUR 20323 2.296.499 01p DaimlerAc EUR 312153 15.233.066 0.80
Intervest Offices & Warehouses NV, Deutsche Pfandbriefbank AG, Reg. S EUR 460.985 4.835.733 0,25
REIT EUR 44.409 1.099.123 0,06 Deutsche Post AG EUR 336.000 9.667.560 051
KBC Group NV EUR 121741 6.995.238 0,37 Deutsche Telekom AG EUR 1.229.152 18.647.465 0,98
Proximus SADP EUR 170,478 4.406.856 023  DICAsset AG EUR 175.233 1.757.587 0,09
Telenet Group Holding NV EUR 86.837 4.220.278 0,22 DWS Group GmbH & Co. KGaA, Reg. S EUR 112.908 3.448.210 0,18
——  EONSE EUR 923.835 8.789.366 0,46
24.049.842 1,26  Evonik Industries AG EUR 145.999 3.729.545 0,20
- Freenet AG EUR 118.384 2.077.639 0,11
Bermudes Hamborner REIT AG EUR 169.836 1.525.127 0,08
Lancashire Holdings Ltd. GBP 287.430 2.216.579 0,12 Hannover Rueck SE EUR 29.153 4.138.268 0,22
Stolt-Nielsen Ltd. NOK  180.009 1.896.952 010 HeidelbergCement AG EUR 75.727 5.346.326 028
HOCHTIEF AG EUR 29.432 3.121.264 0,16
4.113.531 022 WETRO AG EUR 270.126 4.318.639 023
Danemark Muenchener
Alm Brand A/S DKK 116.862 904.982 0,05 Rueckversicherungs-Gesellschaft AG EUR 64.125 14.136.356 0,74
Matas A/S DKK  306.405 2.008.537 015 RWEAG EUR 381409 8.225.085 0,43
Scandinavian Tobacco Group A/S, Siltronic AG EUR 31.275 2.003.789 0,11
Reg. S A DKK 171.209 1.757.665 0,09 Takkt AG EUR 100.459 1.277.839 0,07
Topdanmark A/S DKK 115.046 5.681.536 030 TalanxAG EUR 154.333 5.855.394 031
Tryg A/S DKK 109.959 3139.447 016  TLG Immobilien AG EUR 84.948 2.168.298 o1
AG Preference EUR 69.251 10.200.672 0,53
14.392.167 0,75 Washtec AG EUR 22.509 1.337.035 0,07
Finlande 169.847.877 8,91
Cramo 0YJ EUR 165.644 3.395.702 0,18 -
DNA OVJ EUR 175.483 3.693.917 0,19  lIrlande
Elisa OYJ EUR 82.743 3.531.471 0,18 AIBGroup plc EUR 1.590.640 5.699.263 0,30
Kemira OY) EUR 239.121 3.077.487 016  C&CGroup plc EUR 998.219 3.937.974 0,21
Konecranes OY)J EUR 68.605 2.273.913 0,12 Green REIT plc EUR 1.609.028 2.899.468 0,15
Metso OYJ EUR 143.363 4.995.484 026 Smurfit Kappa Group plc EUR 178.373 4.750.965 0,25
Orion OYJ ‘B EUR 116.721 3.756.082 0,20
Sanoma OYJ EUR 331120 2.801.275 015 17.287.670 0,91
Tieto 0V) EUR 78.907 2.054.738 011 yje de pan
Tokmanni Group Corp. EUR 367.824 2.972.018 016 GVC Holdings plc GBP 453318 3.273.604 0,17
Valmet 0YJ EUR 96.187 2.105.534 011 playtech plc GBP  448.668 2.140.641 01
34.657.621 182 5.414.245 0,28
France Italie
ALD SA, Reg. S EUR 229.317 3.155.402 017  ACEA SpA EUR 136.140 2.278.984 0,12
Amundi SA, Reg. S EUR 64.775 3.933.462 021 pssicurazioni Generali SpA EUR 622.505 10.304.014 0,54
AXASA EUR 735.499 16.883.379 0.89  Azimut Holding SpA EUR 189.108 3.186.943 017
Cie de Saint-Gobain EUR 189.021 6.450.342 034 Banca Farmafactoring SpA, Reg. EUR 593.734 2.910.781 0,15
Cie Generale des Etablissements Banca Generali SpA EUR 92.424 2.346.645 012
Michelin SCA EUR 78.727 8.760.347 0,46 Banca Mediolanum SpA EUR 455.226 2.927.103 0,15
CNP Assurances EUR 319.678 6.352.002 033 gray SpA, Reg. S EUR 525352 2.625.184 014
Coface SA EUR 342035 3013.328 016 el 5pa EUR  3.010117  18.497.169 097
Covivio, REIT EUR 57.478 5.226.187 027 i SpA EUR 1.008.520 14.695.145 077
Dan_one SA EUR 187.311 13.896.603 0,73 Italgas SpA EUR 439.811 2.615.556 0,14
Derichebourg SA EUR 369.142 1.236.995 0,06 \ediobanca Banca di Credito
Eiffage SA EUR 50.281 4.366.402 023 Finanziario SpA EUR 495193 4.486.944 0,24
Engie SA EUR 724.998 9.618.911 050 poste Italiane SpA, Reg. S EUR 556,171 5.127.897 0,27
Eutelsat Communications SA EUR 234.632 3.812.770 0,20 gnam SpA EUR 1.445.083 6.335.966 0,33
Gaztransport Et Technigaz SA EUR 75.181 6.593.374 0,35 societa Cattolica di Assicurazioni SC EUR 372.204 2.922.732 0,15
Gecina SA, REIT EUR 46.334 6.025.737 0,32 Terna Rete Elettrica Nazionale SpA EUR 829.847 4.659.591 0,24
ICADE, REIT EUR 46.697 3.715.914 019 Unipol Gruppo SpA EUR 749.226 3.202.566 017
IPSOS EUR 134.769 3.089.579 0,16
Kaufman & Broad SA EUR 78.192 2613177 0,14 89.123.220 2,67
Klepierre SA, REIT EUR 154.566 4.509.463 0,24
Lagardere SCA EUR 138.079 3.138.536 016 Jersey
Metropole Television SA EUR 153.244 2551512 013  Genel Energy pic GBP 311644 672788 0,04
Nexity SA EUR 53.177 2.002.646 0,0 Glencore plc ) GBP  1.346.416 4.091.620 0,22
Orange SA EUR 711.703 9.878.438 0,52 Polymetal International plc GBP 328.676 3.671.673 0,19
Peugeot SA EUR 289.412 6.238.276 033 WePplc GBP  489.913 5.394.353 028
Publicis Groupe SA EUR 130.624 6.036.135 0,32
Rexel SA EUR 354.681 3.931.639 021 13.830.434 0.73
sanofi EUR 352.840  26.759.385 140 {uxembourg
Schneider Electric SE EUR 159.849 12.738.367 0,67 Aroundtown SA EUR 538.644 3.861.000 0,20
SCOR SE EUR 101.696 3.913.770 020 Corestate Capital Holding SA EUR 73.270 2.181.614 0,12
Societe BIC SA EUR 46.215 3.087.162 0,16 sAF-Holland SA EUR 204.344 2.076.135 0,11
SPIE SA EUR 154.339 2.508.009 0,13
Suez EUR 244.810 3.090.114 0,16 8.118.749 0,43
Television Francaise 1 EUR 406.653 3.762.557 0,20
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Quantité/ Valeur de % de Quantité/ Valeur de % de
Valeur marché I'Actif Valeur marché I'Actif
Investissements Devise nominale EUR net  Investissements Devise nominale EUR net
Pays-Bas Bonava AB ‘B’ SEK 256.891 2.819.836 0,15
ABN AMRO Bank NV, Reg. S, CVA EUR 395.940 7.441.692 0,39  Castellum AB SEK 136.523 2.288.892 0,12
Aegon NV EUR 1.788.526 7.822.118 0,41 Clas Ohlson AB ‘B’ SEK 177.722 1.545.096 0,08
ASR Nederland NV EUR 145.051 5.155.838 0,27 Coor Service Management Holding AB,
Fiat Chrysler Automobiles NV EUR 468.670 5.741.676 0,30 Reg.S SEK 174.983 1.423.176 0,07
ING Groep NV EUR 1.143.572 11.677.014 0,61  Dios Fastigheter AB SEK 653.301 4.256.320 0,22
Intertrust NV, Reg. S EUR 165.171 3.010.242 0,16  Dustin Group AB, Reg. S SEK 270.032 2.179.622 0,11
Koninklijke Ahold Delhaize NV EUR 465.371 9.217.603 0,48  Electrolux AB SEK 217.474 4.898.831 0,26
Koninklijke BAM Groep NV EUR 766.594 2.977.451 0,16  Hennes & Mauritz AB ‘B’ SEK. 368.208 5.799.197 0,30
Koninklijke KPN NV EUR 2.175.782 5.880.051 0,31  Intrum AB SEK 139.869 3.134.153 0,16
Koninklijke Volkerwessels NV EUR 135.359 2.385.026 0,12  Inwido AB SEK 276.326 1.689.815 0,09
NIBC Holding NV, Reg. S EUR 356.653 2.830.042 015 IMAB SEK 155.989 3.153.653 0,17
NN Group NV EUR 242.249 8.555.023 0,45  Kungsleden AB SEK 711.622 5.129.544 0,27
NSI NV, REIT EUR 54.855 2.025.521 0,11  LeoVegas AB, Reg. S SEK 657.484 2.291.416 0,12
Randstad NV EUR 94.255 4.536.493 0,24  Lundin Petroleum AB SEK 146.076 3.987.185 0,21
Signify NV, Reg. S EUR 133.830 3.511.699 0,18  Nobina AB, Reg. S SEK 140.009 757.494 0,04
Van Lanschot Kempen NV, CVA EUR 113.148 2.258.434 0,12 Pandox AB SEK 154.773 2.513.214 0,13
Vastned Retail NV, REIT EUR 53.946 1.525.323 0,08 PeabAB SEK 450.851 3.387.431 0,18
Resurs Holding AB, Reg. S SEK 716.499 3.740.890 0,20
86.551.246 4,54 Sandvik AB SEK 454.827 7.348.927 0,39
Norvége Scand{c Ho_te\s Group AB, Reg. S - SEK 416.416 3.233.128 0,17
Aker ASA ‘A’ NOK 40.039 2.019.024 010 Skandmawstfafnskllda Banken AB ‘A’ SEK 1.095.671 8.909.266 0,47
Skanska AB ‘B SEK 267.560 4.238.952 0,22
Aker BP ASA NOK 134.904 3.397.199 0,18 s
SKF AB ‘B SEK 285.397 4.597.161 0,24
Austevoll Seafood ASA NOK 233.886 2.150.606 Ol coraagg SEK 1131010 3.008.995 016
DNB ASA NOK 606.422 9.893.156 0,52 o v 5101 ,
. Svenska Handelsbanken AB ‘A’ SEK 1.039.396 9.101.804 0,48
Elkem ASA, Reg. S NOK 822.893 2.029.895 0,11 Swedish Match AB SEK 147.803 5.514.765 0.29
Entra ASA, Reg. S NOK 223005  3.005.461 o6 et : Py -
+ Tele2 AB ‘B’ SEK 362.702 4.668.589 0,25
Equinor ASA NOK 604.968 10.492.015 055 4 .
ethys Oil AB SEK 301.019 2.113.561 0,11
Europris ASA, Reg. S NOK 1.038.151 2.806.615 0,15 Thule Group AB, Reg. S SEK 108180 2341155 012
Fiordkraft Holding ASA, Reg. S NOK 316059 1455537 008 | o AB Ree: . S ;
e 22 olvo AB ‘B SEK 690.099 9.574.947 0,50
Gjensidige Forsikring ASA NOK 258.149 4.568.756 0,24 Wihlborgs Fastigheter AB SEK 32164 209364 0.02
Kvaerner ASA NOK 1.346.788 1.893.961 0,10 ) | !
Norway Royal Salmon ASA NOK 19.239 359.353 0,02
SpareBank 1 Nord Norge NOK 270.769 1.885.076 0,10 135.769.806 2
SpareBank 1 SMN NOK 391.649 3.931.755 0,20  Suisse
SpareBank 1 SR-Bank ASA NOK 460.788 4.915.103 0,26 Adecco Group AG CHF 91.678 4.818.181 0,25
Storebrand ASA NOK 522.501 3.358.008 0,17  Galenica AG, Reg. S CHF 52.767 2.325.400 0,12
Telenor ASA NOK 387.089 7.262.057 0,38  LafargeHolcim Ltd. CHF 167.799 7.193.930 0,38
TGS NOPEC Geophysical Co. ASA NOK 88.176 2.158.773 0,11  Novartis AG CHF 566.843 45.566.002 2,39
— Roche Holding AG CHF 189.668 46.640.086 2,45
67.582.350 3,54 Swiss Life Holding AG CHF 18.645 8.090.860 0,42
Portugal _— SW!SS Re AG CHF 123.060 10.950.412 0,58
Alr SGps sa R smos 200076 o SRS o) GF  seas  Daowo oo
EDP - Energias de Portugal SA EUR 1.761.887 5.874.131 0,31 : - .
NOS SGPS SA EUR 510.284 2.936.684 0,15
REN - Redes Energeticas Nacionais 148.471.160 779
SGPS SA EUR 1.048.930 2.530.544 0,13 Royaume-Uni
Sonae SGPS SA EUR 2.477.441 2.086.005 0,11 3iGroup plc GBP 503.124 6.252.593 0,33
Admiral Group plc GBP 191.627 4.707.260 0,25
15.448.133 0,81 Amigo Holdings plc, Reg. S GBP 765.375 1.688.219 0,09
Espagne Anglo American plc GBP 519.767 12.973.995 0,68
Acciona SA EUR 33.833 3.176.919 0,17 Antofagasta plc GBP 334.967 3.456.699 0,18
Acerinox SA EUR 234.734 2.070.823 o1l Ashmore Group plc GBP 581.805 3.295.999 0,17
ACS Actividades de Construccion y Assura plc, REIT GBP 2720.699 1.934.044 0.10
Servicios SA EUR 138.113 4.853.291 0,25 Astrazeneca plc GBP 335.323 24.055.953 126
ACS Actividades de Construccion y Aviva plc GBP 1620587 7.520.226 0,39
Servicios SA Rights 08/07/2019 EUR 138.113 193.531 0,01  Bank of Georgia Group plc GBP 164.366 2.729.672 0,14
Aena SME SA, Reg. S EUR 39.066 6.807.251 0,36  Barratt Developments plc GBP 804.159 5.116.531 0,27
Banco Bilbao Vizcaya Argentaria SA EUR 2.446.382 12.033.142 0,63  BBA Aviation plc GBP 671.679 2.101.176 0,11
Cia de Distribucion Integral Logista BCA Marketplace plc GBP  1.086.980 2.948.741 0,15
Holdings SA EUR 157.272 3.121.849 0,16  Bellway plc GBP 165.637 5.096.435 0,27
Enagas SA EUR 277.082 6.576.541 0,35  Berkeley Group Holdings plc GBP 151.487 6.243.787 0,33
Endesa SA EUR 327.017 7.369.328 0,39  BHP Group plc GBP 796.938 17.878.782 0,94
Euskaltel SA, Reg. S EUR 189.214 1.540.202 0,08  Big Yellow Group plc, REIT GBP 187.862 2.063.483 0,11
Iberdrola SA EUR 2.054.135 17.930.544 0,94  Bovis Homes Group plc GBP 237.203 2.718.035 0,14
International Consolidated Airlines BP plc GBP 5.925.420 36.321.210 1,91
Group SA EUR 555.005 2.949.852 0,15 Brewin Dolphin Holdings plc GBP 560.133 1.896.740 0,10
Mapfre SA EUR 1.112.348 2.842.605 0,15 British American Tobacco plc GBP 632.033 19.420.362 1,02
Mediaset Espana Comunicacion SA EUR 461.645 2.952.681 015 Britvic plc GBP 212.235 2.101.869 011
Merlin Properties Socimi SA, REIT EUR 373.820 4.495.186 0,24 BT Group plc GBP 2.925.345 6.416.290 0,34
Naturgy Energy Group SA EUR 251.560 6.126.744 0,32 Cineworld Group plc GBP  1.032.939 2.916.347 0,15
Prosegur Cash SA EUR 984.960 1.697.086 0,09 Close Brothers Group plc GBP 258.832 4.083.137 0,21
Red Electrica Corp. SA EUR 318.887 5.857.157 0,31 Costain Group plc GBP 552.346 1.141.840 0,06
Repsol SA EUR 727.020 9.945.634 0,52 Countryside Properties plc, Reg. S GBP 614.588 2.044.759 0,11
Repsol SA Rights 04/07/2019 EUR 727.020 355.149 0,02 Crest Nicholson Holdings plc GBP 533.148 2.121.539 0,11
Telefonica SA EUR 1.707.575 12.350.036 0,65  Diageo plc GBP 668.899 25.212.843 132
Zardoya Otis SA EUR 172.781 1.143.810 0,06  Direct Line Insurance Group plc GBP  1198.189 4.421.998 0,23
~ T DraxGroupplc GBP 719.864 2.105.588 0,11
116.389.361 6,11 Dunelm Group plc GBP 202.801 2.080.918 0,11
Suéde - Evraz plc GBP 819.448 6.023.748 032
Axfood AB SEK  149.953 2.605.222 014 Ferrexpoplc GBP 883760 2736981 014
Betsson AB SEK 636.601 3.407.048 o018 Forterrapic, Reg. s GBP 310.690 1.024.483 0,05
Bilia AB ‘A SEK 373261 2.943982 015 G4splc GBP 1306526 3034342 016
Boliden AB SEK 300.508 6.757.175 035 Games Workshop Group plc GBP 112.982 6.268.712 033
GlaxoSmithKline plc GBP 1.541.213 27.118.682 1,42
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Valeur marché I'Actif
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Go-Ahead Group plc (The) GBP 294.771 6.445.921 0,34
Greene King plc GBP 516.624 3.559.977 0,19 Répartition géographique du portefeuille au 30 juin 2019 % de I’Actif net
Hansteen Holdings plc, REIT GBP 2.870.510 3.117.713 0,16
Hastings Group Holdings plc, Reg. S GBP  1.067.442 2319333 012 Royaume-Uni 3140
Ibstock pic, Reg. S GBP 864.149 2.324.946 012 m”nﬁs o 1372
Investec plc GBP 534354  3.041.804 016 i 8ol
Jupiter Fund Management plc GBP 679.153 3.197.074 0,17 Sudde 7'12
Legal & General Group plc GBP 3.397.527 10.227.977 0,54 Espagne 6’11
Lloyds Banking Group plc GBP  24.050.618 15.221.833 0,80 Luxembourg 5 '10
Marston’s plc GBP  2.784.456 3.604.220 0,19 Italie 467
Meggitt plc GBP 640.145 3.734.814 0,20 Pays-Bas 454
Micro Focus International plc GBP 245342 5.595.194 029 Norvége 354
Morgan Advanced Materials plc GBP 918.648 2.816.300 0,15 Finlande 1,82
National Express Group plc GBP 1.301.174 5.840.377 0,31 Belgique 1,26
National Grid plc GBP 1.214.610 11.332.998 0,59 Irlande 0,91
Next plc GBP 92.838 5.739.967 0,30 Portugal 0,81
Northgate plc GBP 34.811 133.935 0,01 Danemark 0,75
OneSavings Bank plc GBP 1.140.310 4.621.654 0,24 Jersey 0,73
Pagegroup plc GBP 450.079 2.574.887 0,14 Autriche 030
Paragon Banking Group plc GBP 720.930 3.547.522 0,19 Ile de Man 0,28
PayPoint pic GBP 84.410 925.748 0,05 Bermudes 022
Pennon Group plc GBP 363.809 3.005.905 0,16 Total des Investissements 99,98
Persimmon plc GBP 207.230 4.594.102 0,24 Liquidités et autres actifs/(passifs) 0,02
Pets at Home Group plc GBP 1.119.776 2.330.494 0,12
Polypipe Group plc GBP 573.870 2.823.875 0,15 Total 100,00
Prudential plc GBP 717.133 13.725.706 0,72
PZ Cussons plc GBP 472.335 1.124.933 0,06
Quilter plc, Reg. S GBP 911.233 1.418.970 0,07
Redrow plc GBP 428.885 2.584.162 0,14
RELX plc GBP 570.782 12.151.717 0,64 Répartition géographique du portefeuille au 31 décembre 2018 % de I"Actif net
Rio Tinto plc GBP 390.878 21.252.088 L1 Royaume-Uni
Royal Bank of Scotland Group plc GBP 2.447.284 5.972.048 0,31 Fravn(e 13212’8
Royal Dutch Shell plc ‘B’ GBP 2.172.028 62.567.148 3,28 Suisse 9'03
RPC Group plc GBP 355.731 3.146.151 0,17 Suede 7‘81
RSA Insurance Group plc GBP 567230 3.649.504 019 Alemagne 718
Sabre Insurance Group plc, Reg. S GBP 757.027 2.297.568 0,12 Espagne 5‘20
Schroders plc GBP 94.872 3.217.884 0,17 Italie 5,15
Severn Trent plc GBP 219.755 5.007.983 0,26 Pays-Bas 3,83
Smiths Group plc GBP 230.180 4.017.396 0,21 Finlande 3,83
Stagecoach Group plc GBP 665.584 948.508 0,05 Norvege 333
Standard Chartered plc GBP 985.744 7.859.393 0,41 Danemark 1,69
Standard Life Aberdeen plc GBP 1.252.486 4.099.228 0,21 Jersey 1,56
Tate & Lyle plc GBP 405.782 3.339.557 0,18 Luxembourg 1,30
Taylor Wimpey plc GBP 2.249.838 3.948.691 0,21 Belgique 1,23
TBC Bank Group plc GBP 138,513 2.455.020 0,13 Portugal 1,23
Telecom Plus plc GBP 85.280 1.341.979 0,07 Irlande 0,76
Tritax Big Box REIT plc GBP 1.217.643 2.090.849 0,11 Autriche 0,52
Unilever plc GBP 718061 38.956.865 2,04 Israél 013
United Utilities Group plc GBP 551.744 4.811.944 0,25 Iles Féroé 0,12
Vesuvius plc GBP 433474 2.660.224 0,14 Bermudes 0.10
_— Total des Investissements 99,03
598.598.194 31,40 Liquidités et autres actifs/(passifs) 0,97
Total des Actions 1.816.993.242 95,31 Total 100,00

Total des Valeurs mobiliéres et instruments du marché
monétaire admis a la cote officielle d'une bourse

1.816.993.242 95,31

Parts d’OPCVM agréés ou d’autres organismes de placement collectifs

Fonds de placement collectifs - OPCYM

Luxembourg

JPMorgan EUR Liquidity LVNAV Fund -
JPM EUR Liquidity LVNAV X (flex dist.)t

Total des fonds de placement collectifs - OPCVM

EUR

8.908

Total des Parts d’'OPCVM agréés ou d’autres organismes de

placement collectifs

Total des Investissements
Liquidités
Autres actifs/(passifs)

Total de I’Actif net

1 Fonds de parties apparentées.

88.990.113 4,67
88.990.113 4,67
88.990.113 4,67
88.990.113 4,67

1.905.983.355 99,98

6.856.844 0,36

(6.490.523) (0,34)

1.906.349.676 100,00

41
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Contrats de change a terme

Plus/(moins)-

values % de
Montant Devise Montant Date latentes I"Actif
Devise achetée acheté vendue vendu d’échéance Contrepartie EUR net
AUD 26.885 EUR 16.498 03/07/2019  Merrill Lynch 63
AUD 1.853.020 EUR 1.138.466 06/08/2019 HSBC 1.054
AUD 14.749 EUR 9.045 06/08/2019  Merrill Lynch 25
AUD 11.581 GBP 6.330 03/07/2019  Merrill Lynch 64 -
CHF 247.305.147 EUR 216.674.014 01/07/2019  Goldman Sachs 5.881.451 0,31
CHF 8.497.116 EUR 7.540.529 01/07/2019 HSBC 106.217 0,01
CHF 8.430.296 EUR 7.394.348 01/07/2019  Merrill Lynch 192.265 0,01
CHF 213.520 EUR 191.099 03/07/2019 Barclays 1.054 -
CHF 20.249.232 EUR 18.059.809 03/07/2019 BNP Paribas 163.150 0,01
CHF 21.611 EUR 19.234 03/07/2019 Goldman Sachs 215 -
CNH 80.428 EUR 10.217 03/07/2019  Citibank 66
CNH 103.320 EUR 13.205 03/07/2019 Standard Chartered 5
CNH 9.928.774 EUR 1.265.717 05/08/2019 HSBC 2
CNH 63.614 GBP 7.185 03/07/2019  Citibank 109
CNH 65.800 GBP 7.437 03/07/2019 RBC 107
DKK 45.138 AUD 9.741 03/07/2019 HSBC 48
DKK 794.309 EUR 106.376 03/07/2019 HSBC 45
DKK 76.302.442 EUR 10.222.654 03/07/2019  Standard Chartered 375
DKK 281.132.790 EUR 37.668.840 28/08/2019 State Street 10.766
EUR 11.271 AUD 18.138 03/07/2019 ANZ 98 -
EUR 149.126.998 CHF 165.250.013 01/07/2019  Citibank 414.795 0,02
EUR 2.791.661 CHF 3.097.245 05/08/2019  Standard Chartered 3.199 -
EUR 11.747.054 CHF 13.030.255 28/08/2019 Credit Suisse 12.640
EUR 7.612 CNH 58.880 03/07/2019  Citibank 84
EUR 9.489 CNH 73.745 03/07/2019 HSBC 6l -
EUR 32.000.475 GBP 27.593.591 01/07/2019  Credit Suisse 1.183.094 0,06
EUR 28.753.841 GBP 25.035.388 01/07/2019  Goldman Sachs 793.542 0,04
EUR 203.876.349 GBP 176.999.599 01/07/2019 HSBC 6.197.691 0,33
EUR 114.940 GBP 101.755 03/07/2019 ANZ 1.300 -
EUR 37.994.033 GBP 33.713.736 03/07/2019 Barclays 342.680 0,02
EUR 2.173.078 GBP 1.928.811 03/07/2019 BNP Paribas 18.990 -
EUR 82.810.860 GBP 73.495.756 03/07/2019 HSBC 731119 0,04
EUR 878.165 GBP 779.366 03/07/2019  Merrill Lynch 7.773 -
EUR 24114 GBP 21.489 03/07/2019  State Street 115
EUR 2.849.751 GBP 2.550.803 05/08/2019  Standard Chartered 4.223
EUR 12.588.349 GBP 11.282.429 28/08/2019  State Street 12.967 -
EUR 60.746.419 NOK 585.969.309 01/07/2019 Barclays 443.681 0,02
EUR 4.527.793 NOK 43.964.558 05/08/2019  BNP Paribas 11.149 -
EUR 45.104.232 NOK 437.554.619 28/08/2019 BNP Paribas 207.966 0,01
EUR 74.216.035 SEK 779.578.654 01/07/2019  State Street 446.525 0,02
EUR 13.642.368 SEK 143.906.077 05/08/2019  BNP Paribas 28.012 -
EUR 63.347.096 SEK 667.501.213 28/08/2019 Citibank 209.370 0,01
EUR 76.480 SGD 117.736 03/07/2019 Barclays 51 -
EUR 185.838 SGD 285.405 03/07/2019 RBC 564
EUR 12.689.087 SGD 19.538.043 03/07/2019  State Street 5.780
EUR 3.257.104 usb 3.703.778 01/07/2019 BNP Paribas 3.352 -
EUR 15.098.425 usb 17.036.474 01/07/2019  Standard Chartered 131.962 0,01
EUR 2.312.211 usb 2.591.273 03/07/2019 BNP Paribas 35.979 -
EUR 3.663.259 usb 4.089.295 03/07/2019  Citibank 71131
EUR 1.551.069 usp 1.732.631 03/07/2019  Toronto-Dominion Bank 29.088 -
GBP 122.262.217 EUR 136.443.012 01/07/2019 BNP Paribas 103.235 0,01
GBP 79.507.737 EUR 88.510.315 03/07/2019  Citibank 283.579 0,02
GBP 1.417.313 EUR 1.579.239 05/08/2019 Barclays 1.834 -
GBP 1.585.914 usb 1.997.136 03/07/2019 Standard Chartered 16.813
HUF 1.669.720 CHF 5.739 03/07/2019 Barclays 3
HUF 305.834.546 EUR 942.680 03/07/2019  Citibank 3.871
HUF 2.301.537 EUR 7.108 05/08/2019 Barclays 10
HUF 3.326.303 GBP 9.183 03/07/2019 Barclays 40
NOK 95.422.508 EUR 9.755.018 01/07/2019  Merrill Lynch 65.016
NOK 23.556.707 EUR 2.402.498 03/07/2019 HSBC 21.629
SEK 71.736 CNH 52.163 03/07/2019  Merrill Lynch 19 -
SEK 55.730.910 EUR 5.169.547 01/07/2019 HSBC 104.125 0,01
SEK 178.165.575 EUR 16.742.254 01/07/2019  Merrill Lynch 117.093 0,01
SEK 209.131 EUR 19.650 03/07/2019 Barclays 139 -
SEK 880.618 EUR 82.867 03/07/2019 RBC 464
SEK 64.127.545 EUR 6.024.534 03/07/2019 Toronto-Dominion Bank 43.643
SEK 18.791.138 usb 1.965.723 03/07/2019  Merrill Lynch 51.408
SGD 156.374 EUR 101.092 03/07/2019  Citibank 419
SGD 133.172 EUR 86.405 03/07/2019 RBC 45
SGD 28.747.897 EUR 18.658.508 03/07/2019  State Street 3.464
SGD 129.457 GBP 74.421 03/07/2019  Citibank 926
SGD 138.775 GBP 79.775 03/07/2019 RBC 995
SGD 98.366 GBP 56.169 03/07/2019 State Street 1126
uso 82.988 EUR 72.873 03/07/2019 Citibank 25 -
usb 352.701.202 EUR 308.881.970 05/08/2019  Citibank 75.737 0,01
usp 2.288.788 GBP 1.794.289 03/07/2019 Barclays 6.668 -
usb 2.103.845 GBP 1.652.197 03/07/2019 State Street 2.898
Total des plus-values latentes sur contrats de change a terme 18.611.386 0,98
AUD 10.789 CHF 7.386 03/07/2019  Merrill Lynch 1
AUD 1.779.752 EUR 1101121 03/07/2019 HSBC (4.813)
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Montant Devise Montant Date latentes I"Actif
Devise achetée acheté vendue vendu d’échéance Contrepartie EUR net
AUD 52.764 EUR 32.657 03/07/2019  Merrill Lynch (155)
AUD 15.569 EUR 9.649 03/07/2019 RB (59)
CHF 54.965.542 EUR 49.508.433 03/07/2019  Standard Chartered (43.109)
CHF 42.359 EUR 38.238 05/08/2019  Barclays (102) -
CHF 165.250.013 EUR 149.222.879 28/08/2019  Citibank (406.756) (0,02)
CNH 9.821.451 EUR 1.265.812 03/07/2019  HSBC (10.147) -
CNH 67.602 EUR 8722 03/07/2019  State Street (79)
DKK 356.703.843 EUR 47.797.105 01/07/2019  State Street (6.041)
EUR 1.140.319 AUD 1.853.020 03/07/2019 HSBC (1.121) -
EUR 15.668.894 CHF 17.812.383 01/07/2019  Citibank (360.870) (0,02)
EUR 31.872.656 CHF 36.329.337 01/07/2019  Credit Suisse (820.932) (0,04)
EUR 20.640.781 CHF 23.457.814 01/07/2019  Deutsche Bank (469.434) (0,03)
EUR 7.289.373 CHF 8.164.492 01/07/2019  Goldman Sachs (58.036) -
EUR 11.606.392 CHF 13.218.521 01/07/2019  State Street (289.252) (0,02)
EUR 78.936 CHF 87.947 03/07/2019  Goldman Sachs (210) -
EUR 1.054.133 CHF 1.181.804 03/07/2019  Merrill Lynch (9.412) -
EUR 66.122.267 CHF 74.139.156 03/07/2019  State Street (598.032) (0,03)
EUR 19.975 CHF 22362 03/07/2019  Toronto-Dominion Bank (150) -
EUR 59.518 CHF 66.152 05/08/2019  Merrill Lynch (38)
EUR 1.269.239 CNH 9.928.774 03/07/2019 HSBC (148)
EUR 10.119.968 DKK 75.571.053 01/07/2019 BNP Paribas (5.017)
EUR 37.656.930 DKK 281.132.790 01/07/2019  State Street (9.149)
EUR 10.358.205 DKK 77.354.814 03/07/2019 Standard Chartered (5.822)
EUR 10.224.669 DKK 76.302.442 05/08/2019  Standard Chartered (452) -
EUR 88.414.115 GBP 79.507.737 05/08/2019  Citibank (280.109) (0,02)
EUR 136.175.848 GBP 122.262.217 28/08/2019  BNP Paribas (97.474) (0,01)
EUR 4.850 HUF 1.573.408 03/07/2019 Barclays (20) -
EUR 6.792.605 NOK 66.585.847 03/07/2019 HSBC (59.480)
EUR 110.205 NOK 1.080.007 03/07/2019  Merrill Lynch (934) -
EUR 11.291.952 SEK 121.819.043 01/07/2019  Citibank (235.469) (0,01)
EUR 316.096 SEK 3.364.658 03/07/2019  Merrill Lynch (2.290) -
EUR 21.141.924 SEK 225.048.868 03/07/2019  Standard Chartered (153.704) 0,01
EUR 5.959.630 SGD 9.181.531 03/07/2019 Barclays (649) -
EUR 111179 SGD 171.727 03/07/2019 Standard Chartered (300)
EUR 273.429 SGD 422.411 05/08/2019  RBC 178) -
EUR 309.713.033 usb 352.701.202 03/07/2019  Citibank (107.544) 0,01
EUR 72.678 usp 82.988 05/08/2019  Citibank a8) -
EUR 2.188.004 usp 2.498.563 05/08/2019  Standard Chartered (676)
GBP 8.929 AuD 16.442 03/07/2019  Merrill Lynch (156)
GBP 10.067 CNH 88.652 03/07/2019  HSBC 1)
GBP 5.484.034 EUR 6.152.373 01/07/2019  BNP Paribas (27.633) -
GBP 61.382.266 EUR 70.844.489 01/07/2019 RBC (2.290.865) (0,12)
GBP 40.500.061 EUR 47.153.761 01/07/2019  State Street (1.922.033) 0,10)
GBP 7.942 EUR 8.971 03/07/2019 ANZ (102) -
GBP 30.910.845 EUR 34.825.080 03/07/2019  BNP Paribas (303.982) (0,02
GBP 22.845 EUR 25.669 03/07/2019  State Street (156) -
GBP 4.000.000 EUR 4.466.250 28/08/2019  BNP Paribas (7.854) -
GBP 28.091.322 EUR 31.424.162 28/08/2019  State Street (113.608) (0,01)
GBP 56.837 SGD 98.090 03/07/2019 Barclays (201 -
GBP 81.895 SGD 143336 03/07/2019  Credit Suisse (1.587)
GBP 1.534.888 usp 1.951.456 03/07/2019 Barclays (46)
HUF 1.600.196 CHF 5,510 03/07/2019  Standard Chartered (6)
HUF 7.160.851 EUR 22.297 03/07/2019  State Street (135) -
NOK 437.554.619 EUR 45.234.031 01/07/2019  BNP Paribas (204.810) (0,01)
NOK 52.992.183 EUR 5.457.360 01/07/2019  State Street (3.877) -
NOK 43.964.558 EUR 4.534.978 03/07/2019  BNP Paribas (10.761) -
SEK 667.501.213 EUR 63.375.605 01/07/2019  Citibank (211.693) (0,01)
SEK 143.906.077 EUR 13.645.040 03/07/2019  BNP Paribas (27.685) -
SEK 45.595.373 EUR 4.331.033 28/08/2019 Merrill Lynch (18.249)
SGD 111.419 CHF 80.377 05/08/2019  Citibank (195)
SGD 131.827 EUR 85.959 03/07/2019  ANZ (382)
SGD 220.198 EUR 142.745 05/08/2019  Standard Chartered (117)
SGD 19.538.043 EUR 12.662.246 05/08/2019  State Street (6.929)
SGD 108.499 GBP 63.006 05/08/2019  Citibank ()
usp 1.822.859 CHF 1.783.748 05/08/2019 Barclays (9.136) -
usb 20.740.252 EUR 18.394.142 01/07/2019  Citibank (173.927) (0,01)
usp 1.676.111 EUR 1.500.399 03/07/2019 ANZ (28.066) -
usb 4.942.767 EUR 4.420.318 03/07/2019  BNP Paribas (78.481) -
usp 348.565.199 EUR 312.064.566 03/07/2019  Citibank (5.877.147) (0.31)
uso 2.674.953 EUR 2.363.039 03/07/2019 Credit Suisse (13.301) -
usb 2.638.075 EUR 2.362.632 03/07/2019  Goldman Sachs (45.289)
usb 2.052.171 EUR 1.814.953 03/07/2019 RBC (12.280)
usp 3.703.778 EUR 3.242.184 28/08/2019  BNP Paribas (3.724)
Total des moins-values latentes sur contrats de change a terme (15.432.695) (0,81)
Plus-values nettes latentes sur contrats de change a terme 3.178.691 0,17
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Contrats futures sur instruments financiers

Plus/(moins)-

Exposition values

Nombre de globale latentes

Description des titres contrats Devise EUR EUR
EURO STOXX 50 Index, 20/09/2019 1001 EUR 34.519.485 120.120
FTSE 100 Index, 20/09/2019 396 GBP 32.488.796 52.063
Total des plus-values latentes sur contrats futures sur instruments financiers 172.183
Plus-values nettes latentes sur contrats futures sur instruments financiers 172.183
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Investissements Devise nominale usp net  Investissements Devise nominale usp net
Valeurs mobiliéres et instruments du marché monétaire admis a la cote officielle d'une Jersey
bourse Ferguson plc GBP 746 53.119 0,03
Actions 53.119 0,03
Australie Mexique »
Goodman Group, REIT AUD 89.715 945.851 0,51  Grupo Financiero Banorte SAB de CV ‘0’ MXN 157.663 921.758 0,50
Wal-Mart de Mexico SAB de CV/ MXN 482.320 1.340.071 0,72
945.851 0,51 -
2.261.829 1,22
Autriche 618
Erste Group Bank AG EUR 64.797 2.395.326 1,29 Pays-Bas
Airbus SE EUR 25.795 3.646.261 1,97
2.395.326 1,29 Akzo Nobel NV EUR 14.044 1.320.559 0,71
—_— ASML Holding NV EUR 6.869 1.433.701 0,77
Bermudes
Credicorp Ltd. usp 7.754 1.798.385 0,97 6.400.521 3,45
1.798.385 0,97  Norvege
Canada Norsk Hydro ASA NOK 242.400 866.784 0,47
.154.029
TC Energy Corp. cAD 48925 2415784 130 TElenorAsA NoK 4039 LIS 0.62
2.415.784 1,30 2.020.813 1,09
Chine Russie
China Construction Bank Corp. ‘H’ HKD 1.938.000 1.669.230 0,90 Sherbank of Russia PISC, ADR usb 05.209 1012533 0.55
Ping An Insurance Group Co. of China
tdoH HKD 267.000 3.209.340 173 1.012.533 0,55
Singapour
4.878.570 2,63 DBS Group Holdings Ltd. SGD 58.410 1.120.762 0,60
Danemark
Novo Nordisk A/S ‘B’ DKK 30203 1539877 0.83 1120762 0,60
Afrique du Sud
1.539.877 0,83  Bid Corp. Ltd. ZAR 68.920 1.509.241 0,81
France
Capgemini SE EUR 8437 1059793 0,57 1.509.241 081
LVMH Moet Hennessy Louis Vuitton SE EUR 7.621 3.225.171 174 Corée du Sud
Orange SA EUR 58.555 925.154 0,50  Samsung Electronics Co. Ltd. KRW 49.062 1.992.674 1,07
Sanofi EUR 13.078 1.129.016 0,61 ———
Schneider Electric SE EUR 30.837 2.797.283 151 1.992.674 1,07
Thales SA EUR 10.033 1.232.290 0,66
Vinci SA EUR 40540 4150930 223 Espagne
) ” Iberdrola SA EUR 317.153 3.151.330 1,70
14.519.637 7,82 Industria de Diseno Textil SA EUR 54339 1.637.601 0.88
Allemagne 4.788.931 2,58
Deutsche Telekom AG EUR 74.584 1.288.013 0,69 L B .
Muenchener Organisations supranationales
Rueckversicherungs-Gesellschaft AG EUR 8.431 2.115.679 1,14 HKT Trust & HKT Ltd. HKD 711.000 1.130.086 0.61
Volkswagen AG Preference EUR 7.929 1.329.480 0,72
- 1.130.086 0,61
4.733.172 255 suede
Hong Kong Svenska Handelsbanken AB ‘A’ SEK 205.111 2.044.542 110
Hong Kong Exchanges & Clearing Ltd. HKD 48.1 1.696.146 ,91
g Kong g g 8.000 0 2.044.542 1,10
1.696.146 091 syjsse —
Inde — Nestle SA CHF 23.833 2.464.624 1,33
Housing Development Finance Corp. Ltd. INR 45,690 1.452.069 0,78  Novartis AG CHE 25.466 2330233 126
- Swiss Re AG CHF 31.603 3.201.124 1,72
1.452.069 0,78
7.995.981 4,31
Indonésie "
Telekomunikasi Indonesia Persero Taiwan
Tbk. PT, ADR usD 37.613 1.102.061 0,59 Taiwan Semiconductor Manufacturing Co.
Ltd., ADR usb 64.164 2.532.232 1,36
1.102.061 0,59
2.532.232 1,36
Irlande .
Accenture plc A usp 8209  1509.964 081 Royaume-Uni
Eaton Corp. plc uso 25486 2.116.867 114 BPpIc GBP 340394 2375109 1,28
- Diageo plc GBP 31.284 1.342.283 0,72
3.626.831 1,95 Prudential plc GBP 128455  2.798.637 151
- Rio Tinto plc GBP 18.270 1.130.731 0,61
Italie Taylor Wimpey plc GBP 489.898 978.742 0,53
Enel SpA EUR 298.059 2.084.898 112
FinecoBank Banca Fineco SpA EUR 84.120 938.874 0,51 8.625.502 4,65
3.023.772 163  Etats-Unis d’Amérique
Alexion Pharmaceuticals, Inc. usb 4.937 629.517 0,34
Japon Alphabet, Inc. ‘A’ usb 4.854 5.222.710 2,81
JXTG Holdings, Inc. JpY 177.400 879.674 0,47 Analog Devices, Inc. uso 7.190 814.088 0,44
Mitsubishi Electric Corp. Ipy 109.200 1.437.589 078 Apple, Inc. usb 9.947 1.963.090 1,06
Mitsui Fudosan Co. Ltd. JPY 40.200 975.060 0,53 Automatic Data Processing, Inc. usp 17.573 2.881.533 1,55
Tokio Marine Holdings, Inc. Jpy 17.400 871.534 047 Bank of America Corp. usb 57.394 1.662.991 0,90
Toyota Motor Corp. JPY 31.200 1.935.558 1,04 Best Buy Co., Inc. usp 16.396 1.131.570 0,61
BlackRock, Inc. usb 3133 1.463.816 0,79
6.099.415 3:29 Bristol-Myers Squibb Co. usp 31.326 1.416.875 0,76
Chevron Corp. usp 28.021 3.474.184 1,87
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Citigroup, Inc. usp 52.453 3.643.123 1,96
Coca-Cola Co. (The) usb 85.958 4.397.181 2,37 Répartition géographique du portefeuille au 30 juin 2019 % de I’Actif net
Comcast Corp. ‘A’ usp 71.841 3.018.400 1,63 o
Diamondback Energy, Inc. usp 6576 715370 0,39 Etats-Unis d’Amérique 47,66
DuPont de Nemours, Inc. usD 15217 1127275 061 B el ot
Eli Lilly & Co. usb 15325  1.697.857 091 it 431
EOG Resources, Inc. usb 11.391 1.045.124 0,56 Pays-Bas 345
Home Depot, Inc. (The) usp 18.073 3.776.082 2,03 Japon 3'29
Honeywell International, Inc. usp 6.207 1.082.439 0,58 Chine 263
Intercontinental Exchange, Inc. usb 22.683 1.938.943 1,04 Espagne 2:58
Johnson & Johnson usp 3.866 538.998 0,29 Allemagne 2,55
Marathon Petroleum Corp. usp 34.520 1.891.006 1,02 Irlande 1,95
Merck & Co., Inc. usp 28.290 2.375.228 1,28 Italie 1,63
Microsoft Corp. usb 52.338 6.987.646 376 Taiwan 1,36
Morgan Stanley usp 71.093 3.148.353 1,70 Canada 1,30
NextEra Energy, Inc. usp 17.768 3.642.440 1,96 Autriche 1,29
Norfolk Southern Corp. usp 10.862 2.132.917 115 Luxembourg 1,26
pfizer, Inc. uso 79.883  3.48L301 188 Mexique 1,22
Philip Morris International, Inc. usb 25.142 1.960.196 1,06 SUEU? 1,10
Prologis, Inc., REIT usb 9.139 728.881 0,39 Norvege 1,09
Regeneron Pharmaceuticals, Inc. uso 1.775 556.436 0,30 Corée du Sud 1,07
salesforce.com, Inc. usp 9.322 1.399.185 075 Bermudes 0,97
Stanley Black & Decker, Inc. usp 8.538 1.219.653 0,66 Hong Kong 0,91
Texas Instruments, Inc. usb 42026 4871654 2,62 D?Uemagk ud 083
United Parcel Service, Inc. ‘B’ usb 19820  2.039.280 110 e dusu o8
UnitedHealth Group, Inc. usp 16.205 3.873.562 2,09 ; .
Ventas, Inc., REIT usp 22.766 1570399 0,85 (S)Irnggaang;ei}r\ons supranationales (?gé
Walt Disney Co. (The) usp 21.332 2.961.095 159 Indonésie 0,59
Russie 0,55
88.480.398 47,66 Australie 0,51
- Jersey 0,03
Total des Actions 182.196.060 98,14 Total des Investissements 99,40
Total des Valeurs mobiliéres et instruments du marché 182.196.060 98,14 Liquidités et autres actifs/(passifs) 0,60
monétaire admis a la cote officielle d’une bourse Total 100,00
Parts d’OPCVM agréés ou d’autres organismes de placement collectifs
Fonds de placement collectifs - OPCVYM
Luxembourg Répartition géographique du portefeuille au 31 décembre 2018 % de I'Actif net
JPMorgan USD Liquidity LVNAV Fund -
JPM USD Liquidity LVNAV X (dist.)T usb 2.340.060 2.340.060 1,26 Etats-Unis d’Amérique 44,15
— Royaume-Uni 9,13
2.340.060 1,26 France 7,40
_ Suisse 4,96
Total des fonds de placement collectifs - OPCYM 2.340.060 1,26 Japon 3,49
Espagne 2,94
Total des Parts d’OPCVM agréés ou d'autres organismes de 2.340.060 126 Pays-Bas 2,73
placement collectifs Irlande 2,49
Total des Investissements 184.536.120 99,40 fe\\égnyagne fgz
Canada 1,58
Liquidités 107.841 0,06 Chine 1,52
Finlande 1,43
Autres actifs/(passifs) 1.013.623 0,54 Danemark 1,27
B — Luxembourg 1,08
Total de I'Actif net 185.657.584 100,00 Singapour 1,07
- Italie 0,99
5 Corée du Sud 0,98
1 Fonds de parties apparentées. Hiong Kong 0,97
Norvege 0,93
Autriche 0,87
Afrique du Sud 0,73
Suéde 0,68
Brésil 0,66
Bermudes 0,65
Inde 0,65
Australie 0,56
Indonésie 0,55
Organisations supranationales 0,45
Mexique 0,45
Russie 0,41
Total des Investissements 99,95
Liquidités et autres actifs/(passifs) 0,05
Total 100,00
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Contrats de change a terme

Plus/(moins)-

values % de
Montant Devise Montant Date latentes I"Actif
Devise achetée acheté vendue vendu d’échéance Contrepartie uso net
AUD 4.436.745 usb 3.051.442 01/07/2019 BNP Paribas 59.692 0,03
AUD 586.198 usb 404.899 01/07/2019 RBC 6.154 -
AUD 3.751.668 usb 2.629.647 08/07/2019 HSBC 1.657 -
AUD 5.022.943 usb 3.510.675 29/07/2019 BNP Paribas 14.931 0,01
CAD 1.921.391 usp 1.446.842 02/07/2019  Merrill Lynch 20.305 0,01
CAD 3.501.393 usb 2.602.441 02/07/2019 Standard Chartered 71174 0,04
CAD 5.422.784 usp 4.123.892 29/07/2019 HSBC 19.570 0,01
CHF 911.468 usb 904.964 01/07/2019 HSBC 28.734 0,02
CHF 963.738 usb 969.337 01/07/2019  State Street 17.907 0,01
DKK 2.572.718 usb 391.612 01/07/2019 BNP Paribas 754 -
DKK 4.957.730 usb 756.431 08/07/2019 HSBC 76 -
EUR 410.770 usb 460.238 01/07/2019 Barclays 7.345 0,01
EUR 16.547.389 usb 18.806.462 01/07/2019 BNP Paribas 29.595 0,02
EUR 982.922 usb 1111522 01/07/2019  State Street 7.348 0,01
EUR 2.433.790 usb 2.736.050 08/07/2019 Barclays 35.742 0,02
EUR 1.244.147 uso 1.408.161 08/07/2019 BNP Paribas 8.772 0,01
EUR 62.970 usb 70.604 08/07/2019 Citibank 1112 -
EUR 749.213 usb 843.746 08/07/2019 Goldman Sachs 9.516 0,01
EUR 82.432.334 usb 92.167.098 08/07/2019 HSBC 1.713.330 0,92
EUR 411.230 usb 466.409 29/07/2019 BNP Paribas 2.774 -
EUR 859.534 usb 975.366 08/08/2019 RBC 6.100
GBP 414.392 usb 524.697 01/07/2019 HSBC 2.119
GBP 1.061.401 usb 1.348.347 01/07/2019  State Street 1012 -
GBP 4.666.784 usb 5.916.355 08/07/2019 Citibank 18.361 0,01
GBP 611.868 usp 777174 29/07/2019  Goldman Sachs 1777 -
HKD 5.556.201 usb 708.169 02/07/2019 Toronto-Dominion Bank 3.451
HKD 41.667.622 usb 5.336.136 08/07/2019 HSBC 730
HKD 5.556.201 usb 711.344 29/07/2019 Barclays 359
INR 93.952.778 usb 1.359.369 08/07/2019 Standard Chartered 1.034 -
Py 947.169.350 usb 8.626.857 01/07/2019 BNP Paribas 163.578 0,09
MXN 35.440.455 usb 1.842.983 08/07/2019 Barclays 4.517 -
RUB 35.194.819 uso 557.357 08/07/2019 Standard Chartered 1180
usb 4.046.720 CAD 5.292.196 08/08/2019 HSBC 2.301
usp 2.143.422 CHF 2.084.111 29/07/2019  BNP Paribas 2.846
usb 3.627.526 CHF 3.525.417 08/08/2019 HSBC 3.196 -
usb 96.219.039 EUR 84.419.950 08/07/2019 Barclays 74.958 0,04
usb 1.312.910 EUR 1.149.039 08/08/2019 Barclays 869 -
usp 7.955.279 JPY 854.437.451 01/07/2019  Citibank 25.465 0,02
usb 9.262.364 Py 994.411.055 08/08/2019  Merrill Lynch 6.548 -
usb 1.141.990 KRW 1.317.696.785 08/08/2019 ).P. Morgan 2.612
usb 885.278 NOK 7.528.216 29/07/2019 BNP Paribas 2.559
usb 857.322 NOK 7.292.197 08/08/2019 HSBC 2.030
usp 863.768 SEK 7.988.859 29/07/2019  BNP Paribas 1.420
usb 668.069 SEK 6.180.188 08/08/2019 HSBC 461
usp 1.062.754 SGD 1.436.915 08/08/2019 HSBC 206
usb 1.490.676 WD 46.062.479 08/08/2019 J.P. Morgan 157
ZAR 11.310.968 usp 796.730 08/07/2019  Citibank 3.341
Total des plus-values latentes sur contrats de change a terme 2.389.675 1,29
CAD 5.292.196 usb 4.044.038 08/07/2019 HSBC (2.414)
CHF 2.084.111 usp 2.137.795 01/07/2019  BNP Paribas (2.851)
CHF 3.525.417 usb 3.617.133 08/07/2019 HSBC (3.663)
EUR 1.149.039 usp 1.309.637 08/07/2019 Barclays (1.020) -
EUR 84.419.950 usb 96.459.527 08/08/2019 Barclays (63.860) (0,04)
GBP 1.697.973 usb 2.169.529 01/07/2019  Citibank (10.896) (0,01)
GBP 364.520 usb 463.817 01/07/2019  Standard Chartered (402) -
GBP 575.140 usb 735.200 01/07/2019  State Street (4.024)
JPY 994.411.055 usb 9.240.965 08/07/2019  Merrill Lynch (7.490) -
JPY 854.437.451 usb 7.972.278 29/07/2019  Citibank (25.253) (0,01
KRW 1.317.696.785 usb 1.141.041 08/07/2019 Merrill Lynch (2.513) -
NOK 7.528.216 usb 884.431 01/07/2019 BNP Paribas (2.541)
NOK 7.292.197 usp 856.489 08/07/2019 HSBC (2.073)
SEK 7.988.859 usb 861.959 01/07/2019 BNP Paribas (1.437)
SEK 6.180.188 usb 666.540 08/07/2019 HSBC (537)
SGD 1.436.915 usb 1.062.225 08/07/2019 HSBC (12)
TWD 46.062.479 usb 1.488.508 08/07/2019  Merrill Lynch (576) -
usb 3.507.320 AuD 5.022.943 01/07/2019 BNP Paribas (14.868) (0,01
usb 2.593.408 AUD 3.751.668 08/07/2019 BNP Paribas (37.896) (0,02)
usb 2.632.326 AUD 3.751.668 08/08/2019 HSBC (1.787) -
usb 4.121.283 CAD 5.422.784 02/07/2019 HSBC (19.479) (0,01
usb 3.426.183 CAD 4.640.725 08/07/2019 HSBC (117.916) (0,06)
usb 481.139 CAD 651.470 08/07/2019  Toronto-Dominion Bank (16.386) 0,01
usb 3.936.149 CHF 3.959.317 01/07/2019  Merrill Lynch (119.739) (0,07)
usb 3.453.109 CHF 3.457.788 08/07/2019 HSBC (91.043) (0,05)
usb 68.158 CHF 67.629 08/07/2019 State Street (1.160) -
usb 384.837 DKK 2.572.718 01/07/2019  Citibank (7.529) (0,01
usb 742.270 DKK 4.957.730 08/07/2019 Barclays (14.237) (0,01)
usb 392,574 DKK 2.572.718 29/07/2019  BNP Paribas (759) -
usb 758.462 DKK 4.957.730 08/08/2019 HSBC (174) -
usb 699.612 EUR 626.191 01/07/2019  BNP Paribas (13.187) (0,01)
usb 3.619.831 EUR 3.231.420 01/07/2019  Merrill Lynch (58.526) (0,03)
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Etat du portefeuille-titres (suite)
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Contrats de change a terme (suite)

Plus/(moins)-

values % de

Montant Devise Montant Date latentes I"Actif

Devise achetée acheté vendue vendu d’échéance Contrepartie uso net
usb 15.735.272 EUR 14.083.470 01/07/2019  State Street (296.082) (0,16)
usb 921.296 EUR 821.687 08/07/2019  Citibank (14.506) (0,01
usb 1.197.085 EUR 1.071.262 08/07/2019  Goldman Sachs (22.953) (0,01
usb 1.362.009 EUR 1.216.903 08/07/2019 HSBC (23.897) (0,01)
usp 607.644 EUR 541.691 08/07/2019  RBC (9.276) (0,01)
usb 18.177.010 EUR 15.947.935 29/07/2019 BNP Paribas (18.413) (0,01)
usb 854.776 EUR 749.654 08/08/2019  BNP Paribas (1.223) -
usb 4.432.749 GBP 3.501.557 01/07/2019  Citibank (18.781) (0,01
usb 776.094 GBP 611.868 01/07/2019  Goldman Sachs (1.774) -
usb 5.881.716 GBP 4.666.784 08/07/2019  Toronto-Dominion Bank (53.001) (0,03)
usb 5.925.053 GBP 4.666.784 08/08/2019 Citibank (18.800) (0,01)
usb 711.382 HKD 5.556.201 02/07/2019 Barclays (238) -
usb 5.314.616 HKD 41.667.622 08/07/2019 HSBC (22.249) (0,01)
usb 5.336.730 HKD 41.667.622 08/08/2019 HSBC (776) -
usb 1.340.325 INR 93.952.778 08/07/2019 J.P. Morgan (20.077) (0,01)
usb 1.353.835 INR 93.952.778 08/08/2019 Standard Chartered (660) -
usb 855.052 JPY 92.731.899 01/07/2019 ANZ (5.569) -
usb 9.168.518 Py 994.411.055 08/07/2019  BNP Paribas (64.957) (0,04)
usb 1.107.587 KRW 1.317.696.785 08/07/2019 HSBC (30.941) (0,02)
usp 191.055 MXN 3.779.514 08/07/2019 BNP Paribas (5.969) -
usb 1.604.572 MXN 31.660.942 08/07/2019 HSBC (45.902) (0,03)
usp 1.833.684 MXN 35.440.455 08/08/2019 Barclays (4.119) -
usp 860.379 NOK 7.528.216 01/07/2019  Merrill Lynch (21.511) (0,01)
usb 831.667 NOK 7.292.197 08/07/2019 HSBC (22.749) (0,01)
usb 533.908 RUB 35.194.819 08/07/2019 Goldman Sachs (24.629) (0,01)
usb 554.905 RUB 35.194.819 08/08/2019 Standard Chartered (1.063) -
usb 381.486 SEK 3.600.662 01/07/2019  Goldman Sachs (6.360) -
usb 456.028 SEK 4.388.197 01/07/2019  Merrill Lynch (16.648) (0,01
usb 648.918 SEK 6.180.188 08/07/2019 HSBC (17.085) (0,01)
usb 1.042.474 SGD 1.436.915 08/07/2019 HSBC (19.539) (0,01
usb 1.457.489 WD 46.062.479 08/07/2019 BNP Paribas (30.444) (0,02)
usb 764.682 ZAR 11.310.968 08/07/2019  Merrill Lynch (35.390) (0,02)
usb 793.690 ZAR 11.310.968 08/08/2019 Citibank (3.197) -
Total des moins-values latentes sur contrats de change a terme (1.525.226) (0,82)
Plus-values nettes latentes sur contrats de change a terme 864.449 0,47
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Au 30 juin 2019
Quantité/ Valeur de % de Quantité/ Valeur de % de
Valeur marché I'Actif Valeur marché I'Actif
Investissements Devise nominale usp net  Investissements Devise nominale usp net
Valeurs mobiliéres et instruments du marché monétaire admis a la cote officielle d'une Singapour
bourse DBS Group Holdings Ltd. SGD 121.300 2.327.486 0,62
Actions 2.327.486 0,62
Australie Espagne
Goodman Group, REIT AUD 136.452 1.438.592 0,38 Iberdrola SA EUR 228.812 2.273.546 0,61
Industria de Diseno Textil SA EUR 72.048 2.171.293 0,58
1.438.592 0,38
Autriche 4.444.839 1,19
Erste Group Bank AG EUR 77.473 2.863.915 0,76 Suede
Svenska Handelsbanken AB ‘A’ SEK 259.040 2.582.105 0,69
2.863.915 0,76 D
— 2.582.105 0,69
Bermudes
Credicorp Ltd. usb 17.241 3.998.705 1,07 Suisse
——— Nestle SA CHF 53.073 5.488.398 1,47
3.998.705 1,07  Novartis AG CHF 40.744 3.728.227 1,00
— Swiss Re AG CHF 27.900 2.826.040 0,75
Canada -
TC Energy Corp. CAD 45.478 2.245.581 0,60 12.042.665 322
2.245.581 0,60  Taiwan
panemark Taiwan Semiconductor Manufacturing Co.
Novo Nordisk A/S ‘B DKK 73,145 3729241 1,00 Ltd., ADR usb 136.301 5.379.119 1,44
5.379.119 1,44
3.729.241 1,00
" Royaume-Uni
Finlande BP plc GBP 627283 4376.886 117
Konecranes OYJ EUR 51928  1.959.206 052 piageo plc G8P 101442 4352509 116
Prudential plc GBP 249.460 5.434.961 1,45
1.959.206 052 i Tinto plc 8P 31.852 1971322 053
France
Alstom SA EUR 65.240  3.015.092 0,81 16.135.678 4,31
BNP Paribas SA EUR 66.999 3.176.654 085 Fats-unis d’Amérique -
Capgemini SE _— EUR 28273 3.551.442 095 pjexion Pharmaceztica\s, Inc. uso 15963 2.035.442 0,54
LVMH Moet Hennessy Louis Vuitton SE EUR 12.691 5.370.770 1,43 Alphabet, Inc. °C’ usD 10.792 11.600.159 3,10
Orange SA ELR 77857 1230120 033 Amazon.com, Inc. usp 5902 11223273 3,00
Sanofi ) EUR 18264 1576721 042 analog Devices, Inc. usD 1625 1316241 035
Schneider Electric SE EUR 43.829 3.975.813 1,06 Apple, Inc. usD 29.179 5.758.622 154
Thales SA EUR 43071 5.302.420 142 automatic Data Processing, Inc. usb 17.682  2.899.406 077
Vinci SA EUR 48.029 4.917.736 131 Bank of America Corp. usp 119.169 3.452.922 0,92
Boston Scientific Corp. usb 106.148 4.465.646 119
32.116.768 858 pristol-Myers Squibb Co. usb 20.063 907.449 024
Allemagne Celgene Corp. usp 14.936 1.380.908 0,37
Allianz SE EUR 17.159 4.107.146 1,10  Charles Schwab Corp. (The) usp 45.049 1.823.584 0,49
Infineon Technologies AG EUR 162.546 2.892.169 0,77  Charter Communications, Inc. ‘A’ uso 10.346 4.055.580 1,08
Volkswagen AG Preference EUR 17.609 2.952.555 0,79 Cigna Corp. usp 16206  2.546.206 0,68
Citigroup, Inc. usp 99.586 6.916.746 1,85
9.951.870 2,66  Coca-Cola Co. (The) usb 148.621 7.602.707 2,03
Hong Kong Comcast Corp. ‘A’ usp 120.494 5.062.555 1,35
AIA Group Ltd. HKD  467.600  5.044.124 135 gfmg?f ack Enerey. nc. ey e 0%
Hong Kong Exchanges & Clearing Ltd. HKD 86.400 3.053.062 081 pupont dé Nemours, Inc. usb 19:955 1.478.266 0:39
Electronic Arts, Inc. usb 30.397 3.054.139 0,82
8.097.186 216 i Lilly & co. usp 24565 2721556 073
Inde EOG Resources, Inc. usb 31613 2.900.493 0,77
Housing Development Finance Corp. Ltd. INR 91.231 2.899.403 0,77 Home Depot, Inc. (The) uso 26.084 5.449.861 1,46
— Honeywell International, Inc. usb 42.091 7.340.249 1,96
2.899.403 0,77  Intercontinental Exchange, Inc. usop 54.805 4.684.731 1,25
talie _ KeyCorp usb 144.932 2.542.832 0,68
Enel SpA EUR 311838 2.181.280 058 Marathon Petroleum Corp. usp 78.679 4.310.036 1,15
FinecoBank Banca Fineco SpA EUR 210.046 2.344.351 0,63 Merck & Co, Inc. usb 57165 4799.573 128
. T i Microsoft Corp. usb 102.382 13.669.021 3,65
Morgan Stanley usp 125.936 5.577.076 1,49
4.525.631 Y21 Netfli, Inc. usp 12067 4.444.276 119
Japon NextEra Energy, Inc. usb 23.454 4.808.070 1,28
Mitsui Fudosan Co. Ltd. JPY 70.700 1.714.844 0,46  Norfolk Southern Corp. usb 15.940 3.130.058 0,84
Ryohin Keikaku Co. Ltd. JPY 8.900 1.606.543 0,43 NVIDIA Corp. usb 14.663 2.389.043 0,64
Tokio Marine Holdings, Inc. JPY 42.200 2.113.720 0,56  O'Reilly Automotive, Inc. usb 9.779 3.612.754 0,96
Tokyu Corp. JPY 106.900 1.894.933 0,51  Parsley Energy, Inc. ‘A’ usp 62.245 1.163.981 0,31
Toyota Motor Corp. JPY 69.600 4.317.784 1,15  Pfizer, Inc. usb 151.805 6.615.662 1,77
— Philip Morris International, Inc. usp 46.654 3.637.379 0,97
11.647.824 3,11  Pioneer Natural Resources Co. usb 23.662 3.572.370 0,95
Pays-Bas E— Prologis, Inc., REIT ) usb 19.103 1.523.560 0,41
Airbus SE EUR 39.284 5.553.003 148 Regeneron Pharmaceuticals, Inc. usp 4.100 1.285.288 0,34
Ross Stores, Inc. usb 37.048 3.752.036 1,00
Akzo Nobel NV EUR 33122 3.114.465 0,83
ASML Holding NV EUR 4.801 1.002.067 027 salesforce.com, Inc. usb 31.927 4.792.083 1,28
Sempra Energy usb 14.215 1.939.424 0,52
Stanley Black & Decker, Inc. usp 13.120 1.874.192 0,50
9-669:535 258 Texas Instruments, Inc. usb 36.343 4.212.881 112
Norvége T-Mobile US, Inc. usb 24.381 1.784.933 0,48
Norsk Hydro ASA NOK 336.035 1.201.608 0,32 Union Pacific Corp. usb 13.638 2.296.776 0,61
Telenor ASA NOK 82.801 1.768.255 0,47 UnitedHealth Group, Inc. usb 23.755 5.678.276 1,52
Ventas, Inc., REIT usb 23.123 1.595.025 0,43
0,79 Vertex Pharmaceuticals, Inc. usp 10.807 1.948.772 0,52
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JPMorgan Investment Funds - Global Select Equity Fund
Etat du portefeuille-titres (suite)

Au 30 juin 2019
Quantité/ Valeur de % de
Valeur marché I'Actif
Investissements Devise nominale usp net
Visa, Inc. ‘A’ usp 30.170 5.161.634 138
Xcel Energy, Inc. usb 31.600 1.882.254 0,50 Répartition géographique du portefeuille au 30 juin 2019 % de I’Actif net
Zimmer Biomet Holdings, Inc. usp 29.096 3.346.622 0,89 o
P Etats-Unis d’Amérique 56,77
212.617.926 56,77 France 8,58
Luxembourg 5,95
Royaume-Uni 431
Total des Actions 353.643.138 94,43 Suisse 32
Total des Valeurs mobiliéres et instruments du marché Japon 311
monétaire admis a la cote officielle d’une bourse 353.643.138 9443 Allemagne 2,66
— Pays-Bas 2,58
Parts d’OPCVM agréés ou d’autres organismes de placement collectifs Hong Kong 216
Taiwan 1,44
. Italie 1,21
Fonds de placement collectifs - OPCVM Espagne e
Luxembourg Bermudes 1,07
JPMorgan USD Liquidity LVNAV Fund - Danemark 1,00
JPM USD Liquidity LVNAV X (dist.)t usp  22.293.119 22.293.119 5,95 Norvege 0,79
—_— Inde 0,77
22.293.119 5,95 Autriche 0,76
- Suéde 0,69
Total des fonds de placement collectifs - OPCYM 22.293.119 5,95 Singapour 0,62
Canada 0,60
Total des Parts d’OPCVM agréés ou d'autres organismes de 22.293.119 5,95 Finlande 0,52
placement collectifs Australie 0,38
Total des Investissements 375.936.257 100,38 Total des Investissements 100,38
Liquidités et autres actifs/(passifs) (0,38)
Liquidités 1.005.424 0,27 Total 100,00
Autres actifs/(passifs) (2.441.772) (0,65)
Total de I'Actif net 37 .9 100,00

1 Fonds de parties apparentées.

Répartition géographique du portefeuille au 31 décembre 2018

Etats-Unis d’Amérique
Luxembourg

France

Royaume-Uni

Japon

Suisse

Allemagne

Pays-Bas

Irlande

Hong Kong

Jersey

Espagne

Danemark

Norvege

Finlande

Bermudes

Inde

Autriche

Singapour

Suede

Canada

Italie

Liberia

Total des Investissements
Liquidités et autres actifs/(passifs)

Total

% de I'Actif net

57,62
7,59
6,95
537
3,64
2,78
2,48
2,40

1,73
1,68
1,24
1,21
0,89
0,84
0,83
0,80
0,75
0,70
0,61
0,59
0,56
0,46
0,26
101,98
(1,98)

100,00
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JPMorgan Investment Funds - Global Select Equity Fund
Etat du portefeuille-titres (suite)

Au 30 juin 2019

Contrats de change a terme

Plus/(moins)-

values % de
Montant Devise Montant Date latentes I'Actif
Devise achetée acheté vendue vendu d’échéance Contrepartie uso net
CAD 14.236.940 usb 10.607.547 29/07/2019 Toronto-Dominion Bank 270.671 0,07
CHF 887.707 usb 888.452 29/07/2019 BNP Paribas 23.305 0,01
CHF 3.067.745 usb 3.053.543 29/07/2019 State Street 97.316 0,03
EUR 4.912.440 usb 5.542.193 29/07/2019  Citibank 62.540 0,02
EUR 2.475.723 usb 2.812.150 29/07/2019 State Street 12.467 -
EUR 887.459 usb 1.003.562 29/07/2019  Toronto-Dominion Bank 8.964 -
JPY 469.760.288 uso 4.243.204 29/07/2019  Citibank 125.982 0,03
JPY 1.609.197.752 usb 14.517.436 29/07/2019  Merrill Lynch 449.527 0,12
SEK 7.131.144 usp 767.034 29/07/2019  Merrill Lynch 2729 -
usb 1.110.495 GBP 849.042 29/07/2019  Citibank 29.605 0,01
Total des plus-values latentes sur contrats de change a terme 1.083.106 0,29
AuD 10.863.938 uso 7.744.413 29/07/2019  Merrill Lynch (119.009) (0,03)
GBP 4.582.777 usb 5.959.535 29/07/2019  Merrill Lynch (125.342) (0,03)
usb 1.822.329 CHF 1.837.670 29/07/2019  BNP Paribas (65.129) (0,02)
usb 765.802 CHF 757.801 29/07/2019 HSBC (12.530) -
usb 3.711.238 CHF 3.746.706 29/07/2019  Merrill Lynch (136.977) (0,04)
usb 827.403 DKK 5.463.653 29/07/2019  Merrill Lynch (7.914) -
usb 4.239.046 EUR 3.751.232 29/07/2019  BNP Paribas (40.834) (0,01)
usp 3.341.472 EUR 2.955.459 29/07/2019 HSBC (30.490) (0,01)
usb 18.531.759 EUR 16.394.622 29/07/2019  Merrill Lynch (173.300) (0,05)
usp 2.265.515 EUR 2.016.023 29/07/2019  State Street (34.619) (0,01)
usb 4.710.517 EUR 4.189.335 29/07/2019  Toronto-Dominion Bank (69.206) (0,02)
usb 680.343 HKD 5.327.118 29/07/2019  Merrill Lynch (2.016) -
usb 878.404 JPY 96.000.000 29/07/2019 State Street (14.481)
usb 684.354 NOK 5.849.592 29/07/2019  Merrill Lynch (1.538)
Total des moins-values latentes sur contrats de change a terme (833.385) 0,22)
Plus-values nettes latentes sur contrats de change a terme 249.721 0,07

Contrats futures sur instruments financiers

Plus/(moins)-

Exposition values % de

Nombre de globale latentes I"Actif

Description des titres contrats Devise uso usb net
TOPIX Index, 12/09/2019 120 JPY 17.273.318 (40.035) (0,01)
Total des moins-values latentes sur contrats futures sur instruments financiers (40.035) (0,01)
Moins-values nettes latentes sur contrats futures sur instruments financiers (40.035) (0,01)
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Etat du portefeuille-titres

Au 30 juin 2019
Quantité/ Valeur de % de Quantité/ Valeur de % de
Valeur marché I'Actif Valeur marché I'Actif
Investissements Devise nominale JPY net  Investissements Devise nominale Py net
Valeurs mobiliéres et instruments du marché monétaire admis a la cote officielle d'une Takeda Pharmaceutical Co. Ltd. Py 44.600 170.372.000 233
bourse Tohoku Electric Power Co., Inc. JPY 19.300 21.017.700 0,29
Tokio Marine Holdings, Inc. JPY 25.100 135.464.700 1,85
Actions Tokyo Gas Co. Ltd. JpY 29.800 75.550.450 1,03
Japon Tokyu Corp. JpY 51.800 98.938.000 1,35
Amada Holdings Co. Ltd. BY 44400  53835.000 0,74 Tokyu Fudosan Holdings Corp. Py 79100 - 47.024.950 0.64
Asahi Group Holdings Ltd. IPY 23900 115.616250 1,58 Joshiba Corp. Py 4.900 16439500 022
Asahi Kasei Corp. Py 71500 82.064.125 112 Toyota Motor Corp. Py 54.200 362.299.900 4,95
Bandai Namco Holdings, Inc. Py 7.800 20.755.000 056 Trend Micro, Inc. JPY 10.500 50.400.000 0,69
Central Japan Railway Co. JPY 6500  140.221.250 192  United Arrows Ltd. Py 13400 45.158.000 0,62
Chubu Electric Power Co., Inc. Py 18600 28.095.300 0,38
Daicel Corp. Py 21800 20.851.700 028 7185566070 98,17
Daiichi Sankyo Co. Ltd. PY 21800 122.744.900 168 ) —
Daikin Industries Ltd. N13% 10.400 146.198.000 2,00 Total des Actions 7.185.566.070 98,17
Daiwa House Industry Co. Ltd. JPY 18.300 57.434.550 078 Total des Valeurs mobiliéres et instruments du marché
Denso Corp. Py 20.200 91.495.900 1,25 monétaire admis a la cote officielle d’une bourse 7-185.566.070 9817
Electric Power Development Co. Ltd. Ipy 18.700 45.749.550 0,62
Fast Retailing Co. Ltd. JPY 800  52.048.000 0,71  Total des Investissements 7:185.566.070 98,17
FUJIFILM Holdings Corp. JPY 15.900 86.837.850 1,19 -
Hino Motors Ltd. Py 67.800 61.426.800 0,84  Liquidités 109.421.012 1,49
Hitachi High-Technologies Corp. JPY 9.700 53.738.000 0,73 -
Hitachi Ltd. Py 30500  120.414.000 1,65  Autres actifs/(passifs) 24.484.962 0,34
Honda Motor Co. Ltd. JPY 41.900 116.691.500 1,59 e —
ITOCHU Corp. PY 57.400  118.215.300 1,62  Total de PActif net 7.319.472.044 __ 100,00
Izumi Co. Ltd. JPY 13.300 57.921.500 0,79
Japan Airlines Co. Ltd. JPY 26.400 90.855.600 1,24
Japan Exchange Group, Inc. Y 27.600 47.223.600 0,65
Japan Post Insurance Co. Ltd. JPY 16.000 31.928.000 0,44 Répartition géographique du portefeuille au 30 juin 2019 % de I'Actif net
JXTG Holdings, Inc. Py 197.600 105.577.680 144
Kajima Corp. JPY 56.100 82.831.650 113 Japon 98.17
Kansai Electric Power Co., Inc. (The) 2% 28.600 35.313.850 0,48 Total des Investissements 98,17
Kao Corp. JPY 22.400 183.792.000 2,51 Liquidités et autres actifs/(passifs) 1,83
Keyence Corp. JPY 2.500 165.187.500 2,26
Kubota Corp. Py 60500 108.461.375 148 Total 100,00
Kuraray Co. Ltd. JPY 29.400 37.823.100 0,52
Marui Group Co. Ltd. Py 30.100 66.009.300 0,90
MINEBEA MITSUMI, Inc. JPY 18.900 34.454.700 0,47
Mitsubishi Corp. Py 52,700  149.668.000 2,04 R . . . R .
Mitsubishi Electric Corp. JPY 64.200 91.067.700 1,24 Répartition géographique du portefeuille au 31 décembre 2018 % de I'Actif net
Mitsubishi Estate Co. Ltd. Py 34.900 69.974.500 0,96 Japon 95.90
Mitsubishi UFJ Financial Group, Inc. JPY 290.600 148.641.900 2,03 . i
Mitsui Fudosan Co. Ltd. Py 50100  154.457.850 211 Total des Investissements 95,90
MS&AD Insurance Group Holdings, Inc. PY 16.500 56.397.000 0,77 Liquidités et autres actifs/(passifs) 410
Murata Manufacturing Co. Ltd. Ipy 17.000 82.246.000 1,12
Nabtesco Corp. Py 20.500 61.336.000 0,84 Total 100,00
Nexon Co. Ltd. JPY 13.000 20.293.000 0,28
NGK Spark Plug Co. Ltd. Py 9.900 19.998.000 0,27
Nichirei Corp. JPY 17.000 43.452.000 0,59
Nidec Corp. Py 9.500 139.816.250 191
Nintendo Co. Ltd. JPY 3.600 142.128.000 1,94
Nippon Telegraph & Telephone Corp. JPY 44.500 223.390.000 3,05
Nippon Television Holdings, Inc. JPY 41.000 65.477.000 0,89
Nippon Yusen KK JPY 13.300 22.982.400 0,31
Nitori Holdings Co. Ltd. Py 4.500 64.237.500 0,88
Nomura Research Institute Ltd. Jpy 53.700 92.739.900 1,27
NTT Data Corp. Py 16.300 23.382.350 0,32
NTT DOCOMO, Inc. JPY 10.800 27.132.300 0,37
Otsuka Corp. Py 23.000 99.647.500 136
Otsuka Holdings Co. Ltd. JPY 12.000 42.186.000 0,58
Persol Holdings Co. Ltd. Ipy 12.200 30.872.100 0,42
Recruit Holdings Co. Ltd. JPY 25.300 90.827.000 1,24
Resona Holdings, Inc. Ipy 81.800 36.691.390 0,50
Rohm Co. Ltd. Py 7.100 51.404.000 0,70
Ryohin Keikaku Co. Ltd. JPY 2.500 48.625.000 0,66
Sawai Pharmaceutical Co. Ltd. JPY 14.100 82.203.000 112
SBI Holdings, Inc. JPY 27.500 73.328.750 1,00
SCREEN Holdings Co. Ltd. Py 8.000 35.920.000 0,49
SCSK Corp. JPY 5.200 27.612.000 0,38
Sega Sammy Holdings, Inc. JPY 29.400 38.514.000 0,53
Seibu Holdings, Inc. JPY 54.300 97.495.650 1,33
Shimadzu Corp. Ipy 14.300 37.759.150 0,52
Shin-Etsu Chemical Co. Ltd. Py 12.300 123.369.000 1,69
Shinsei Bank Ltd. Jpy 20.400 34.098.600 0,47
Shiseido Co. Ltd. Py 13.300 107.969.400 1,48
SoftBank Group Corp. JPY 18.000 92.889.000 1,27
Sony Corp. JPY 27.100 152.993.050 2,09
SUMCO Corp. JPY 57.000 73.017.000 1,00
Sumitomo Forestry Co. Ltd. Ipy 26.500 34.198.250 0,47
Sumitomo Mitsui Financial Group, Inc. JpPY 49.300 187.561.850 2,56
Suzuken Co. Ltd. Jpy 10.500 66.255.000 0,91
Suzuki Motor Corp. JpPY 12.700 64.223.900 0,88
T&D Holdings, Inc. JPY 39.800 46.516.250 0,64
Taiheiyo Cement Corp. JPY 17.800 57.983.500 0,79
Takara Bio, Inc. Jpy 8.600 17.642.900 0,24
Takara Holdings, Inc. Ipy 9.300 10.467.150 0,14
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JPMorgan Investment Funds - Japan Select Equity Fund
Etat du portefeuille-titres (suite)

Au 30 juin 2019

Contrats de change a terme

Plus/(moins)-

values % de

Montant Devise Montant Date latentes I'Actif

Devise achetée acheté vendue vendu d’échéance Contrepartie JPY net
Py 3.249.126 usb 29.895 03/07/2019  Goldman Sachs 28.162
JPY 1.463.538 usb 13.562 03/07/2019  Merrill Lynch 2.347
JPY 2.705.063 usb 25.043 03/07/2019 Standard Chartered 6.903
JPY 1.627.893 usb 15.103 05/08/2019  Goldman Sachs 4.957
usb 17.944 JPY 1.932.724 03/07/2019  Goldman Sachs 607
usb 23.849 JPY 2.560.955 05/08/2019  BNP Paribas 1.903
usb 1.920.007 JPY 206.157.580 05/08/2019 HSBC 166.088
Total des plus-values latentes sur contrats de change a terme 210.967
Py 206.676.346 usb 1.920.007 03/07/2019 HSBC (187.211)
Py 4.595.616 usp 42.961 05/08/2019 ANZ (20.934)

Py 1.642.757 usb 15.343 05/08/2019  Toronto-Dominion Bank (6.012) -

usp 1.905.188 Py 206.698.757 03/07/2019  BNP Paribas (1.431.834) (0,02)

usb 30.743 JPY 3.318.993 03/07/2019  Merrill Lynch (6.761) -
usb 34.633 JPY 3.756.389 03/07/2019 RBC (25.003)

Total des moins-values latentes sur contrats de change a terme (1.677.755) (0,02)

Moins-values nettes latentes sur contrats de change a terme (1.466.788) (0,02)
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JPMorgan Investment Funds - Japan Strategic Value Fund

Etat du portefeuille-titres
Au 30 juin 2019

Investissements

Devise

Quantité/
Valeur
nominale

Valeur de
marché
JPY

% de
I"Actif
net

Valeurs mobiliéres et instruments du marché monétaire admis a la cote officielle d'une

bourse

Actions

Japon

AGC, Inc.

AOITYO Holdings, Inc.

Aruhi Corp.

Asahi Group Holdings Ltd.
Bridgestone Corp.

COMSYS Holdings Corp.

Daicel Corp.

Daito Trust Construction Co. Ltd.
FCC Co. Ltd.

FUJIFILM Holdings Corp.

Hino Motors Ltd.

Hitachi Ltd.

Horiba Ltd.

Isuzu Motors Ltd.

ITOCHU Corp.

Izumi Co. Ltd.

JSP Corp.

JXTG Holdings, Inc.

Kajima Corp.

KH Neochem Co. Ltd.

Kitz Corp.

K’s Holdings Corp.

Kubota Corp.

Kureha Corp.

Kyowa Exeo Corp.

Lintec Corp.

Maeda Corp.

Marui Group Co. Ltd.

Maruwa Co. Ltd.

Mitsubishi Corp.

Mitsubishi Electric Corp.
Mitsui Chemicals, Inc.

Mitsui Fudosan Co. Ltd.
Murata Manufacturing Co. Ltd.
Musashi Seimitsu Industry Co. Ltd.
Nabtesco Corp.

NEC Corp.

NGK Spark Plug Co. Ltd.
Nippon Telegraph & Telephone Corp.
Nohmi Bosai Ltd.

Open House Co. Ltd.

ORIX Corp.

Piolax, Inc.

Rohm Co. Ltd.

Sawai Pharmaceutical Co. Ltd.
SBI Holdings, Inc.

Seibu Holdings, Inc.

Shima Seiki Manufacturing Ltd.
Shin-Etsu Chemical Co. Ltd.
Sompo Holdings, Inc.

Sony Corp.

SUMCO Corp.

Sumitomo Mitsui Financial Group, Inc.

Sun Frontier Fudousan Co. Ltd.
Suzuki Motor Corp.

Takara Holdings, Inc.

Takeda Pharmaceutical Co. Ltd.
Teikoku Sen-I Co. Ltd.

Tokio Marine Holdings, Inc.
Tokyo Gas Co. Ltd.

Topre Corp.

Tsubakimoto Chain Co.

United Arrows Ltd.

Yokogawa Bridge Holdings Corp.

Total des Actions

JPY

JPY
Py
JPY
Py
JPY
Ipy
Jpy
JPY
JpY
JPY
Py
JPY
Py
JPY

JpY
JPY
JpY
JPY
Py
JPY
Py
JPY
Py
JpY
JPY
JpY
JPY
Py
JPY
Py
JPY
Py
JpY
JPY
JpY
JPY
Py
JPY
Py
JPY
Py
JpY
JPY
JpY
JPY
Py
JPY
Py
JPY
JPY
JpY
JPY
JpY
JPY
Py
JPY
Py
JPY
JPY
Jpy
JPY

50.000
93.200
150.000
120.000
55.000
200.000
130.000
16.000
200.000
175.000
625.000
325.000
115.000
220.000
150.000
80.000
65.000
2.100.000
100.000
75.000
250.000
220.000
375.000
15.000
150.000
140.000
515.000
150.000
21.800
370.000
650.000
375.000
175.000
90.000
350.000
175.000
60.000
150.000
200.000
62.200
145.000
725.000
130.000
30.000
100.000
300.000
375.000
60.000
145.000
100.000
170.000
250.000
215.000
150.000
200.000
175.000
210.000
40.000
250.000
140.000
170.000
110.000
110.000
225.000

Total des Valeurs mobiliéres et instruments du marché
monétaire admis a la cote officielle d’une bourse

Total des Investissements
Liquidités
Autres actifs/(passifs)

Total de I'Actif net

(90.538.548)

32.352.955.008

186.125.000
64.028.400
316.275.000
580.500.000
233.255.000
545.700.000
124.345.000
219.640.000
450.100.000
955.762.500
566.250.000
1.283.100.000
638.825.000
269.610.000
308.925.000
348.400.000
133.185.000
1.122.030.000
147.650.000
197.850.000
188.375.000
223.740.000
672.281.250
110.250.000
402.000.000
314.300.000
443.930.000
328.950.000
128.402.000
1.050.800.000
922.025.000
999.937.500
457.362.500
435.420.000
484.750.000
523.600.000
254.400.000
303.000.000
1.004.000.000
143.184.400
639.087.500
1.165.437.500
244.335.000
217.200.000
583.000.000
799.950.000
673.312.500
189.450.000
1.454.350.000
415.950.000
959.735.000
320.250.000
817.967.500
152.400.000
1.011.400.000
196.962.500
802.200.000
84.160.000
1.349.250.000
354.935.000
303.960.000
386.925.000
370.700.000
390.375.000

31.965.556.050

31.965.556.050

31.965.556.050

31.965.556.050

477.937.506

057
0,20
0,98
179
072
169
0,38
0,68
139
2,95
175
397
197
0,83
0,95
1,08
0,41
347
0,46
0,61
0,58
0,69
2,08
034
124
0,97
137
1,02
0,40
325
2,85
3,09
141
135
150
1,62
0,79
0,94
310
0,44
197
3,60
075
0,67
1,80
2,47
2,08
0,59
4,49
129
297
0,99
253
0,47

0,28)

100,00

Répartition géographique du portefeuille au 30 juin 2019

Japon
Total des Investissements
Liquidités et autres actifs/(passifs)

Total

% de I'Actif net

98,80
98,80
1,20

100,00

Répartition géographique du portefeuille au 31 décembre 2018

Japon
Total des Investissements
Liquidités et autres actifs/(passifs)

Total

% de I'Actif net

98,47
98,47
153

100,00
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JPMorgan Investment Funds - Japan Strategic Value Fund
Etat du portefeuille-titres (suite)

Au 30 juin 2019

Contrats de change a terme

Plus/(moins)-

values % de
Montant Devise Montant Date latentes I'Actif
Devise achetée acheté vendue vendu d’échéance Contrepartie JPY net
EUR 1.133.809 Py 137.796.802 03/07/2019  Citibank 1.268.199
EUR 16.775 Py 2.042.292 03/07/2019  Credit Suisse 15.229
EUR 387.971 JPY 47.228.357 03/07/2019  Goldman Sachs 357.481
EUR 92.814 JPY 11.334.109 03/07/2019  Merrill Lynch 49.810 -
EUR 61.761.891 JPY 7.496.184.906 03/07/2019 Standard Chartered 79.091.866 0,25
EUR 1.384.532 JPY 168.765.515 03/07/2019 State Street 1.051.374 -
EUR 39.033 Jpy 4.783.224 05/08/2019 ANZ 5.090
EUR 120.938 JPY 14.788.061 05/08/2019  BNP Paribas 47.915
EUR 982.198 JPY 120.440.272 05/08/2019 RBC 50.378 -
EUR 62.683.317 JPY 7.683.181.875 05/08/2019  Standard Chartered 6.462.046 0,02
Py 505.911 EUR 4.114 03/07/2019  BNP Paribas 1.273 -
Py 66.051.866 EUR 538.428 03/07/2019 Citibank 12.045
Py 30.688.129 EUR 249.930 03/07/2019  Toronto-Dominion Bank 33.533
Py 56.787.318 EUR 462.167 05/08/2019 RBC 91.235
JPY 3.331.609 usb 30.770 03/07/2019 ANZ 16.468
Py 1.564.271 usp 14.444 03/07/2019 BNP Paribas 8.009
Py 5.293.239 usb 48.981 03/07/2019  Goldman Sachs 15.936
Py 4.641.687 usp 43.013 03/07/2019  Merrill Lynch 7.447
Py 12.714.446 usb 117.223 03/07/2019 Standard Chartered 84.682
JPY 3.924.666 usb 36.411 05/08/2019  Goldman Sachs 11.951
usb 41.678 Py 4.489.063 03/07/2019 Goldman Sachs 1411
usb 76.769 JPY 8.243.463 05/08/2019  BNP Paribas 6.124
usb 5.215.012 JPY 559.953.337 05/08/2019 HSBC 451.118
Total des plus-values latentes sur contrats de change a terme 89.140.620 0,27
EUR 913.384 JPY 112.298.326 03/07/2019 RBC (269.057)
EUR 417.480 Py 51.225.574 03/07/2019 State Street (20.460)
EUR 8.198 Py 1.005.679 03/07/2019  Toronto-Dominion Bank (157)
JPY 4.782.268 EUR 39.033 02/07/2019 ANZ (5.203)
JPY 72.849.156 EUR 596.717 03/07/2019 ANZ (339.907)
Py 7.515.075 EUR 61712 03/07/2019 BNP Paribas (54.098)
JPY 63.799.830 EUR 524.470 03/07/2019  Merrill Lynch (528.007)
JPY 44.807.859 EUR 366.709 03/07/2019 RBC (170.054) -
Py 7.809.207.522 EUR 63.735.208 03/07/2019 Standard Chartered (8.102.396) (0,03)
Y 176.918 EUR 1.448 03/07/2019  State Street (704) -
Py 4.670.312 EUR 38.118 03/07/2019 Toronto-Dominion Bank (4.951)
Py 742.668 EUR 6.096 05/08/2019 ANZ (5.114)
Py 1.441.067 EUR 11.837 05/08/2019  State Street (11.006)
Py 42.655.171 EUR 349.077 05/08/2019  Toronto-Dominion Bank (167.728)
JPY 561.362.381 uso 5.215.012 03/07/2019 HSBC (508.489)
JPY 40.907.100 usb 381.643 05/08/2019  Citibank (104.179)
JPY 3.242.203 usp 30.282 05/08/2019  Toronto-Dominion Bank (11.863) -
usb 5.185.826 Py 562.603.752 03/07/2019 BNP Paribas (3.877.341) (0,01
usp 129.810 JPY 14.029.608 03/07/2019  Merrill Lynch (43.791) -
usb 76.636 Py 8.312.147 03/07/2019 RBC (55.326)
usb 35.493 JPY 3.870.560 03/07/2019  State Street (46.502)
Total des moins-values latentes sur contrats de change a terme (14.326.333) (0,04)
Plus-values nettes latentes sur contrats de change a terme 74.814.287 0,23
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JPMorgan Investment Funds - US Select Equity Fund

Etat du portefeuille-titres

Au 30 juin 2019
Quantité/ Valeur de % de Quantité/ Valeur de % de
Valeur marché I'Actif Valeur marché I'Actif
Investissements Devise nominale usp net  Investissements Devise nominale usp net
Valeurs mobiliéres et instruments du marché monétaire admis a la cote officielle d'une Workday, Inc. ‘A’ usp 50.896 10.430.372 0,52
bourse Xcel Energy, Inc. usp 636.481 37.911.991 1,87
Actions 1.900.768.461 93,95
Irlande
Eaton Corp. plc usp 478.429 39.738.313 1,96 Total des Actions 2.005.077.364 99,11
Total des Valeurs mobiliéres et instruments du marché
39.738.313 196 monétaire admis a la cote officielle d'une bourse 2005.077.364 ool
Liberia
Royal Caribbean Cruises Ltd. usp 203.692 24.367.674 1,21 Parts d’'OPCVM agréés ou d’autres organismes de placement collectifs
24.367.674 1,21  Fonds de placement collectifs - OPCVM
Taiwan - Luxembourg
Taiwan Semiconductor Manufacturing JPMorgan USD Liquidity LVNAV Fund -
Co. Ltd., ADR USD  L018.698  40.202.916 1,09 JPM USD Liquidity LVNAV X (dist.)t USD 20378362  20.378.362 1,01
40.202.916 1,99 20.378.362 1,01
Etats-Unis d’Amérique ~
Advance Auto Parts, Inc. usD 136.434 20.815.735 103 Total des fonds de placement collectifs - OPCYM 20.378.362 1,01
Advanced Micro Devices, Inc. usp 521.836 15.929.044 0,79 Total des Parts d’OPCVM agréés ou d’autres organismes de 20.378.362 1,01
Alphabet, Inc. ‘A" usp 59.513 64.033.607 3,17  placement collectifs T .
e e ben a5y osooasts  whe Totaldesinvestissements 2025.455.726 100,12
American Electric Power Co., Inc. uso 318.598 28.186.365 1,39 I,
Ameriprise Financial, Inc. usD 153685 22275104 1o  Liquidités 1.050.310 0,05
ﬁgg\‘gvglggvmes, fnc. Hgg 11’;%'22(; ﬁgigiég 11,22 Autres actifs/(passifs) (3.410.559) 0,17)
Arthur J Gallagher & Co. usp 172.659 14.853.854 0,73 -~
Boeing Co. (The) USD 92070 33384122 165 Total de PActifnet _2.023.095.477 100,00
Boston Scientific Corp. usp 929.401 39.099.900 1,93
Bristol-Myers Squibb Co. usp 356.387 16.119.384 0,80 T Fonds de parties apparentées.
Charter Communications, Inc. ‘A’ usb 130.960 51.335.665 2,54
E:;ggf;m Hgg ;g;?g; gé?;?é 1132 Répartition géographique du portefeuille au 30 juin 2019 % de I’Actif net
Coca-Cola Co. (The) usp 1.295.930 66.293.299 3,28 _Unis d’Améri
Concho Resources, Inc. usp 15023 11790433 0,58 %?SAE”'S drhmériaue 9?’22
Constellation Brands, Inc. ‘A" usb 200.776 39.455.496 1,95 Irlande 1:%
Coupa Software, Inc. usb 33.300 4.153.009 0,21 Liberia 121
Crown Holdings, Inc. uso 272.679 16.255.759 0,80 Luxembourg 1,01
Diamondback Engrgv, Inc. usb 254.698 27.707.322 137 Total des Investissements 100.12
Discovery, Inc. ‘A usb 61.942 1.871.578 0,09 Liquidités et autres actifs/(passifs) ©.12)
Discovery, Inc. ‘C’ usp 422,038 11.755.868 0,58 -
Eastman Chemical Co. usp 407.503 31.638.533 1,56 Total 100,00
EOG Resources, Inc. usp 159.730 14.655.227 0,72
Facebook, Inc. ‘A" usb 152.915 29.121.133 144
Humana, Inc. usp 65.905 17.193.626 0,85
Huntington Bancshares, Inc. usp 1.870.145 25.592.934 1,27
Intuitive Surgical, Inc. usp 50.240 25.926.603 1,28 Répartition géographique du portefeuille au 31 décembre 2018 % de I'Actif net
Johnson & Johnson usb 103.585 14.441.821 0,71
KeyCorp USD 1308258 22.953.387 114 Etats-Unis d’Amérique 95,50
Leidos Holdings, Inc. uso 386.253 30.780.502 1,52 Irlande 2,58
Lennar Corp. ‘A" usb 261.417 12.793.748 0,63 Luxembourg 0,97
Mastercard, Inc. ‘A" usp 167.710 43.929.957 2,17 Liberia 0,96
Merck & Co., Inc. usp 315412 26.481.992 131 Pays-Bas 0,12
Microsoft Corp. usD 950395  126.887.236 6,27 Jersey 0,07
Morgan Stanley usop 759.900 33.652.171 1,66 Total des Investissements 100,20
Nektar Therapeutics usp 111.049 3.819.530 0,19 Liquidités et autres actifs/(passifs) (0,20)
Netflix, Inc. usb 110.784 40.801.747 2,02
NextEra Energy, Inc. usb 127.145  26.064.725 129 Total 100,00
Norfolk Southern Corp. usb 255.574 50.185.789 2,48
NVIDIA Corp. usb 115.172 18.764.974 0,93
O'Reilly Automotive, Inc. usop 104.416 38.575.447 1,91
Parsley Energy, Inc. ‘A" usb 571.615 10.689.200 0,53
Pfizer, Inc. usp 1.493.610 65.091.524 3,22
Pioneer Natural Resources Co. usb 76.116 11.491.613 0,57
Prologis, Inc., REIT usp 639.512 51.004.280 2,52
PVH Corp. usb 194.104 18.272.951 0,90
Raytheon Co. usb 327.257 57.731.407 2,85
Ross Stores, Inc. usb 126.000 12.760.650 0,63
salesforce.com, Inc. usb 304.022 45.632.182 2,26
Stanley Black & Decker, Inc. uso 135.330 19.331.890 0,96
SunTrust Banks, Inc. usb 314.001 19.623.492 0,97
SVB Financial Group usop 87.771 19.513.688 0,96
Texas Instruments, Inc. usb 317.742 36.832.653 1,82
Thermo Fisher Scientific, Inc. usp 91.577 26.592.587 131
T-Mobile US, Inc. usb 132.887 9.728.657 0,48
Verizon Communications, Inc. usb 822.157 47.154.815 2,33
Visa, Inc. ‘A’ usb 287.506 49.187.964 2,43
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JPMorgan Investment Funds - US Select Equity Fund
Etat du portefeuille-titres (suite)

Au 30 juin 2019

Contrats de change a terme

Plus/(moins)-

values % de

Montant Devise Montant Date latentes I'Actif

Devise achetée acheté vendue vendu d’échéance Contrepartie uso net
AUD 43.421 usb 30.400 02/07/2019  HSBC 48
AUD 146.005 usb 101.634 03/07/2019 Barclays 751
AUD 131.056 usb 90.856 03/07/2019 Goldman Sachs 1.046
AUD 4.113.628 usb 2.843.820 03/07/2019  Merrill Lynch 40.840
AUD 4.151.785 usb 2.912.822 06/08/2019 BNP Paribas 2.052
AUD 44.621 usb 30.894 06/08/2019  Merrill Lynch 433
EUR 305.402 uso 343.221 03/07/2019 Barclays 4.450

EUR 1.805.427 usb 2.023.673 03/07/2019 BNP Paribas 31.634 -

EUR 182.016.973 usb 203.492.138 03/07/2019  Citibank 3.716.849 0,19

EUR 6.601.903 usb 7.454.525 03/07/2019  Credit Suisse 61.113 -
EUR 1.546.705 usb 1.745.505 03/07/2019 HSBC 15.272
EUR 2.269.997 usb 2.545.200 03/07/2019  Merrill Lynch 38.975
EUR 976.049 usb 1.099.156 03/07/2019 RBC 11.983
EUR 1.443 usp 1.632 03/07/2019  Standard Chartered 11
EUR 3.125 usb 3.544 03/07/2019 State Street 13
EUR 3387 usb 3.800 03/07/2019  Toronto-Dominion Bank 56
EUR 2.308.856 usb 2.621.697 05/08/2019  BNP Paribas 14.058
EUR 3.335 usb 3.793 05/08/2019  Citibank 14
EUR 1.639 usb 1.863 05/08/2019 RBC 8
EUR 27.714 usb 31.601 05/08/2019  State Street 37
usb 77.401.919 EUR 67.979.904 03/07/2019 Citibank 13.273
usb 9.035.017 EUR 7.913.454 05/08/2019  Citibank 1138

Total des plus-values latentes sur contrats de change a terme 3.954.054 0,19
EUR 238.039 usb 271.033 01/07/2019  Citibank (71)
EUR 68.033.371 usb 77.671.330 05/08/2019 Citibank (5.464)
usb 2.909.500 AUD 4.151.785 03/07/2019 BNP Paribas (1.917)
usp 90.937 AUD 130.963 03/07/2019  Citibank (900)
usp 35.835 AUD 51.941 03/07/2019 HSBC (588)
usb 15.806 AUD 22.642 03/07/2019  Merrill Lynch @)
usb 23.065 AUD 33.358 03/07/2019 RBC (327)
usb 17.242 AUD 24.591 06/08/2019 Barclays (22)
usb 46.643 AUD 66.610 06/08/2019  HSBC (122)
usb 414.889 EUR 364.777 02/07/2019 BNP Paribas (341)
usp 1.726.924 EUR 1.536.919 03/07/2019 Barclays (22.712)

usb 4.509.168 EUR 4.009.592 03/07/2019 BNP Paribas (55.370) -

usb 4.177.568 EUR 3.743.435 03/07/2019 Citibank (83.977) (0,01)

usp 59.020 EUR 52.532 03/07/2019  Credit Suisse (782) -
usb 139.787 EUR 123.631 03/07/2019 RBC (956)
usp 1.149.326 EUR 1.019.539 03/07/2019  Standard Chartered (11.322)
usb 2.561.998 EUR 2.281.583 03/07/2019 State Street (35.368)
usb 1.105.548 EUR 970.376 05/08/2019  Merrill Lynch (2.219)
usb 1.194.624 EUR 1.047.978 05/08/2019 RBC (1.731)

Total des moins-values latentes sur contrats de change a terme (224.260) (0,01)

Plus-values nettes latentes sur contrats de change a terme 3.729.794 0,18

Contrats futures sur instruments financiers

Plus/(moins)-

Exposition values % de

Nombre de globale latentes I"Actif

Description des titres contrats Devise usp usp net
S&P 500 Emini Index, 20/09/2019 40 USD 5.869.750 (32.300)
Total des moins-values latentes sur contrats futures sur instruments financiers (32.300)
Moins-values nettes latentes sur contrats futures sur instruments financiers (32.300)
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JPMorgan Investment Funds - Global Balanced Fund

Etat du portefeuille-titres

Au 30 juin 2019
Quantité/ Valeur de % de Quantité/ Valeur de % de
Valeur marché I'Actif Valeur marché I'Actif
Investissements Devise nominale EUR net  Investissements Devise nominale EUR net
Valeurs mobiliéres et instruments du marché monétaire admis a la cote officielle d'une Royaume-Uni
bourse UK Treasury, Reg. S 2% 22/07/2020 GBP 26.370.000 29.857.748 1,30
UK Treasury, Reg. S 1,5% 22/01/2021 GBP 6.600.000 7.472.440 0,33
Obligations UK Treasury, Reg. S 1% 22/04/2024 GBP 9.200.000 10.454.492 0,45
Austral UK Treasury, Reg. S 1,5% 22/07/2026 GBP 13.139.526 15.497.523 0,67
Austali Government bond g, § Savonson B S GBP  6154.000 7140372 031
2,75% 21/04/2024 AUD 8.300.000 5.528.237 0,24 UK Treasury, Reg. S 1,5% 22/07/2047 GBP 26.909.974 30.255.481 132
A S iaarsose " eon Fee: S AUD 16100000 11920153 052
4,250 21, 100, .920. ,
Australia Government Bond, Reg. S 100.678.056 4,38
2,25% 21/05/2028 AUD 35.931.000 23.900.370 1,04 Ftats-Unis d’Amérique
- US Treasury 1,625% 15/08/2022 usb  123.018.000  107.699.246 4,68
41.348.760 180 s Treasury 2,5% 15/05/2024 USD  120.420.000  109.362.900 475
Canada US Treasury 2% 31/05/2024 usp 68.550.000 60.888.931 2,65
Canada Government Bond 2% US Treasury 2,375% 30/04/2026 usp 51.362.000 46.538.368 2,02
01/09/2023 CAD 22.090.000 15.176.129 0,66  US Treasury 2,25% 15/08/2027 usob 16.283.000 14.626.392 0,64
Canada Government Bond 2% US Treasury 6,125% 15/08/2029 usop 3.876.000 4.680.345 0,20
01/06/2028 CAD 9.300.000 6.513.996 0,28  US Treasury 4,5% 15/05/2038 usp 7.776.000 9.161.252 0,40
- US Treasury 3,75% 15/08/2041 uso 45.187.000 48.640.702 2,12
21.690.125 0,94  US Treasury 3,625% 15/08/2043 uso 31.392.000 33.213.923 1,44
France
France Government Bond OAT, 434.812.059 18,90
Reg. S, 144A 1,5% 25/05/2050 EUR 3.840.000 4.411.547 0,19
France Government Bond OAT, Reg. S Total des Obligations 1.062.462.522 46,18
8,5% 25/04/2023 EUR 24782000  33534.052 146 4ciions -
France Government Bond OAT, Reg.
0,75% 25/11/2028 EUR 25.121.000 27.029.720 117 Australie
France Government Bond OAT, Reg. S Aristocrat Leisure Ltd. AUD 191.681 3.626.798 0,16
1,25% 25/05/2034 EUR 7.980.000 8.999.820 0,39 Australia & New Zealand Banking
France Government Bond OAT, Reg. S Group Ltd. AUD 2.589 44.999 0,00
4,75% 25/04/2035 EUR 8.331.000 13.965.884 0,61  BHP Group Ltd. AUD 2316 58.744 0,00
France Government Bond OAT, Reg. S Brambles Ltd. AUD 208.681 1.657.027 0,07
3.25% 25/05/2045 EUR 9.550.750  15.088.375 066 commonwealth Bank of Australia AUD 29319 1.494.822 007
CSL Ltd. AUD 37.498 4.966.961 0,22
103.029.398 4,48 pomino’s Pizza Enterprises Ltd. AUD 4122 95,551 0,00
Allemagne Macquarie Group Ltd. AUD 54.913 4.242.128 0,18
Bundesrepublik Deutschland, Reg. S Treasury Wine Estates Ltd. AUD 366.414 3.366.581 0,15
0,5% 15/02/2028 EUR 40.900.000 44.200.834 1,92
Bundesrepublik Deutschland, Reg. S 19.553.611 0,85
1,25% 15/08/2048 EUR 6.120.000 7.800.906 0,34 .
- Autriche
AT&S Austria Technologie &
52.001.740 226 gyctemiechnikAG EUR 19.909 315.359 0,01
Italie OMV AG EUR 43.509 1.870.017 0,08
Italy Buoni Poliennali Del Tesoro, Raiffeisen Bank International AG EUR 31.526 646.913 0,03
Reg. S, 144A 4,75% 01/09/2044 EUR 8.270.000 10.895.308 0,47  Verbund AG EUR 42.282 1.949.623 0,09
Italy Buoni Poliennali Del Tesoro, Wienerberger AG EUR 25.503 544.489 0,02
Reg. S 2,3% 15/10/2021 EUR 18.200.000 18.952.562 0,83
Italy Buoni Poliennali Del Tesoro, 5.326.401 0,23
Reg. S 2,45% 01/10/2023 EUR 26.250.000 27.663.584 1,20
Italy Buoni Poliennali Del Tesoro, Belgique
Reg. S 2% 01/02/2028 EUR 21.458.000 21.804.881 0,95 BarcoNV EUR 3.986 734.620 0,03
Italy Buoni Poliennali Del Tesoro, Colruyt SA EUR 18.501 949.656 0,04
Reg. S 3% 01/08/2029 EUR 9.625.000 10.423.045 0,45  KBC Group NV EUR 30.402 1.746.899 0,08
— ucB SA EUR 19.937 1.439.053 0,06
89.739.380 3,90
Japon 4.870.228 0,21
Japan Government Ten Year Bond Iles Caimans
0.1% 20/09/2028 JPY 5.063.400.000  42.390.439 184 Alibaba Group Holding Ltd., ADR usp 30.804 4.577.668 0.20
Japan Government Thirty Year Bond CK Hutchison Holdings Ltd. HKD 9.000 78.074 0,01
050 2600/13'_/“ 2 ety Year Bond JPY 4561200000 41651838 181 Tencent Holdings Ltd. HKD 94500  3.748.009 0.6
v W i
1,5D% 20/03/2034 Y JPY 1.600.000.000 15.811.689 0,69 Wuxi Biologics Cayman, Inc., Reg. S HKD 240.000 1.893.624 0,08
Japan Government Twenty Year Bond
o,g% 20/03/2038 ! JPY  3.263.600.000 28.063.471 122 10.297.375 0,45
- Danemark
127.917.437 556  Carlsherg A/S ‘B’ DKK 11.533 1.341.532 0,06
; E— Matas A/S DKK 13.227 125.557 0,00
xg\evvgg;azsfjaggsernment Bond 3% Novo Nordisk A/S ‘B’ DKK 37.565 1.682.514 0,07
20/04/2029 NZD 18.800.000 12.526.260 0,554  Royal Unibrew A/S DKK 16.542 1.059.720 0,05
New Zealand Government Bond, Topdanmark A/S DKK 13.030 643.485 0,03
Reg. S 4,5% 15/04/2027 NZD 15.585.000 11.277.440 0,49  Vestas Wind Systems A/S DKK 25.956 1.968.656 0,09
23.803.700 1,03 6.821.464 0,30
Espagne Finlande
Spain Government Bond, Reg. S, Neste OVJ EUR 63.465 1.899.825 0,08
144A 4,4% 31/10/2023 EUR 22.638.000 27.200.091 1,18  Tokmanni Group Corp. EUR 25.213 203.721 0,01
Spain Government Bond, Reg. S, Valmet OYJ EUR 50.438 1.104.088 0,05
144A1,4% 30/07/2028 EUR 19.000.000 20.818.481 0,91
Spain Government Bond, Reg. S, 3.207.634 0,14
144A1,45% 30/04/2029 EUR 11.342.000 12.483.700 0,54
Spain Government Bond, Reg. S, France
144A 2,7% 31/10/2048 EUR 5.286.000 6.939.595 0,30  BNP Paribas SA EUR 50.850 2118.030 0,09
_— Capgemini SE EUR 26.792 2.956.497 0,13
67.441.867 2,93 Cie Generale des Etablissements
- Michelin SCA EUR 17.256 1.920.161 0,08
Credit Agricole SA EUR 125.353 1.322.161 0,06
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Danone SA EUR 26.863 1.992.966 0,09  Pan Pacific International Holdings
Engie SA EUR 28.903 383.471 0,02 Corp. JPY 34.800 1.940.696 0,08
Gaztransport Et Technigaz SA EUR 17.347 1521332 0,06 PeptiDream, Inc. Py 70.900 3.179.297 0,14
Kaufman & Broad SA EUR 14.976 500.498 0,02  Persol Holdings Co. Ltd. JPY 166.600 3.437.190 015
Kering SA EUR 3.047 1.585.964 0,07  Recruit Holdings Co. Ltd. JPY 176.200 5.157.302 0,22
L'Oreal SA EUR 12.088 3.003.868 0,13  RENOVA, Inc. Py 88.200 560.900 0,02
LVMH Moet Hennessy Louis Vuitton Ryohin Keikaku Co. Ltd. JPY 3.500 555.022 0,02
SE EUR 13.056 4.853.894 0,21  Shiseido Co. Ltd. JPY 59.800 3.957.969 0,17
Metropole Television SA EUR 33.357 555.394 0,02 SMC Corp. JPY 8.900 2.912.296 0,13
Neopost SA EUR 20.840 389.291 0,02 SoftBank Group Corp. JPY 38.800 1.632.472 0,07
Pernod Ricard SA EUR 2.498 403.115 0,02  Sony Corp. JPY 139.600 6.425.546 0,28
Peugeot SA EUR 81.854 1.764.363 0,08  Suruga Bank Ltd. JPY 753.200 2.459.433 0,11
Rothschild & Co. EUR 18.967 536.766 0,02 Suzuki Motor Corp. JPY 21.800 898.818 0,04
Sanofi EUR 17.172 1.302.324 0,05  Yakult Honsha Co. Ltd. JPY 50.900 2.635.201 0,11
Schneider Electric SE EUR 4.923 392.314 0,02 -
TOTAL SA EUR 37.055 1.821.253 0,08 75.755.120 3,29
Jersey
29-323.662 127 Genel energy plc GBP 60302 130182 0,01
Allemagne
adidas AG EUR 9.341 2.520.435 0,11 130.182 0,01
AHiagz SE EUR 27.287 5.7837.;74 0,25 Liberia
Amadeus Fire AG EUR 1.557 184.816 0,01 » i
CECONOMY AG EUR 126143 681172 003 Royal Caribbean Cruises Ltd. usp 73.365 7.710.251 0,33
Deutsche Boerse AG EUR 17.352 2.148.611 0,09
Deutsche Pfandbriefbank AG, Reg. S EUR 76.254 799.904 0,04 7710251 0,33
Deutsche Telekom AG EUR 143.087 2.170.773 0,10  Luxembourg
E.ON SE EUR 90.521 861.217 0,04  ADO Properties SA, Reg. S EUR 22.887 823.245 0,04
Eckert & Ziegler Strahlen- und Befesa SA, Reg. S EUR 15.442 533135 0,02
Medizintechnik AG EUR 7.204 744.894 0,03  Corestate Capital Holding SA EUR 8.331 248.056 0,01
Evotec SE EUR 21.009 513.145 0,02
HeidelbergCement AG EUR 35.340 2.495.004 0,11 1.604.436 0,07
Hella GmbH & Co. KGaA EUR 13.514 587.183 0,03 Pays-Bas
bR T woou o owm o
) ' yen NV, Reg. u L. . X
ngﬂlx;oﬂspgmes e EuR 10408 2168507 009 hirbus SE : EUR 22,989 2.854.774 0,12
Rueckversicherungs-Gesellschaft AG EUR 2161 476.392 0,02 ASML Holding NV EUR 5.239 960.623 0.04
Nordex SE EUR 8.000 97.200 0,00 F\a{ Chrysler Automobiles NV EUR 59.983 734.852 0,03
RWE AG EUR 48.336 1.042.366 0,05 Heijmans NV, CVA EUR 26.606 231.738 0,01
SAP SE R 37361 4.462.308 010 NG Groep NV EUR 240384 2454561 0,11
varta AG EUR 16,553 002.139 0,04 Koninklijke Volkerwessels NV EUR 29.805 525.164 0,02
' NIBCHolding NV, Reg. S EUR 17.347 137.648 0,01
30.278.206 1,32 Signify NV, Reg. S EUR 82.616 2.167.844 0,09
Wolters Kluwer NV EUR 57.842 3.690.898 0,16
Hong Kong
AIA Group Ltd. HKD 878.200 8.322.314 0,36 14.840.788 0,64
Hong Kong Exchanges & Clearing Ltd. HKD 179.013 5.557.071 0,24 Nouvelle-zélande
Techtronic Industries Co. Ltd. HKD 376.500 2.526.883 0,11 Xero Ltd. AUD 11270 4108.207 018
16.406.268 0,71 4108.207 018
Irlande Norvge
Eaton Corp. plc usb 172.294 12.571.918 0,55 DNB ASA NOK 15.374 250.811 001
12.571.918 0,55 DNO ASA NOK 640.443 1.015.653 0,05
Norwegian Finans Holding ASA NOK 41.903 266.391 0,01
Italie SpareBank 1 Nord Norge NOK 31.027 216.008 0,01
Enel SpA EUR 638.361 3.922.728 0,17 Telenor ASA NOK 63.338 1.188.265 0,05
Eni SpA EUR 134.388 1.958.168 0,08
Falck Renewables SpA EUR 124.966 463.999 0,02 2.937.128 0,13
Fiera Milano SpA EUR 33.037 121.163 0,01
Rizzoli Cortiere Dela Sera f\scéaggte\'vidades de Construccion y
Mediagroup SpA EUR 188.294 174360 oot Servicios SA EUR 70.303 2.470.447 0,11
ACS Actividades de Construccion
6640418 029 GoliciogSh pights 08/07/2019 EUR 70303 98512 000
Japon Banco Santander SA EUR 209.637 851.493 0,04
Bandai Namco Holdings, Inc. IpY 38.400 1.635.836 0,07  Cia de Distribucion Integral Logista
CyberAgent, Inc. JPY 3.300 105.065 0,01 Holdings SA EUR 72.185 1.432.872 0,06
Daikin Industries Ltd. JPY 25.600 2.934.068 0,13 EndesaSA EUR 56.529 1.273.881 0,06
Fast Retailing Co. Ltd. Y 4.300 2.280.892 0,10 Mediaset Espana Comunicacion SA EUR 229.368 1.467.038 0,06
Hikari Tsushin, Inc. Py 16.900 3.235.932 0,14  Repsol SA EUR 115.174 1.575.580 0,07
ITOCHU Corp. Py 245.000 4.113.865 0,18  Repsol SA Rights 04/07/2019 EUR 115.174 56.263 0,00
Japan Exchange Group, Inc. JPY 162.500 2.266.864 0,10 Siemens Gamesa Renewable Energy
JGC Corp. Y 139.400 1.678.102 007 SA EUR 74.833 1.093.871 0,05
Kao Corp. Py 70.000 4.682.727 020 TalgoSA, Reg.S EUR 97.313 534.735 0,02
Keyence Corp. Py 9.900 5333282 023 Telefonica SA EUR 94.476 683.298 0,03
M3, Inc. JPY 49.600 795.644 0,04
Mitsubishi UFJ Financial Group, Inc. JPY 256.700 1.070.517 0,05 11.537.990 0,50
Murata Manufacturing Co. Ltd. JPY 8.700 343.168 0,02 syede
Nexon Co. Ltd. Py 224.400 2.855.932 012 Concentric AB SEK 19.210 250.492 0,01
Nidec Corp. Py 1.300 155.991 0,01 instalco AB, Reg. SEK 14.845 122.423 0,01
Nihon M&A Center, Inc. JPY 14.900 313.603 001 |jndab International AB SEK 55.448 558.795 0,03
N!DDQH Te\ggraph & Telephone Corp. Y 96.400 3.945.508 017 MIPS AB, Reg. S SEK 9.585 167.886 0,01
Nitori Holdings Co. Ltd. JpY 18.000 2.094.936 0,09 Nobina AB, Reg. S SEK 10.319 55.829 0,00
Obic Co. Ltd. Jpy 1300 129.255 0,01 sandvik AB SEK 105.568 1.705.729 0,07
Otsuka Corp. Py 900 3L791 0,00 swedish Match AB SEK 24.502 914.208 0,04
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Telefonaktiebolaget LM Ericsson ‘B" SEK. 171.047 1.434.542 0,06  Eastman Chemical Co. uso 146.714 10.006.831 0,43
Tethys Oil AB SEK 30.143 211.645 0,01 EOG Resources, Inc. usb 57.522 4.636.385 0,20
—————— Facebook, Inc. ‘A’ usp 55.105 9.219.102 0,40
5.421.549 0,24 Humana, Inc. usp 23.695 5.430.568 0,24
Suisse E— Hunpiﬁgton Bgnclshares, Inc. uso 673.451 880233?';3 0,35
Intuitive Surgical, Inc. uso 18.097 .204. 0,36
Qﬁiﬁi"‘:& 0up AG o o800 e ae. Jofnson & Jofnson usp 37.328 4571927 020
Huber + Suhner AG CHF 5.400 399.637 002 fevcoe usp 4122 6954775 030
LafargeHolcim Ltd. CHF 26.430 1,990,561 000 Leidos Holdings, inc. usp 139.016 9.732.134 0,42
Nestle SA CHF 119.073 10.817.446 047 LennarCorp. A" usb 94.123 4.046.683 0,18
Novartis AG CHF 92.800 7.459.782 032 Mastercard, inc. ' usp 60.386 13.895.608 0,60
Partners Group Holding AG CHF 1.285 883.374 0,04 Mgrck &Co,, Inc. usb 113.662 8.383.535 036
Roche Holding AG CHE 32910 8.092.695 035 Microsoft Corp. usb 342212 40.137.331 1,74
Sonova Holding AG CHF 1176 233569 o1 Morgan Stanley Usp 273839 10.653.478 0.46
Swiss Life Holding AG CHF 4467 1.938.422 008 Nektar Therapeutics uso 40.074 1.210.870 0,05
UBS Group AG CHF 128.719 1.344.000 0.06 Netflix, Inc. usb 39.922 12.916.756 0,56
Zurich Insurance Group AG CHF 8667 2642904 011 NextEra Energy. nc. usp 4781 B2aarL 0.36
Norfolk Southern Corp. usp 92.031 15.875.876 0,69
NVIDIA Corp. usb 41.466 5.935.163 0,26
39.853.849 L73 0O'Reilly Automotive, Inc. usp 37.674 12.227.146 053
Taiwan Parsley Energy, Inc. ‘A’ usp 205.816 3.38L117 0,15
Taiwan Semiconductor Pfizer, Inc. usp 537.967 20.595.973 0,89
Manufacturing Co. Ltd., ADR usp 366.768 12.715.780 0,55 pioneer Natural Resources Co. usp 27.411 3.635.544 0,16
7 prologis, Inc., REIT uso 230.297 16.135.620 0,70
12.715.780 0,55 PVH Corp. usp 69.891 5.780.094 0,25
- ~—— 7~ RaytheonCo. usp 118.352 18.341.644 0,80
5%%'5;6,,\”?’ GBP 144383 1.794.325 0,08 Ross Stores, Inc. uso 45.363 4.035.929 0,18
Anglo American plc GBP 145.797 3.639.265 0,16  salesforce.com, Inc. usb 109.464 14.433.678 0,63
Ashtead Group plc GBP 61.981 1.562.001 0,07 Stanley Black & Decker, Inc. usp 48.703 6.111.888 0,27
Auto Trader Group plc, Reg. S GBP 94,891 579.483 002  Sunrust Banks, Inc. usp 113.064 6.207.391 027
Berkeley Group Holdings plc GBP 34.623 1.427.044 0,06  SVB Financial Group usb 31603 6.172.429 027
BHP Group plc GBP 120.372 2.902.376 013 TexaslInstruments, Inc. usb 114.284 11.638.132 0,51
BP plc GBP 61536 377.199 0,02 Therm_o Fisher Scientific, Inc. usb 32.978 8.412.749 0,37
British Land Co. plc (The), REIT piel 324267 1.939.321 00g TMobileus inc. usp 47.847 3.077.263 013
BT Group plc GBP 55.459 121.641 0,00 Verizon Cor‘nmumcatwons, Inc. usb 296.063 14.917.460 0,65
Charter Court Financial Services Visa, Inc. A usp 103.520 15.558.784 0,68
Group plc, Reg. S GBP 57.542 190.706 0,01  Workday, Inc. ‘A’ uso 18.400 3.312.634 0,14
Diageo plc GBP 96.641 3.642.694 0,16 Xcel Energy, Inc. uso 232.655 12.174.272 0,53
Dialog Semiconductor plc EUR 42.681 1.523.285 0,07
Dunelm Group plc GBP 121.574 1.247.457 0,05 601.138.952 26,13
Evraz plc GBP 245.930 1.807.827 0,08 -
Forterra plc, Reg. S GBP 65.094 214.644 0,01 Total des Actions 976.654.784 42,45
Games Workshop Group plc GBP 5.086 282.193 0,01 s . £ -
G\axosmmklinepplc " 8P 142,587 2.508.914 o1  Yotal des Valeurs mobiliéres et instruments du marche 2.039.117.306 88,63
Greene King pic Gap 149.029 1.026.936 0.04 monétaire admis a la cote officielle d’'une bourse
ToshicLifr‘wdg‘ ”Ggrzﬂl[p\t, Reg. S ESE 11%51% 1522; ggg Parts d’OPCVM agréés ou d’autres organismes de placement collectifs
Legal & General Group plc GBP 1.083.970 3.263.203 0,14
Uogyds Banking Group plc o8P 5.118.884 3.239.784 014  Fonds de placement collectifs - OPCVM
Micro Focus International plc GBP 21.784 496.799 0,02 Luxembourg
Morgan Sindall Group plc GBP 21.501 296.560 0,01 JPMorgan Emerging Markets Equity
OneSavings Bank plc GBP 134.632 545.661 0,02 Fund - JPM Emerging Markets Equity
Prudential plc GBP 78.833 1.508.839 0,07 X(co-EURT EUR 444,152 58.090.640 2,53
Rio Tinto plc GBP 90.851 4.939.581 021 g’p’\ggfm Iﬁgegﬁ‘ﬂ'gg_’\j‘;bkeﬁergmg
Royal Dutch Shell pic ‘B GBP 221.391 6.377.360 0,28 Markets Opportunities X (acc) - USDT uso 129.844 58.077.558 2,52
Soﬁtat plc GBP 15.156 163.893 0,01 JPMorgan Global High Yield Bond
Tramhne_p\c, Reg. S GBP 35.195 161.669 0,01 Fund - JPM Global High Yield Bond X
Tullow Ol plc GBP 164.757 385.952 0,02 (aco) - EUR (hedged) EUR 489.382 88.328.557 3,84
Unilever plc GBP 71.036 3.853.906 0,17 —
- 204.496.755 8,89
53.603.367 2,33 -
Etats-Unis ' Amérique T T Totaldesfonds de placement collectifs - OPCVM 204.496.755 8,89
Advance Auto Parts, Inc. usp 49.124 6.584.190 0,29 y 46 0 i -
Advanced Micro Devices, Inc. usp 187.892 5.038.525 0,22 ;‘I)at?eleﬁ-lee;rizr)tllsel:t(i)f':cv’m agréés ou d'autres organismes de 204.496.755 8,89
Alphabet, Inc. ‘A" usp 26.694 25.231.859 110 -
Amazon.com, Inc. usp 17.421 29.102.671 1,26  Total des Investissements 2.243.614.061 97,52
American Electric Power Co., Inc. usp 114.714 8.915.627 0,39 -
Ameriprise Financial, Inc. usop 55.337 7.046.011 0,31  Liquidités 25.489.115 1,11
Analog Devices, Inc. usp 68.437 6.807.267 0,30
Apple, Inc. usp 57.189 9.915.169 0,43 Autres actifs/(passifs) 31.600.115 1,37
Arthur J Gallagher & Co. usop 62.164 4.698.166 0,20 E——
Boeing Co. (The) usp 33.202 10.576.099 0,46  Total de I'Actif net 2.300.703.291 100,00
Boston Scientific Corp. uso 334.643 12.367.836 0,54 -
Bristol-Myers Squibb Co. usp 128.428 5.103.002 0,22 1 Fonds de parties apparentées.
Charter Communications, Inc. ‘A" usp 47.110 16.223.072 0,70
Chevron Corp. uso 92.016 10.022.405 0,44
Cigna Corp. usp 90.908 12.547.558 0,55
Coca-Cola Co. (The) usp 466.695 20.973.007 0,91
Concho Resources, Inc. usb 41.415 3.729.428 0,16
Constellation Brands, Inc. ‘A’ usp 72.284 12.478.930 0,54
Coupa Software, Inc. usop 12.000 1.314.739 0,06
Crown Holdings, Inc. usp 98.172 5.141.415 0,22
Diamondback Energy, Inc. usp 91.722 8.765.607 0,38
Discovery, Inc. ‘A" usp 20.245 537.378 0,02
Discovery, Inc. ‘C’ usp 151.888 3.716.773 0,16
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Répartition géographique du portefeuille au 30 juin 2019 % de I'Actif net
Etats-Unis d’Amérique 45,03
Luxembourg 8,96
Japon 8,85
Royaume-Uni 6,71
France 575
Italie 4,19
Allemagne 3,58
Espagne 3,43
Australie 2,65
Suisse 1,73
Nouvelle-Zélande 1,21
Canada 0,94
Hong Kong 0,71
Pays-Bas 0,64
Taiwan 0,55
Irlande 0,55
lles Caimans 0,45
Liberia 0,33
Danemark 0,30
Suéde 0,24
Autriche 0,23
Belgique 0,21
Finlande 0,14
Norvége 0,13
Jersey 0,01
Total des Investissements 97,52
Liquidités et autres actifs/(passifs) 2,48
Total 100,00

Répartition géographique du portefeuille au 31 décembre 2018 9% de I'Actif net

Etats-Unis d’Amérique
Royaume-Uni

France

Japon

Luxembourg

Canada

Espagne

Allemagne

Italie

Australie

Suisse

Pays-Bas

Hong Kong

Irlande

lles Caimans

Suéde

Liberia

Danemark

Autriche

Norvege

Belgique

Finlande
Nouvelle-Zélande
Jersey

lles Féroé
Liechtenstein

Total des investissements et quasi-liquidités
Liquidités et autres actifs/(passifs)

Total

49,58
7.93
6,49
631
438
3,80
3,72
356
2,50
135

123
0,71
0,62
0,61
0,41
039
0,30
0,25
0,24
0,22
0,20
018
0,14
0,06
0,01
0,01

95,20
4,80

100,00

61



JPMorgan Investment Funds - Globhal Balanced Fund
Etat du portefeuille-titres (suite)

Au 30 juin 2019

Contrats de change a terme

Plus/(moins)-

values % de
Montant Devise Montant Date latentes I'Actif
Devise achetée acheté vendue vendu d’échéance Contrepartie EUR net
AUD 1.800.000 EUR 1.100.212 22/07/2019  Standard Chartered 7.536
AUD 605.567 usp 421.444 29/07/2019  Toronto-Dominion Bank 3.158
CAD 1.100.000 EUR 732.438 22/07/2019 BNP Paribas 4.553 -
CAD 88.060.984 EUR 58.499.701 22/07/2019 Standard Chartered 500.494 0,02
EUR 672.257 AUD 1.089.973 29/07/2019 ANZ 1703 -
EUR 633.234 GBP 564.475 22/07/2019  Toronto-Dominion Bank 3.231
EUR 1.704.712 GBP 1.496.784 29/07/2019  Citibank 34.570 -
EUR 51.902.753 GBP 45.830.110 29/07/2019 Standard Chartered 764.572 0,03
EUR 96.790.065 GBP 86.410.976 19/08/2019 BNP Paribas 444.636 0,02
EUR 666.207 HKD 5.851.860 29/07/2019 ANZ 9.221 -
EUR 962.940 HKD 8.519.704 29/07/2019  Goldman Sachs 6.435
EUR 651.323 HKD 5.795.744 29/07/2019 HSBC 636
EUR 1.036.952 JPY 125.890.547 29/07/2019 BNP Paribas 10.687
EUR 1.504.663 Py 183.588.775 29/07/2019 RBC 8.039 -
EUR 125.781.447 JPY 15.358.754.927 19/08/2019 State Street 594.836 0,03
EUR 811614 usb 923.207 02/07/2019 Barclays 580 -
EUR 6.715.892 usb 7.644.035 17/07/2019  Goldman Sachs 9.149
EUR 1.958 usb 2.223 17/07/2019  Merrill Lynch 7
EUR 649.467 usb 736.605 17/07/2019 State Street 3.183
EUR 1.756.021 usb 2.000.000 22/07/2019  BNP Paribas 2.007 -
EUR 618.133.526 usb 692.256.421 29/07/2019 Barclays 11.383.928 0,50
EUR 5.732.000 usb 6.444.828 29/07/2019 BNP Paribas 83.231 -
EUR 10.886.055 uso 12.225.714 29/07/2019  Citibank 170.449 0,01
EUR 7.068.000 usb 8.024.180 29/07/2019  Credit Suisse 34.959 -
EUR 17.836.328 usb 20.164.927 29/07/2019  Merrill Lynch 162.153 0,01
EUR 4.926.000 usb 5.583.739 29/07/2019 RBC 31.959 -
EUR 109.832.981 usb 123.915.382 29/07/2019  Standard Chartered 1.223.504 0,05
EUR 38.600.000 usb 43.409.904 29/07/2019 State Street 552.044 0,03
EUR 430.279.978 usb 487.753.766 19/08/2019 Barclays 3.497.223 0,15
HKD 2.927.993 usb 373.443 29/07/2019  Toronto-Dominion Bank 1.409 -
JPY 103.582.815 EUR 839.932 29/07/2019 BNP Paribas 4.480
Py 110.000.000 uso 1.011.587 29/07/2019 BNP Paribas 10.088
JPY 70.000.000 usb 640.944 29/07/2019  Merrill Lynch 8.868
NOK 10.996.286 EUR 1.123.458 29/07/2019  State Street 6.646
usb 1.836.780 EUR 1.608.675 17/07/2019  Citibank 2.884
usb 490.573 EUR 430.242 17/07/2019  Goldman Sachs 179
usb 3.261.584 EUR 2.860.066 17/07/2019  Merrill Lynch 1.591
Total des plus-values latentes sur contrats de change a terme 19.584.828 0,85
EUR 1.430.875 AUD 2.342.318 22/07/2019 HSBC (10.624)
EUR 756.036 AUD 1.234.787 29/07/2019  Merrill Lynch (3.607) -
EUR 40.145.876 AUD 65.862.430 19/08/2019  Standard Chartered (329.474) (0,02)
EUR 1.001.784 CAD 1.500.000 22/07/2019  Merrill Lynch (3.205) -
EUR 21.432.360 CAD 32.366.400 19/08/2019  Toronto-Dominion Bank (214.495) (0,01)
EUR 2.356.214 CHF 2.636.966 29/07/2019  Credit Suisse (17.654) -
EUR 1.295.129 CHF 1.456.644 29/07/2019  Merrill Lynch (16.182) -
EUR 35.678.682 CHF 39.991.828 29/07/2019 State Street (323.036) (0,01
EUR 5.260.183 DKK 39.272.486 29/07/2019  Merrill Lynch (2.398) -
EUR 1.056.133 DKK 7.884.229 29/07/2019  State Street (367)
EUR 163.016 JPY 20.000.000 22/07/2019 HSBC (32)
EUR 1.758.758 JPY 216.204.498 29/07/2019 RBC (3.751)
EUR 1.266.619 JPY 155.568.061 29/07/2019 Standard Chartered (1.579)
EUR 3.525.159 NOK 34.712.127 29/07/2019  Toronto-Dominion Bank (42.255) -
EUR 22.652.329 NZD 39.220.627 19/08/2019 Toronto-Dominion Bank (407.004) (0,02)
EUR 44.403.296 SEK 472.739.751 22/07/2019 HSBC (324.852) (0,01)
EUR 5.723.350 SEK 61.406.718 29/07/2019 Standard Chartered (86.380) -
EUR 2.817.048 usb 3.208.293 01/07/2019  Merrill Lynch (1.423)
EUR 46.791 usb 53.291 02/07/2019  Merrill Lynch (25)
EUR 1444 usb 1.647 17/07/2019  Citibank -
EUR 2.000.000 usb 2.282.199 29/07/2019 State Street (304)
GBP 1.099.800 EUR 1.243.081 29/07/2019 Barclays (15.902)
HKD 5.603.271 EUR 636.363 29/07/2019 RBC (7.285)
HKD 6.021.628 EUR 684.630 29/07/2019 State Street (8.583) -
JPY 2.345.467.881 CAD 28.816.757 22/07/2019 HSBC (185.801) (0,01)
Py 4.430.531.562 EUR 36.338.794 22/07/2019 HSBC (219.297) (0,01
JPY 92.048.302 EUR 752.652 29/07/2019 ANZ (2.270) -
Py 113.925.534 EUR 936.452 29/07/2019  Citibank (7.726)
JPY 131.973.675 EUR 1.087.221 29/07/2019  Merrill Lynch (11.366)
Py 84.363.564 EUR 695.446 29/07/2019 RBC (7.710)
Py 169.907.335 EUR 1.390.864 29/07/2019 State Street (5.772)
JPY 71.402.967 usp 667.168 29/07/2019 ANZ (2.680)
Py 46.422.627 usb 434724 29/07/2019  Merrill Lynch (2.588) -
usb 23.600.816 AUD 33.985.256 29/07/2019 Barclays (222.135) (0,01)
usb 348.752 AUD 506.658 29/07/2019  Standard Chartered (6.022) -
usb 1.614.900 AUD 2.319.902 29/07/2019 UBS (11.779)
usb 923.207 EUR 810.605 17/07/2019 Barclays (599) -
usb 1.159.614.946 EUR 1.026.172.194 17/07/2019 BNP Paribas (8.746.279) (0,38)
usb 9.639.390 EUR 8.574.351 17/07/2019 Citibank (116.919) (0,01)
usb 7.100.220 EUR 6.326.974 17/07/2019  Goldman Sachs (97.365) (0,01
usb 322914 EUR 284.667 17/07/2019  Merrill Lynch (1.348) -
usb 1.812.063 EUR 1.605.189 17/07/2019 State Street (15.317)

62



JPMorgan Investment Funds - Globhal Balanced Fund
Etat du portefeuille-titres (suite)

Au 30 juin 2019

Contrats de change a terme (suite)

Plus/(moins)-

values % de
Montant Devise Montant Date latentes I'Actif
Devise achetée acheté vendue vendu d’échéance Contrepartie EUR net
usb 2.159.202 EUR 1.910.725 22/07/2019 BNP Paribas (17.090)
usb 3.271139 EUR 2.893.685 22/07/2019  Citibank (24.874)
usb 3.000.000 EUR 2.643.181 22/07/2019  Merrill Lynch (12.160)
usb 689.909 EUR 609.984 29/07/2019 Barclays (5.293) -
usp 25.111.354 EUR 22.360.791 29/07/2019  Citibank (351.166) (0,02)
usb 14.862.013 EUR 13.105.887 29/07/2019  Goldman Sachs (79.615) -
usp 13.823.730 EUR 12.298.896 29/07/2019  Merrill Lynch (182.660) (0,01)
usb 7.199 HKD 56.457 29/07/2019 ANZ (28) -
usb 287.077 HKD 2.250.257 29/07/2019  Goldman Sachs (1.019)
usb 1.595.759 HKD 12.485.013 29/07/2019 HSBC (3.036)
usb 22.002.569 HKD 172.471.689 29/07/2019  Merrill Lynch (78.518)
usb 1.435.430 Py 156.595.286 29/07/2019  Citibank (18.444)
usb 5.174.385 JPY 558.334.792 29/07/2019 HSBC (16.320) -
usb 79.979.572 JPY 8.711.138.309 29/07/2019  Merrill Lynch (913.020) (0,04)
usb 657.580 JPY 71.151.707 29/07/2019 Standard Chartered (3.675) -
Total des moins-values latentes sur contrats de change a terme (13.190.308) (0,57)
Plus-values nettes latentes sur contrats de change a terme 6.394.520 0,28
Contrats futures sur instruments financiers
Plus/(moins)-
Exposition values % de
Nombre de globale latentes I"Actif
Description des titres contrats Devise EUR EUR net
Australia 10 Year Bond, 16/09/2019 940 AUD 83.181.663 167.249 0,01
Canada 10 Year Bond, 19/09/2019 (726) CAD (69.541.988) 90.096 -
EURO STOXX 50 Index, 20/09/2019 43 EUR 1.482.855 6.665
FTSE 100 Index, 20/09/2019 16 GBP 1.312.678 1162
MSCI Emerging Markets Index, 20/09/2019 (380) USD (17.593.582) 34.217 -
S&P 500 Emini Index, 20/09/2019 653 USD 84.180.646 114.015 0,01
S&P/TSX 60 Index, 19/09/2019 280 CAD 36.550.923 45.078 -
SPI 200 Index, 19/09/2019 (157) AUD (15.858.825) 106.386 0,01
Total des plus-values latentes sur contrats futures sur instruments financiers 564.868 0,03
Euro-Bund, 06/09/2019 (434) EUR (74.953.970) (36.890)
EURO STOXX 50 Index, 20/09/2019 (345) EUR (11.897.325) (53.475)
TOPIX Index, 12/09/2019 (116) JPY (14.668.711) (18.915) -
US 10 Year Note, 19/09/2019 758 USD 85.105.073 (88.438) 0,01
Total des moins-values latentes sur contrats futures sur instruments financiers (197.718) (0,01)
Plus-values nettes latentes sur contrats futures sur instruments financiers 367.150 0,02
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Valeurs mobiliéres et instruments du marché monétaire admis a la cote officielle d'une Biélorussie
bourse Belarus Government Bond, Reg. S
6,875% 28/02/2023 uso 260.000 246.282 0,00
Obligations Belarus Government Bond, Reg. S
6,2% 28/02/2030 uso 3.250.000 3.062.933 0,01
Angola Development Bank of the Republic of
Angola Government Bond, Reg. S Belarus JSC, Reg. S 6,75%
9,5% 12/11/2025 usp 4.500.000 4.542.181 0,02 02/05/2024 uso 1.770.000 1.629.893 0,01
Angola Government Bond, Reg. S —_—
8,25% 09/05/2028 uso 2.270.000 2141.295 0,01 4.939.108 0,02
Angola Government Bond, Reg. S
9,375% 08/05/2048 usp 5.700.000 5.527.520 0,02 Belgique
—_— Anheuser-Busch InBev SA/NV, Reg. S,
12.210.996 0,05 FRN 0,432% 17/03/2020 EUR 20.000.000 20.088.100 0,07
Barry Callebaut Services NV, Reg. S
Argentine 2,375% 24/05/2024 EUR 4.300.000 4.634.304 0,02
Argentina Government Bond 6,875% Solvay SA, Reg. S, FRN 4,25%
22/04/2021 usp 1.900.000 1.464.037 0,01 Perpetual EUR 4.100.000 4.497.536 0,02
Argentina Government Bond 5,875%
11/01/2028 usp 2.800.000 1.852.084 0,01 29.219.940 0,11
Argentina Government Bond 8,28%
31/12/2033 usp 7.500.903 5.488.072 0,02  Bermudes
Argentina Government Bond 6,875% Bermuda Government Bond, Reg. S
11/01/2048 usp 2.810.000 1.826.558 0,01  3.717% 25/01/2027 uso 2.200.000 1.980.282 0,01
Argentina Government Bond 7,125%
28/06/2117 usb 1.337.000 877.112 0,00 1.980.282 0,01
Pampa Energia SA, Reg. S 7,375% Brésil
21/07/2023 usb 2.213.000 1.882.744 001 o5 ¢ ernment Bond 4.25%
Provincia de Buenos Aires, Reg. S B
10,875% 26/01/2021 USD  L608.667 1351174 000 O on 6ot usb- 3210000 2:972:375 001
Provincia de Buenos Aires, Reg. S °
9,95% 09/06/2021 USD 280505  2234.291 001 OO0 ond 82500 s 4410000 4465536 0,02
,25%
YPF SA, Reg. S 8,5% 23/03/2021 usp 1.610.000 1.442.764 0,01 20/01/2034 usp 3.220.000 3.776.331 0,01
YPF SA, Reg. S 8,75% 04/04/2024 usp 4.200.000 3.742.185 0,01 Cemig Geracao e Transmissao SA
YPF SA, Reg. S 6,95% 21/07/2027 uso 4.800.000 3.851.647 0,01 Reg. S 9,25% 05/12/2024 usD 4.250.000 4.287.206 0,02
26.012.668 0,10 15.501.448 0,06
Arménie Canada
Armenia Government Bond, Reg. S Bank of Montreal, Re
, Reg. S, FRN
6% 30/09/2020 usp 2.150.000 1.949.328 001 0.157% 28/09/2021 EUR 19500000  19.642.350 007
Armenia Government Bond, Reg. S Bank of Montreal, Reg. S 0,125%
7,15% 26/03/2025 usp 1.250.000 1.265.561 000 19/04/2021 EUR 9500000 0.501.877 0.04
Bausch Health Cos., Inc., Reg. S 4,5%
3.214.889 0,01 15/05/2023 EUR 17.300.000 17.571.956 0,07
Australie Federation des Caisses Desjardins du
AusNet Services Holdings Pty. Ltd., Quebec, Reg. S 0,25% 27/09/2021 EUR 11.000.000 11.098.659 0,04
Reg. S 2,375% 24/07/2020 EUR 4.094.000 4.205.506 0,02 Precision Drilling Corp. 5,25%
Auftraha & N;w Zealand Banking 15/11/2024 usp 595.000 486.116 0,00
Group Ltd., FRN, 144A 6,75% Royal Bank of Canada, Reg. S, FRN
Perpetual USD 32748000  31789.419 012 0.189% 24/07/2020 EUR 16500000 16577055 0,06
BHP Billiton Finance Ltd., Reg. S, FRN Royal Bank of Canada, Reg. S, FRN
0,038% 28/04/2020 EUR 5.865.000 5.873.299 0,02 ?v‘tﬁ‘gg/ﬂ ?f/l‘)é/zoil L Re s EUR 9.500.000 9.591.390 0,04
Scentre Group Trust 1, REIT, Reg. S ofal Lapital tanada Lid., Reg.
7150 16/07/2020 ¢ EUR 18535000  18.778.688 007 1875%09/07/2020 EUR  8.500.000 8.688.968 003
Telstra Corp. Ltd., Reg. S 4,25%
23/03/2020 EUR 8.600.000 8.881.865 0,03 93.248.371 0,35
Transurban Finance Co. Pty. Ltd. .
2,5% 08/10/2020 EIR 14500000  14.897.162 0,06 ZEBS S . Reg. § 3,675
Westpac Banking Corp., Reg. S, FRN [ b ange e Reg. 5 3.625% USD 3950000  3.497.782 001
0,178% 04/12/2020 EUR 14.000.000 14.083.090 0,05 ABOQ Fi Ltd., Reg. S 3,5% B o !
Westpac Banking Corp., Reg. S Safbaygny L ReES USD 5950000 5.272.052 0,02
0,875% 16/02/2021 EUR 3.086.000 3.141.020 0,01 Hutchison Whampoa Finance 14 Ltd., .
Reg. S 1,375% 31/10/2021 EUR 4.000.000 4.130.166 0,02
101.650.049 0,38 \AF Global Securities Ltd., Reg. S,
Azerbaidjan D— FRN 6,375% Perpetual usp 1.639.000 1.414.952 0,01
Azerbaijan Government Bond, Reg. S Noble Holding International Ltd.
4,75% 18/03/2024 USD  2.070.000 1.917.629 001 62%01/08/2040 usb 1.695.000 825544 0,00
Southern Gas Corridor CJSC, Reg. S Noble Holding International Ltd.
6,875% 24/03/2026 usp 2.200.000 2244713 001 5:25%15/03/2042 usb 2.218.000 1.048.246 0,00
State Oil Co. of the Azerbaijan Transocean, Inc. 7,5% 15/04/2031 usp 8.004.000 5.961.462 0,02
Republic, Reg. S 4,75% 13/03/2023 uso 4.107.000 3.762.672 0,01 Transocean, Inc. 6,8% 15/03/2038 uso 998.000 657.418 0,00
State Oil Co. of the Azerbaijan Transocean, Inc. 9,35% 15/12/2041 usp 10.445.000 8.473.332 0,03
Republic, Reg. S 6,95% 18/03/2030 usp 5.570.000 5.800.153 0,02 UPCB Finance IV Ltd., Reg. S 4%
— 15/01/2027 EUR 14.017.500 14.809.349 0,06
13.725.167 0,05  UPCB Finance VI Ltd., Reg. S 3,625%
15/06/2029 EUR 13.200.000 14.034.702 0,05
Bahrein
Bahrain Government Bond, Reg. S
6% 19/09/2044 usp 687.000 554.680 0,00 60.125.005 022
Bahrain Government Bond, Reg. S Chili
7.5% 20/09/2047 usp 3.330.000 3.101.395 0,01  Chile Government Bond 3,125%
21/01/2026 uso 1.260.000 1.152.807 0,00
3.656.075 0,01  Chile Government Bond 3,86%
21/06/2047 uso 1.700.000 1.616.569 0,01
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Chile Government Bond 3,5% Ecuador Government Bond, Reg. S
25/01/2050 uso 2.320.000 2.071.932 0,01  7,875% 23/01/2028 uso 8.980.000 7.802.426 0,03
Corp. Nacional del Cobre de Chile, Ecuador Government Bond, Reg. S
Reg. S 4,875% 04/11/2044 usop 4.000.000 3.988.826 0,01  10,75% 31/01/2029 uso 1.060.000 1.049.775 0,00
Corp. Nacional del Cobre de Chile,
Reg. S 4,375% 05/02/2049 usp 1.700.000 1.585.177 0,01 22.486.129 0,08
Empresa Electrica Angamos SA,
Reg. S 4,875% 25/05/2029 uso 1.230.343 1125.597 0,00 Egypte
Egypt Government Bond, Reg. S
11.540.908 0,04 6125%31/01/2022 USD  3360.000  3.049.462 0,01
Egypt Government Bond, Reg. S
Colombie 5,875% 11/06/2025 uso 3.030.000 2.721.799 0,01
Colombia Government Bond 4% Egypt Government Bond, Reg. S 7,5%
26/02/2024 usp 950.000 874.417 0,00 31/01/2027 uso 6.220.000 5.841.766 0,02
Colombia Government Bond 3,875% Egypt Government Bond, Reg. S 7,6%
25/04/2027 SD 1.260.000 1.155.420 0,00 01/03/2029 uso 2.710.000 2.514.924 0,01
Colombia Government Bond 7,375% Egypt Government Bond, Reg. S 8,5%
18/09/2037 usp 2.430.000 2.909.431 0,01  31/01/2047 uso 2.539.000 2.365.991 0,01
Colombia Government Bond 6,125% Egypt Government Bond, Reg. S 8,7%
18/01/2041 uso 2.300.000 2.507.408 0,01 01/03/2049 uso 2.740.000 2.590.436 0,01
Colombia Government Bond 5% —
15/06/2045 usp 1.600.000 1.551.535 0,01 19.084.378 0,07
Colombia Government Bond 5,2%
15/05/2049 usb 1.040.000 1.039.260 0,00 S g:"vizgfr Government Bond, Reg; 5
Ecopetrol SA 5,875% 18/09/2023 usp 2.200.000 2.142.213 0,01 v Y " g
Ecopetrol SA 5,375% 26/06/2026 USD 3200000  3.099.346 0.01 Zf; 5‘%31/ 162/ 2019 Bond Res. § usb  4.190.000 3.723.594 0,01
Copetro ! /05/. usb 5.200.000 o 002 g Sa\vador/Go/vernmem Bond, Reg. S
5,875% 30/01/2025 usp 2.400.000 2.111.942 0,01
24.671.450 0,09 g salvador Government Bond, Reg. S
Costa Rica 6,375% 18/01/2027 usp 5.350.000 4711159 0,02
Costa Rica Government Bond, Reg. S
4,25% 26/01/2023 usb 2.500.000 2.170.136 0,01 14.061.105 0,05
Costa Rica Government Bond, Reg. S Ethiopie
7% 04/04/2044 usp 2.500.000 2.183.665 0,01 ' o S .
Costa Rica Government Bond, Reg. S
7,158% 12/03/2045 ¢ USD  3.090.000 2729236 0,01 6.771.241 003
Instituto Costarricense de Finlande
Electricidad, Reg. S 6,95% 10/11/2021 usp 3.200.000 2.891.220 0,01 CRH Finland Services OYJ, Reg. S
2,75% 15/10/2020 EUR 2.300.000 2.369.528 0,01
13.858.360 0,05  Nokia OYJ 3,375% 12/06/2022 uso 905.000 806.371 0,00
Croatie Nokia OYJ 4,375% 12/06/2027 uso 4.700.000 4.236.074 0,02
- Nokia OYJ 6,625% 15/05/2039 uso 1.371.000 1.314.260 0,00
Croatia Government Bond. Reg. S USD 2020000  LO6647 001  NokiaOYl, Reg.S 2% 15/03/2024 ELR 20175000 21251437 0,08
Croatia Government Bond, Reg. S 6% Nordea Bank Abp, FRN, 144A 6,625%
26/01/2024 usD 4.890.000 4.932.658 0,02 Perzetual . usp 10.100.000 9.389.156 0,03
Hrvatska Elektroprivreda, Reg. S Nordea Bank Abp, Reg. S 4%
5,875% 23/10/2022 ¢ usb 1.520.000 1.447.600 000 /07/2019 EUR  5.000.000 5.005.700 0,02
oP Corpor%e;/izag;lp\t, Reg. S, FRN 5032675
0,186% 22, EUR 5.000.000 .032. 0,02
8.346.737 0,03 Stora Enso OYJ, Reg. S 2,5%
Danemark 07/06/2027 EUR 6.975.000 7.390.047 0,03
Carlsberg Breweries A/S, Reg. S —
2,625% 03/07/2019 EUR 23.000.000 23.006.785 0,08 56.795.248 0,21
DKT Finance ApS, Reg. S 7%
17/06/2023 EUR  32.050.000 35.045.714 0,13 ;fc (’Cf;iESA Reg. S, FRN 4,125%
TDC A/S, Reg. S 6,875% 23/02/2023 GBP 5.875.000 7.491.032 003 perpetual EUR 11.200.000 11616.864 0,04
Accor SA, Reg. S, FRN 4,375%
65.543.531 0,24 Perpetual EUR 6.700.000 7.349.967 0,03
République dominicaine Air Liquide Finance SA 3,889%
Dominican Republic Government 09/06/2020 EUR 1.750.000 1.818.276 0,01
Bond, Reg. S 7,5% 06/05/2021 uso 846.667 784.965 0,00  Air Liquide Finance SA, Reg. S
Dominican Republic Government 0,125% 13/06/2020 EUR 1.400.000 1.404.832 0,01
Bond, Reg. S 5,875% 18/04/2024 uso 1.200.000 1.130.107 0,00 Altice France SA, 144A 6,25%
Dominican Republic Government 15/05/2024 uso 7.897.000 7.156.633 0,03
Bond, Reg. S 5,5% 27/01/2025 usp 4.300.000 4.022.881 0,02 Altice France SA, 144A 7,375%
Dominican Republic Government 01/05/2026 usp 24.997.000 22.467.787 0,08
Bond, Reg. S 6,875% 29/01/2026 usp 5.260.000 5.226.429 0,02 Altice France SA, Reg. S 5,625%
Dominican Republic Government 15/05/2024 EUR 13.965.000 14.520.737 0,05
Bond, Reg. S 9,75% 05/06/2026 DoP 112.300.000 1.981.806 0,01  Altice France SA, Reg. S 5,875%
Dominican Republic Government 01/02/2027 EUR 8.350.000 9.050.356 0,03
Bond, Reg. S 5,95% 25/01/2027 usp 2.950.000 2.798.070 0,01  Arkema SA, Reg. S, FRN 4,75%
Dominican Republic Government Perpetual EUR 16.600.000 17.591.269 0,07
Bond, Reg. S 7,45% 30/04/2044 usp 10.600.000 10.816.506 0,04  Autoroutes du Sud de la France SA,
Reg. S 4,125% 13/04/2020 EUR 1.000.000 1.034.210 0,00
26.760.764 0,10  Burger King France SAS, Reg. S 6%
01/05/2024 EUR 9.300.000 9.968.810 0,04
égﬁgé%tifm ernment Bond, Reg. S Carrefour SA, Reg. S 4% 09/04/2020 EUR 7.583.000 7.825.163 0,03
Vi » REE. Casino Guichard Perrachon SA,
1E0v5°§ 246/03/2020 < Bond ke s usb 2.240.000 20612712 001 Reg.S1,865% 13/06/2022 EUR 4.700.000 3.998.502 0,02
Cuador Government Bond, Reg. Casino Guichard Perrachon SA,
1E0v75;41 2§/03/2022( sond. Rew. S usp 5.360.000 5.307.215 0,02 Reg. S 4,498% 07/03/2024 EUR 9.900.000 8.566.767 0,03
cuador Government Bond, Reg. it Agri o
275"/‘; 025/06/2023 < Bond. Ree. S usb 4.930.000 4.752.452 0,02 Efrggrﬁi('“"e SA PR 1494 81257 USD 23195000  23.621.383 0,09
cuador Government Bond, Reg. Credit Agricole SA, Reg. S, FRN
7.95% 20/06/2024 usp 1.660.000 1512.989 000 024% 15/01/2028  © EUR  10.000.000  10.080.600 0,04
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Crown European Holdings SA, Reg. S Nidda BondCo GmbH, Reg. S 5%
2,625% 30/09/2024 EUR 10.200.000 11.042.418 0,04  30/09/2025 EUR 17.000.000 16.776.705 0,06
Crown European Holdings SA, Reg. S Nidda BondCo GmbH, Reg. S 7,25%
3,375% 15/05/2025 EUR 2.900.000 3.226.903 0,01  30/09/2025 EUR 3.610.000 3.809.218 0,01
Crown European Holdings SA, Reg. S Nidda Healthcare Holding GmbH,
2,875% 01/02/2026 EUR 6.925.000 7.516.672 0,03  Reg.S 3,55% 30/09/2024 EUR 18.200.000 18.863.208 0,07
Elis SA, Reg. S 1,875% 15/02/2023 EUR 28.400.000 29.864.872 0,11  ProGroup AG, Reg. S 3% 31/03/2026 EUR 14.125.000 14.586.181 0,05
Elis SA, Reg. S 1,75% 11/04/2024 EUR 6.900.000 7.142.535 0,03 RWEAG, Reg. S, FRN 3,5%
Europcar Mobility Group, Reg. S 21/04/2075 EUR 11.775.000 12.448.294 0,05
4,125% 15/11/2024 EUR 16.925.000 17.704.227 0,07  Techem Verwaltungsgesellschaft 674
Faurecia SA, Reg. S 2,625% mbH, Reg. S 6% 30/07/2026 EUR 15.925.000 16.937.034 0,06
15/06/2025 EUR 9.100.000 9.516.007 0,04  Tele Columbus AG, Reg. S 3,875%
Faurecia SA, Reg. S 3,125% 02/05/2025 EUR 9.686.000 9.082.272 0,03
15/06/2026 EUR 5.179.000 5.463.767 0,02 thyssenkrupp AG, Reg. S 2,75%
Fnac Darty SA, Reg. S 1,875% 08/03/2021 EUR 16.625.000 17.162.237 0,06
30/05/2024 EUR 5.675.000 5.848.570 0,02 thyssenkrupp AG, Reg. S 1,375%
La Financiere Atalian SASU, Reg. S 03/03/2022 EUR 18.513.000 18.766.258 0,07
4% 15/05/2024 EUR 15.600.000 11.762.322 0,04 thyssenkrupp AG, Reg. S 2,875%
La Financiere Atalian SASU, Reg. S 22/02/2024 EUR 13.843.000 14.456.245 0,05
5,125% 15/05/2025 EUR 8.600.000 6.478.208 0,02 Unitymedia GmbH, Reg. S 3,75%
Loxam SAS, Reg. S 4,25% 15/01/2027 EUR 20.650.000 21.927.306 0,08
15/04/2024 EUR 12.800.000 13.483.200 0,05  Unitymedia Hessen GmbH & Co. KG,
Loxam SAS, Reg. S 6% 15/04/2025 EUR 9.600.000 10.136.352 0,04 Res.$35%15/01/2027 EUR 22.725.000 24.114.406 0,09
LVMH Moet Hennessy Louis Vuitton Volkswagen Leasing GmbH, Reg. S,
SE, Reg. $1,25% 04/11/2019 EUR  17.000.000 17.084.150 0,06 FRN0,14% 06/07/2021 EUR 9.500.000 9.488.648 0,04
Novafives SAS, Reg. S, FRN 4,5% Volkswagen Leasing GmbH, Reg. S
15/06/2025 EUR 4.850.000 4.611.841 0,02 0,25% 05/10/2020 EUR 4.500.000 4.515.688 0,02
Novafives SAS, Reg. S 5% 15/06/2025 EUR 1.950.000 1.871.005 0,01  WEPA Hygieneprodukte GmbH, Reg. S
Orano SA 4,875% 23/09/2024 EUR  11.500.000 13.124.835 0,05 3.75%15/05/2024 EUR 7.800.000 7.976.709 0,03
Orano SA, Reg. S 3,5% 22/03/2021 EUR 7.950.000 8.393.451 0,03
Orano SA, Reg. S 3,125% 20/03/2023 EUR 6.300.000 6.654.438 0,02 275.482.977 1,03
Orano SA, Reg. S 3,375% 23/04/2026 EUR 9.000.000 9.356.580 0,03 Ghana -
Paprec Holding SA, Reg. S 4% Ghana Government Bond, Reg. S
31/03/2025 EUR 4.711.000 4.549.201 0,02 7,875% 07/08/2023 usp 1.650.000 1.576.104 0,01
Parts Europe SA, Reg. S 4,375% Ghana Government Bond, Reg. S
01/05/2022 EUR 5.625.000 5.674.809 0,02 7,875% 26/03/2027 usp 880.000 815.015 0,00
Picard Groupe SAS, Reg. S, FRN 3% Ghana Government Bond, Reg. S
30/11/2023 EUR 7.925.000 7.539.251 0,03 10,75% 14/10/2030 uso 3.804.000 4.237.531 0,02
PSA Banque France SA, Reg. 5 0,5% Ghana Government Bond, Reg. S
12/04/2022 EUR 962.000 970.558 0,00 8,627% 16/06/2049 usp 920.000 816.064 0,00
Rexel SA, Reg. S 2,625% 15/06/2024 EUR 3.150.000 3252344 0,01  Ghana Government Bond, Reg. S
Rexel SA, Reg. S 2,125% 15/06/2025 EUR 20.643.000 21.347.339 0,08  8,95% 26/03/2051 usp 610.000 555.249 0,00
Rexel SA, Reg. S 2,75% 15/06/2026 EUR 9.675.000 10.122.565 0,04
Sanofi, Reg. S 0% 21/03/2022 EUR 6.000.000 6.034.595 0,02 7.999.963 0,03
Societe Generale SA, FRN, 144A
6,75% Perpetual USD  15.600.000  13529.246 005 Guatemala
Societe Generale SA, FRN, 144A Guatemala Government Bond, Reg. S
7,375% Perpetual USD  28.855.000 26.632.022 010 45%03/05/2026 usb 1.441.000 1.280.647 0,01
Societe Generale SA, FRN, 144A 8%
Perpetual usp 21.965.000 21.367.881 0,08 1.280.647 0,01
Societe Generale SA, Reg. S 2,25% Honduras
e Generale s Reg. $ 0,75% R 0000 saaa o o Sy sent Bond, Reg. S
d » 2 U 8,75% 16/12/2020 uso 5.294.000 4.999.003 0,02
;?a{gazﬁ?ﬁince SA, Reg, S, FRN EUR 11.000.000 11171620 0.04 " Honduras Government Bond, Reg. S
5,118% Perpetual EUR 3.600.000 3.913.866 0,01 7:5% 15/03/2024 usb 2318000 224489 oot
Solvay Finance SA, Reg. S, FRN
5,425% Perpetual EUR 25.000.000 29.054.375 0,11 7:243.898 003
SPIE SA, Reg. S 3,125% 22/03/2024 EUR 16.000.000 17.343.440 0,06  Hong Kong
Thales SA, Reg. S 0% 31/05/2022 EUR 12.000.000 12.039.960 0,05  CITIC Ltd., Reg. S 3,5% 11/07/2023 usp 1.497.000 1.337.358 0,01
Vallourec SA, Reg. S 6,625% MCC Holding Hong Kong Corp. Ltd.,
15/10/2022 EUR 10.575.000 9.668.934 0,04  Reg.S2,95% 31/05/2020 usp 1.200.000 1.055.176 0,00
Vallourec SA, Reg. S 6,375%
15/10/2023 EUR 7.300.000 6.506.745 0,02 2.392.534 0,01
Vallourec SA, Reg. S 2,25% .
30/09/2024 EUR 7.500.000 5.403.150 0,02  Hongrie
R Hu/nogza/rz\gggvernmem Bond 5,375% 2179761
21, usp 2.250.000 .179. 0,01
578.837.857 216 Hungary Government Bond 5,75%
Gabon 22/11/2023 usp 2.510.000 2.501.599 0,01
Gabon Government Bond, Reg. S Hungary Government Bond 5,375%
6,375% 12/12/2024 usp 3.900.000 3.399.322 0,01  25/03/2024 uso 1.700.000 1.686.843 0,00
Gabon Government Bond, Reg. S Hungary Government Bond 7,625%
6,95% 16/06/2025 usp 3.622.000 3.188.083 0,01  29/03/2041 usp 1.680.000 2.372.022 0,01
————————— MFB Magyar Fejlesztesi Bank Zrt.,
6.587.405 0,02 Reg.S6,25% 21/10/2020 uso 2.320.000 2.137.752 0,01
Allemagne
ADLER Real Estate AG, Reg. S 1,5% 10.877.977 0,04
06/12/2021 EUR 7.500.000 7.601.850 0,03 Indonésie
BASF SE, Reg. S, FRN 0% 15/11/2019 EUR 4.000.000 4.004.760 0,02 Indonesia Asahan Aluminium Persero
CeramTec BondCo GmbH, Reg. S PT, 144A 5,71% 15/11/2023 uso 2.350.000 2.268.093 0,01
5,25% 15/12/2025 EUR 16.900.000 17.270.617 0,07 Indonesia Asahan Aluminium Persero
Daimler AG, Reg. S 0,25% PT, 144A 6,53% 15/11/2028 usp 3.470.000 3.606.308 0,01
11/05/2020 EUR 9.500.000 9.536.528 0,04  Indonesia Asahan Aluminium Persero
IHO Verwaltungs GmbH, Reg. S 3,75% PT, Reg. S 6,53% 15/11/2028 usp 1.600.000 1.662.858 0,01
15/09/2026 EUR 7.700.000 7.816.693 0,03  Indonesia Asahan Aluminium Persero
K+5 AG, Reg. S 2,625% 06/04/2023 EUR 12.785.000 13.650.736 0,05 PT,Reg.56,757% 15/11/2048 usb 1.550.000 1.672.584 0,01
LANXESS AG, Reg. S, FRN 4,5% Indonesia Government Bond 3,5%
06/12/2076 EUR 4.250.000 4.691.384 0,02 11/01/2028 usb 1.600.000 1.416.022 0,00
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Indonesia Government Bond, Reg. S Telecom Italia SpA, Reg. S 3,625%
4,125% 15/01/2025 uso 1.380.000 1.276.498 0,00 25/05/2026 EUR 18.650.000 19.708.387 0,07
Indonesia Government Bond, Reg. S Telecom Italia SpA, Reg. S 2,375%
4,35% 08/01/2027 usop 2.640.000 2.481.226 0,01  12/10/2027 EUR 13.625.000 13.134.977 0,05
Indonesia Government Bond, Reg. S UniCredit SpA, Reg. S, FRN 5,75%
6,75% 15/01/2044 usp 1.610.000 1.936.792 0,01  28/10/2025 EUR 7.075.000 7.452.699 0,03
Pertamina Persero PT, 144A 6,45% UniCredit SpA, Reg. S, FRN 4,375%
30/05/2044 uso 3.800.000 4.087.693 0,01  03/01/2027 EUR 13.150.000 13.740.632 0,05
Pertamina Persero PT, Reg. S 4,3% UniCredit SpA, Reg. S 6,95%
20/05/2023 usb 3.790.000 3.484.619 0,01  31/10/2022 EUR 18.599.000 21.780.173 0,08
Pertamina Persero PT, Reg. S 6,5% Wind Tre SpA, 144A 5% 20/01/2026 uso 14.296.000 12.133.723 0,05
27/05/2041 usp 1.400.000 1.489.727 0,01 wind Tre SpA, Reg. S 2,625%
Pertamina Persero PT, Reg. S 6% 20/01/2023 EUR 20.275.000 20.443.384 0,08
03/05/2042 usb 2.050.000 2.070.116 0,01 wind Tre SpA, Reg. S 3,125%
Pertamina Persero PT, Reg. S 6,45% 20/01/2025 EUR 21.750.000 21.714.004 0,08
30/05/2044 usb 4.860.000 5.227.198 0,02 —
Perusahaan Listrik Negara PT, Reg. S 325.829.235 1,22
4,125% 15/05/2027 usp 1.650.000 1.476.362 0,01 N -
Perusahaan Listrik Negara PT, Reg. S Cate d’Ivoire
6,25% 25/01/2049 uso 1.900.000 1.989.800 0,01 Ivory Coast Government Bond, Reg. S
6,125% 15/06/2033 uso 3.300.000 2.705.930 0,01
Ivory Coast Government Bond, STEP,
36.145.896 o4 Reg. S 5,75% 31/12/2032 uso 6.009.200 5.138.103 0,02
Irlande
Abbott Ireland Financing DAC, Reg. S 7.844.033 0,03
0% 27/09/2020 EUR 18.599.000 18.628.746 0,07 N
Allied Irish Banks plc, Reg. S, FRN Jamaique
4,125% 26/11/2025 EUR 13.275.000 13.926.670 0,05 Jamaica Government Bond 8%
Allied Irish Banks plc, Reg. S, FRN 15/03/2039 usp 5.321.000 5.800.227 0,02
7,375% Perpetual EUR 1.443.000 1559.869 0,01 Jamaica Government Bond 7,875%
Bank of Ireland, Reg. S, FRN 7,375% 28/07/2045 usp 2.900.000 3.153.426 0,01
Perpetual EUR 4.943.000 5.228.928 0,02
Bank of Ireland, Reg. S 10% 8.953.653 0,03
19/12/2022 EUR 3.300.000 4.211.757 0,02 Japon
Eaton Capital Unlimited Co., Reg. S Sumitomo Mitsui Banking Corp.
0,021% 14/05/2021 EUR 8.700.000 8.721.054 0,03 0/ v
e\'r/con/w Finance DAC, Reg. $ 3,5% o0 Reg. S 2,25% 16/12/2020 EUR 13.400.000 13.888.027 0,05
15/05/2026 EUR 19.672.000 20.391.; 0,08
Europcar Mobility Drive Designated 13.888.027 0,05
Activity Co., Reg. S 4% 30/04/2026 EUR 8.872.000 9.096.151 0.03 Jersey
smurfit Kappa Acquisitions ULC, Adient Global Holdings Ltd., Reg. S
Reg. S 3,25% 01/06/2021 EUR 6.150.000 6.501.288 0,02 3,5% 15/08/2024 EUR 6.184.000 5.174.060 0,02
Smurfit Kappa Acquisitions ULC, Reg. Avis Budget Finance plc, Reg. S 4,5%
S 2,375% 01/02/2024 EUR 10.725.000 11.533.075 0,04 15/05/2025 EUR 3.200.000 3.380.368 0,01
smurfit Kappa Acquisitions ULC, CPUK Finance Ltd., Reg. S 4,25%
Reg. S 2,75% 01/02/2025 EUR 12.200.000 13.304.100 0,05 28/02/2047 GBP 19.125.000 21.560.067 0,08
Smurfit Kappa Acquisitions ULC, —_—
Reg. S 2,875% 15/01/2026 EUR 4.475.000 4.883.053 0,02 30.114.495 0,11
117.986.096 0,44  Jordanie
[ Jordan Government Bond, Reg. S
Israél 6,125% 29/01/2026 usp 2.450.000 2.237.868 0,01
Israel Electric Corp. Ltd., Reg. S, 144A Jordan Government Bond, Reg. S
4,25% 14/08/2028 usp 2.130.000 1.949.851 0,01 7,375% 10/10/2047 usb 3.480.000 3.162.636 0,01
Israel Government Bond 4,5% Jordan Government Bond, Reg. S
30/01/2043 usb 4.734.000 4.781.806 0,02 5,75% 31/01/2027 usp 2.100.000 1.872.845 0,01
Israel Government Bond 4,125%
17/01/2048 usp 3.562.000 3.432.310 0,01 7.273.349 0,03
10.163.967 0,04  Kazakhstan
X Kazakhstan Temir Zholy National Co.
Italie JSC, Reg. S 4,85% 17/11/2027 usp 2.040.000 1.915.169 0,01
Buzzi Unicem SpA, Reg. 5 2,125% KazMunayGas National Co. JSC,
28/04/2023 EUR 4.600.000 4.789.777 0,02 Reg. S 4,4% 30/04/2023 uso 2.700.000 2.483.834 0,01
Enel SpA, FRN, 144A 8,75% KazMunayGas National Co. JSC,
24/09/2073 usp 7.400.000 7.488.802 0,03 Reg.S 4,75% 24/04/2025 usp 1.950.000 1.827.302 0,01
EVOCA SpA, Reg. S 7% 15/10/2023 EUR 14.775.000 15.617.249 0,06 KazMunayGas National Co. JSC,
Guala Closures SpA, Reg. S, FRN 3,5% Reg. S 4,75% 19/04/2027 uso 1.150.000 1.085.373 0,00
15/04/2024 EUR 6.965.000 7.084.659 0,03 KazMunayGas National Co. JSC,
Intesa Sanpaolo SpA, Reg. S 6,625% Reg. S 5,375% 24/04/2030 usb 2.450.000 2.388.003 0,01
13/09/2023 EUR 23.200.000 27.619.600 0,10 KazMunayGas National Co. JSC, Reg.
Intesa Sanpaolo SpA, Reg. S 3,928% S 6,375% 24/10/2048 usp 5.720.000 5.993.460 0,02
15/09/2026 EUR 16.075.000 17.207.403 0,06
Leonardo SpA 4,5% 19/01/2021 EUR 14.400.000 15.382.368 0,06 15.693.141 0,06
Leonardo SpA 5,25% 21/01/2022 EUR 2.825.000 3.171.585 0,01
Leonardo SpA 4,875% 24/03/2025 EUR 13414000  15.786.065 006 Kema
Nexi Capital SpA, Reg. S 4,125% Kenya Government Bond, Reg. S
01/11/2023 EUR 12950000  13.456.280 005 6:875%24/06/2024 UsD  5.904.000 5.529.914 0,02
Telecom Italia SpA, 144A 5,303%
30/05/2024 usb 7.060.000 6.442.914 0,02 5529.914 0,02
Telecom Italia SpA, Reg. S 4,875% Liban
25/09/2020 EUR  15.325.000 16253312 0.06 | 'ebanon Government Bond 6,375%
Telecom ltalia SpA, Reg. S 4,5% 09/03/2020 usp 6.340.000 5.464.450 0,02
25/01/2021 EUR 4.675.000 4.992.760 0,02 Lebanon Government Bond, Reg, S
Telecom ltalia SpA, Reg. S 2,5% 5,45% 28/11/2019 usp 1.972.000 1.718.776 0,00
19/07/2023 EUR  7.400.000 7.631.768 0,03 abanon Government Bond, Reg. S
Telecom Italia SpA, Reg. S 3,625% 6% 27/01/2023 usp 2.900.000 2.144.753 0,01
19/01/2024 EUR 22125000  23.471859 0.09 L ebanon Government Bond, Reg. S
Telecom Italia SpA, Reg. S 3% 6,65% 22/04/2024 usp 2.900.000 2.097.278 0,01
30/09/2025 EUR 9.000.000 9.324.855 0,03
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Lebanon Government Bond, Reg. S Grupo KUO SAB de CV, Reg. S 5,75%
6,85% 23/03/2027 uso 8.530.000 5.952.364 0,02 07/07/2027 uso 4.350.000 3.855.791 0,02
Lebanon Government Bond, Reg. S Mexico Government Bond 5,55%
6,65% 03/11/2028 uso 7.600.000 5.249.282 0,02 21/01/2045 uso 2.850.000 2.920.154 0,01
— Mexico Government Bond 4,6%
22.626.903 0,08 23/01/2046 usp 3.050.000 2.751.420 0,01
_ Petroleos Mexicanos 5,375%
Luxembourg 13/03/2022 usp 6.640.000 5.855.754 0,02
Altice Financing SA, 144A 6,625% Petroleos Mexicanos 6,5%
15/02/2023 UsD  13.965.000 12.568.329 0,05 13/03/2027 usp 4.660.000 4.026.077 0,02
Altice Financing SA, 144A 7,5% Petroleos Mexicanos 6,75%
15/05/2026 USD  17.450.000 15.440.731 0,06 21/09/2047 usp 4.830.000 3.755.384 0,01
Altice Finco SA, Reg. S 9% Petroleos Mexicanos 6,35%
15/06/2023 EUR 5.225.000 5.446.566 0,02 12/02/2048 usp 1.350.000 1.014.205 0,00
Altice Finco SA, Reg. S 4,75%
15/01/2028 EUR 20.925.000 18.273.070 0,07 66.591.589 0,25
Altice Luxembourg SA, 144A 7,75% N
15/05/20. usp 6.499.000 5.804.059 0,02 Mongolie
Altice Luxembourg SA, 144A10,5% Mongolia Government Bond, Reg. S
15/05/2027 usp 16.184.000 14.561.563 0,05 10,875% 06/04/2021 uso 1.150.000 1.125.602 0,00
Altice Luxembourg SA, Reg. S 7,25% Mongolia Government Bond, Reg. S
15/05/2022 EUR 6.583.855 6.763.430 0,03 5,125% 05/12/2022 uso 2.417.000 2.147.635 0,01
Altice Luxembourg SA, Reg. S 6,25% Mongolia Government Bond, Reg. S
15/02/2025 EUR 17.600.000 17.529.776 0,07 5,625% 01/05/2023 uso 1.880.000 1.685.074 0,01
Altice Luxembourg SA, Reg. S 8%
15/05/2027 EUR 21.812.000 22.236.680 0,08 4.958.311 0,02
ARD Finance SA 6,625% 15/09/2023 EUR 3.950.000 4.112.997 0,02 Maroc
Cirsa Finance International Sarl, Reg.
< 6,250 20/12/2023 EUR 15.800.000 17.215.127 006 OCP SA, Reg. 5 5,625% 25/04/2024 usp 5.220.000 4.947.217 0,02
Crystal Almond SARL, Reg. S 10% OCP SA, Reg. S 6,875% 25/04/2044 uso 3.950.000 3.990.860 0,01
01/11/2021 EUR 11.290.000 11.981.964 0,04
eDreams ODIGEO SA, Reg. S 5,5% 8.938.077 0,03
01/09/2023 EUR 13200000  13.833.072 0.5 pays.pas
Fiat Chrysler Finance Europe SA,
Reg. S 4,75% 22/03/2021 ER 11325000 12216844 005 pE Ry Ree. S FRN R 5000000 501,495 0,00
Fiat Chrysler Finance Europe SA, Reg. A'BN AMRO Bank NV, Reg. S 0,75% . . e ’
S 4,75% 15/07/2022 EUR 21.950.000 24.802.951 0,09 09/06/2020 " S EUR 1.300.000 1.312.404 0,00
Garfunkelux Holdco 2 SA, Reg. S 11% ABN AMRO Bank NV, Reg. S 0,25% R B i
01/11/2023 GBP  1.452.000 1:346.625 0,00 931272021 EIR 10000000  10.092.225 0,04
Garfunkelux Holdco 3 SA, Reg. S 7,5% Axalta Coating Systems Dutch
01/08/2022 EUR 1.000.000 922.600 0.00  iiiing BBV Reg ¢ 3.75%
Garfunkelux Holdco 3 SA, Reg. S 15/01/2025 10.465.799
8,5% 01/11/2022 GBP 1.800.000 1.818.986 0,01 EI\;W /Finance NV, Reg. S, FRN 0% EUR 10.025.000 ) 0.04
Gestamp Funding Luxembourg SA, 06/03/2020 ’ T 5.006.950
Reg. 5 3,5% 15/05/2023 EUR 7975000  8.134.83 003 o020 Re. 2% EUR-5000.000 000 0,02
Horizon Parent Holdings Sarl, Reg. S 04/09/2020 g 18.995.291
8,25% 15/02/2022 EUR 7400000  7.643.053 003 a0 ey Res. s EUR - 18.500.000 99 0.07
INEOS Group Holdings SA, Reg. S 5.125% 01/10/2022 ' . 10.878.427
5,375% 01/08/2024 EUR 9200000  9.485.844 004 Ceva Logém/s Finance B, Reg. S EUR-10.850.000 S78: 0.04
Intelsat Jackson Holdings SA 5,5% 5,25% 01/08/2025 ' . R 4.074.991
01/08/2023 USD 32669000 2618832 010 ooomOU08R02 FUR - A0m000 - 407 002
Lincoln Financing SARL, Reg. S 15/05/2024 ' 4 2.357.038
3,625% 01/04/2024 ER 7736000 BO%6EE 003 Comneliem iy ress 425 Usb 2624000 . oot
Matterhorn Telecom Holding SA, 15/02/2026 " S 14.791.777
Reg. S 4,875% 01/05/2023 EUR 18.800.000 19.059.722 0,07 Co/ope/raﬂeve Rabobank UA, Reg. S EUR 14.300.000 ) 0.06
Medtronic Global Holdings SCA, FRN ERN 6,625% Perpetual 6.428.865
0% 07/03/2021 EUR 26.714.000 26.783.857 010 Coope‘ratieve Ragobank UA, Reg. S FR >800000 ’ 00
MOL Group Finance SA, Reg. S 6,25% 0,125% 11/10/2021 EUR 12.000.000 12.109.484 0,04
26/09/2019 usp 1.852.000 1.639.176 0,01 Daimler International Finance BV,
Monitchem HoldCo 3 54, Reg. S Reg. S 025% 09/08/2021 9.557.468
5,25% 15/06/2021 EUR 5.175.000 5.209.414 0,02 Du?rv Oue BV, Re/g 5/2 506 EUR 9-500.000 0.04
Rossini Sarl, Reg. 5 6,75% 151002024 10.903.142 004
30/10/2025 EUR 15.709.000 17.126.187 0,06 E.éN I/ntemational Finance BV 5.75% EUR 10.575.000 ’
SES SA, Reg. 5, FRN 4,625% 07/05/2020 EUR  10.000.000  10.503.350 004
Perpetual EUR 28.625.000 30.233.439 0,11 Energizer Gamma Acquisition BV.
SES SA, Reg. 5, FRN 5,625% Reg. $ 4,625% 15/07/2026 EUR 5.050.000 5.305.884 0,02
Perpetual EUR 4.350.000 4.801.639 0.02 Fiat Chrysler Automobiles NV, Reg. S
1elecom 1talia Capital 5A 6.375% 3,75% 29/03/2024 ELR  5450.000  6.064.542 002
15/11/20: usp 10.292.000 9.396.759 0,03 Hema Bondco | BV, Reg. S, FRN
Telecom ‘ta“a Capital SA 6% 625%15/07/2022 4.637.214 002
30/09/203: usb 8.277.000 7.365.760 0,03 H‘ertonOI{jinés Netherlands BV EUR 5150.000 ’
Telecom \taha Finance SA 7,75% '
. Reg. S 5,5% 30/03/2023 200, 6.561.770 X
24/01/2033 EUR 15.975.000 21.923.291 0,08 INeGg Bank Nl:/ R/eg /5 FRN 0,09% EUR 6:200.000 002
Telenet Finance Luxembourg Notes 26/11/2020 ' 19.075.240
Sarl, Reg. S 3,5% 01/03/2028 EUR 12.700.000 13.159.994 0,05 INé B/ank NV, Reg. S, FRN 0,11% EUR 19.000.000 o 0.07
Telenet Finance VI Luxembourg SCA, 26/11/2021 ” 5.030.800
Reg. S 4,875% 15/07/2027 EUR  11880.000 12934706 005 oz Reg. 5. FRN 0,09% EUR-5.000.000 . 0,02
08/04/2022 EUR 2.400.000 2.413.044 0,01
435.988.233 163 ING Groep NV, Reg. S, FRN 6,875%
Mexique E— Perpetual UsD  15.279.000 14.160.702 0,05
America Movil SAB de CV 4,125% InterXion Holding NV, Reg. S 4,75%
25/10/2019 EUR 4:310.000 4394953 0.02 IKSa/gék{wzs?aZr?Tem r Zholy Finance BV, FuR >520.000 o053607 00
BBVA Bancomer SA, Reg. S 6,75% Z I "
30/09/2022 usD 2.250.000 2.146.653 0,01 Eegd SF6,95% 1;\;0;/20;&23 o uso 4.900.000 5.364.642 0,02
Cemex SAB de CV, 144A 5,7% inde Finance BV, Reg. S 3, /o
11/01/2025 usb 5.830.000 5.313.791 0,02 31/ 06/ 2051 el BV, Reg. § 4.625% EUR 7.500.000 8.110.855 003
Cemex SAB de CV, 144A 6,125% Inejesa ap\ al eg.
05/05/2025 USD 12865000  11.847.891 004 10/08/203 usp 1.995.000 L777.073 0,01
Cemex SAB de CV, 144A 7,75% Naturgy F‘ﬂanCE BV, Reg. S, FRN
16/04/2026 USD 19.387.000 18.749.516 007 4125% Perpetual EUR  14.200.000 15.446.192 0,06

68



JPMorgan Investment Funds - Global Income Fund
Etat du portefeuille-titres (suite)

Au 30 juin 2019
Quantité/ Valeur de % de Quantité/ Valeur de % de
Valeur marché I'Actif Valeur marché I'Actif
Investissements Devise nominale EUR net  Investissements Devise nominale EUR net
PACCAR Financial Europe BV, Reg. S Pakistan
0,125% 07/03/2022 EUR 1.000.000 1.005.985 0,00  Pakistan Government Bond, Reg. S
Petrobras Global Finance BV 5,999% 8,25% 15/04/2024 uso 2.250.000 2.165.628 0,01
27/01/2028 usp 2.150.000 2.005.538 0,01  Pakistan Government Bond, Reg. S
Petrobras Global Finance BV 6,9% 8,25% 30/09/2025 usob 1.160.000 1.116.833 0,00
19/03/2049 uso 3.220.000 3.006.457 0,01  Pakistan Government Bond, Reg. S
Petrobras Global Finance BV 6,85% 6,875% 05/12/2027 usb 4.996.000 4.445.120 0,02
05/06/2115 usp 2.200.000 2.004.731 0,01
Repsol International Finance BV, Reg. 7.727.581 0,03
S, FRN 4,5% 25/03/2075 EUR 33.850.000 38.553.796 0,14
Saipem Finance Infernational BV, gﬂ;ﬂ:ﬁa de Transmision Electrica SA
Reg. 5 2,75% 05/04/2022 EUR 18.500.000 19.573.740 0,07 "
Saﬁ]em Finance International BY. Reg. S 5,125% 02/05/2049 uso 1.380.000 1.323.621 0,01
Reg. 5 3,75% 08/09/2023 EUR 14875000 16345766 0,06 Panama Government Bond 3,75%
Saipem Finance International BV, Iggﬁfég(ggvemmem Bond 3.875% usb 1.310.000 1.215.684 0,00
Reg. S 2,625% 07/01/2025 EUR 4.025.000 4.137.579 0,02 8 °
Sigma Holdco BV, Reg. § 5,75% g/[](f;@oggvemmem - usp 3.380.000 3.172.876 0,01
15/05/2026 EUR 19.075.000 18.084.340 0,07 n/7
Sunshine Mid B, Reg. S 6,5% igégxiog(fvemmem bond 4.5% usp 2.635.000 3.152.817 0,01
15/05/2026 EUR 22.775.000 23.715.380 0,09 "
Telefonica Europe BV, Reg. S, FRN L‘Zy&%ioégvemmem sond 4.3 usp 2.900.000 2.873.836 0,01
2,625% Perpetual EUR 13.600.000 13.792.780 0,05 =7
Telefonica Europe BV, Reg. S, FRN 29/04/2053 uso 4.840.000 4.684.252 0,02
3% Perpetual EUR 25.700.000 26.338.388 0,10
Telefonica Europe BV, Reg. S, FRN 16.423.086 0,06
3,875% Perpetual EUR 18.300.000 18.976.277 0,07 Paraguay
Telefonica Europe BV, Reg. S, FRN Para
guay Government Bond, Reg. S
?fziZDJg{gftFuﬁ'ame Netherlands EUR 26100000  30363.957 011 4,706 27/03/2027 UsD  4.100.000 3911372 0,01
V ! Paraguay Government Bond, Reg.
thse,ga- Fs’vnzmeoél\/wg‘;gms/ ?35/2250502 EUR 13500000  13.556.227 0.05 6,19 11/08/2044 UsD  6.850.000 7.177.243 0,03
via bl +Reg.s L Paraguay Government Bond, Reg. S
15/12/2020 EUR  8.600.000 8.812.867 0,03 5606 13/03/2048 ' usp 840.000 835.181 0.00
Ziggo Bond Co. BV, Reg. S 4,625% o : oo
15/01/2025 EUR 23.200.000 24.038.912 0,09
Ziggo BV, Reg. $ 3,75% 15/01/2025 EUR 18575000  19098.098 007 1923796 004
Ziggo BV, Reg. S 4,25% 15/01/2027 EUR 12.300.000 13.082.834 0,05  Pérou
Consorcio Transmantaro SA, Reg. S
529.093.853 1,07 4375% 07/05/2023 uso 2.169.000 1.982.913 0,01
, - Petroleos del Peru SA, 144A 4,75%
Nouvelle-Zélande 19/06/2032 usb 4.840.000 4.640.479 0,01
ASB Finance Ltd., Reg. S 0,5% —
17/06/2020 EUR  3.400.000 3.422.739 0,01 6.623.392 0,02
3.422.739 0,01  Philippines
. Philippine Government Bond
Nigeria 10,625% 16/03/2025 uso 3.289.000 4.144.225 0,01
Nigeria Government Bond, Reg. S Philippine Government Bond 7,75%
6,375% 12/07/2023 usp 1.760.000 1.638.998 0,01 14/01/2031 usp 630.000 816.284 0,00
Nigeria Government Bond, Reg. S Philippine Government Bond 3,7%
6,5% 28/11/2027 usp 4.890.000 4.302.930 0,02 02/02/2042 usp 1.730.000 1.656.502 0,01
Nigeria Government Bond, Reg. S
8,747% 21/01/2031 Usb  5.800.000 5.678.198 0,02 6.617.011 0,02
Nigeria Government Bond, Reg. S
7,875% 16/02/2032 usp 3.500.000 3.216.648 0,01  Pologne
Nigeria Government Bond, Reg. S Poland Government Bond 3,25%
7,696% 23/02/2038 usp 1.608.000 1.434.248 0,00 06/04/2026 usp 1.720.000 1.600.539 0,01
Nigeria Government Bond, Reg. S
7,625% 28/11/2047 usp 2.550.000 2.232.558 0,01 1.600.539 0,01
Nigeria Government Bond, Reg. S Portugal
9,248% 21/01/2049 uso 780.000 776.073 0,00
EDP - Energias de Portugal SA,
19.279.653 0,07 Reg. S, FRN 5,375% 16/09/2075 EUR 15.700.000 16.953.567 0,06
Norvége 16.953.567 0,06
Aker BP ASA, 144A 5,875%
31/03/2025 USD  9.464.000 8.764.745 003 Qatar
DNB Bank ASA, Reg. S, FRN 6,5% Qatar Government Bond, Reg. S
perpetual USD  2542.000 2362154 0,01 ?jfﬁé zoun eg. 5 45 usp 1170000 1.079.504 0,01
Vi 3 . 0
Equinor ASA, Reg. S 2% 10/09/2020 EUR 3.150.000 3.235.711 0,01 14/03/2029 usp 970.000 919.579 0.00
Qatar Government Bond, Reg. S
14.362.610 0.05 51039 23/04/2048 usp 6.580.000 6.898.332 0,03
Oman Qatar Government Bond, Reg. S
Oman Government Bond, Reg. S 4,817% 14/03/2049 usp 1.010.000 1.018.576 0,00
4,125% 17/01/2023 usb 1.290.000 1.102.757 0,00
Oman Government Bond, Reg. S 9.915.991 0,04
4,75% 15/06/2026 usp 4.800.000 3.907.836 0,02 R .
Oman Government Bond, Reg. S Rglélfzfvligecovemmem Bond, Reg. S
5,375% 08/03/2027 uso 2.500.000 2.062.674 0,01 ’ g
Oman Government Bond, Reg. S ;sﬂ:iﬁ;é@%ﬁﬁ%gﬂt Bond, Reg. § uso 4.150.000 3.872.339 0,01
5,625% 17/01/2028 .350. 3.628.261 X . g
oo Govémiﬂent sond, Reg. S usb  4.350.000 001§ 1250 22/01/2044 UsD  2.700.000 3.016.867 0,01
' g Romania Government Bond, Reg. S
6,75% 17/01/2048 usb 5.357.000 4.153.133 0,02 '
Oman Government Bond, Reg. S 6,5% 5,125% 15/06/2048 uso 1.724.000 1.699.147 0,01
08/03/2047 usp 4.940.000 3.758.520 0,01
8.588.353 0,03
18.613.181 0,07
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Russie SriLanka
Russian Foreign Bond - Eurobond, Sri Lanka Government Bond, Reg. S
Reg. S 4,875% 16/09/2023 uso 2.000.000 1.882.264 0,01  6,25% 04/10/2020 usb 1.660.000 1.477.450 0,01
Russian Foreign Bond - Eurobond, Sri Lanka Government Bond, Reg. S
Reg. S 12,75% 24/06/2028 usp 3.395.000 4.931.923 0,02 6,25% 27/07/2021 uso 3.520.000 3.135.271 0,01
Russian Foreign Bond - Eurobond, Sri Lanka Government Bond, Reg. S
Reg. S 5,1% 28/03/2035 usp 4.400.000 4.202.692 0,01  5,875% 25/07/2022 usp 6.160.000 5.432.203 0,02
Russian Foreign Bond - Eurobond, Sri Lanka Government Bond, Reg. S
Reg. S 5,875% 16/09/2043 usp 7.800.000 8.329.132 0,03 6,35% 28/06/2024 uso 1.090.000 956.851 0,00
———  SriLanka Government Bond, Reg. S
19.346.011 0,07 6,125% 03/06/2025 uso 289.000 247.798 0,00
. Sri Lanka Government Bond, Reg. S
Arab/‘E saoudite 6,85% 03/11/2025 uso 6.049.000 5.341.519 0,02
Saudi Government Bond, Reg. S Sri Lanka Government Bond, Reg. S
3,25% 26/10/2026 uso 1.400.000 1.256.373 0,00 6,75% 18/04/2028 usp 3.740.000 3192.936 0,01
Saudi Government Bond, Reg. S Sri Lanka Government Bond, Reg. S
4,375% 16/04/2029 uso 1.600.000 1521.013 001 7,859% 14/03/2029 usDp 1.200.000 1.090.501 0,00
Saudi Government Bond, Reg. S Sri Lanka Government Bond, Reg. S
4,625% 04/10/2047 usp 4.760.000 4.330.943 0,02 7,550% 28/03/2030 usop 1.540.000 1.358.497 0,01
Saudi Government Bond, Reg. S 5%
17/04}/2049 usp 3.810.000 3.669.473 0,01 22.233.026 0,08
Saudi Government Bond, Reg. S
5,25% 16/01/2050 uso 2.500.000 2.500.121 0,01 Organisations supranationales
African Export-Import Bank (The),
13.277.923 0,05 Reg.S 4,125% 20/06/2024 usp 2.150.000 1.931.536 0,01
L Ardagh Packaging Finance plc, 144A
Sénégal 4,625% 15/05/2023 usp 874.000 782.570 0,00
Senegal Government Bond, Reg. S Ardagh Packaging Finance pic, Reg. S
675% 13/03/2048 usp 2.560.000 2.117.699 0,01 2,750 15/03/2024 EUR  14.950.000 15.432.137 0,06
Ardagh Packaging Finance plc, Reg. S
2.117.699 0,01 6,75% 15/05/2024 EUR 26.400.000 28.390.560 0,11
Serbie Starfruit Finco BV, 144A 8% s s
Serbla Government Bond, Reg. 5 , gtla/:f%zno E‘\?lco BV, Reg. S 6,5% s 7630000 ossral 002
gﬁ;?;%iig?gﬁgﬁfaondv Reg.s usb 4.250.000 3.783.897 0.01 01/10/2026 EUR 13.150.000 13.322.462 0,05
7,25% 28/09/2021 usp 4.920.000 4.741.277 0,02
Serbia Government Bond, Reg. S 66.746.783 0,25
1,5% 26/06/2029 EUR 1.440.000 1.440.245 0,01 syede
Corral Petroleum Holdings AB,
9.965.419 0,04 Reg.S, FRN 11,75% 15/05/2021 EUR 6.325.000 6.707.283 0,02
. Dometic Group AB, Reg. S 3%
égﬂg;ﬁ&gﬁn‘; SOC Lid, Reg. § 08/05/2026 ELR 8100000 85840 0,03
5750 26/01/3021 ’ usD 900.000 799,375 0,00  ESSity AB, Reg. S 0,5% 26/05/2021 EUR  11.000.000 11.128.982 0,04
Eskom Holdings SOC Lid., Reg. S Inktru(rjn AB, F;eg. s i.rds% 15/ko7/zozz EUR 11925000  12.069.650 0,05
75% .290.7 Skandinaviska Enskilda Banken AB,
E‘Skim" ai/‘g‘i/gzsoszgc Ltd. Reg. S usp 1.400.000 1290.779 000 Reg's, FRN 0,29% 26/05/2020 EUR  8.000.000 8.037.240 0,03
7,125% 11/02/2025 usp 1.950.000 1.799.344 0,01 Telefonaktiebolaget LM Ericsson,
South Africa Government Bond Reg. $1,875% 01/03/2024 EUR 14.750.000 15.459.254 0,06
5,875% 30/05/2022 usp 1.170.000 1.102.384 0,00 Verisure Midholding AB, Reg. S
South Africa Government Bond 5,75% 01/12/2023 EUR 29.438.000 30.558.852 0,11
5,875% 16/09/2025 usp 7.035.000 6.781.859 0,03 Volvo Car AB, Reg. S 2% 24/01/2025 EUR 11.725.000 11.931.653 0,04
South Africa Government Bond Volvo Treasury AB, FRN 0,212%
4,875% 14/04/2026 usp 9.140.000 8.317.303 0,03 08/02/2021 EUR 9.500.000 9.538.760 0,04
South Africa Government Bond
6,25% 08/03/2041 usp 4.570.000 4.462.345 0,02 113.583.514 0,42
Suisse
24.553.389 009 Credit Suisse AG, Reg. 5 1,375%
Corée du Sud 29/11/2019 EUR 18.100.000 18.226.429 0,07
Heungkuk Life Insurance Co. Ltd., Credit Suisse AG, Reg. S 1,125%
Reg. S, FRN 4,475% Perpetual usp 4.850.000 4.091.688 0,02 15/09/2020 EUR 4.500.000 4.573.577 0,02
Credit Suisse Group AG, FRN, 144A
4.091.688 0,02 6:25% Perpetual usb 13.600.000 12.472.511 0,04
Credit Suisse Group AG, FRN, 144A
Espagne 7,5% Perpetual uso 4.945.000 4.656.396 0,02
Banco Bilbao Vizcaya Argentaria SA, Credit Suisse Group AG, FRN, 144A
Reg. S, FRN 8,875% Perpetual EUR 3.800.000 4.242.985 0,02 7,5% Perpetual usp 25.285.000 24.498.114 0,09
Banco Santander SA, Reg. S 4% UBS AG, Reg. S 1,125% 30/06/2020 EUR 5.510.000 5.585.935 0,02
24/01/2020 EUR 6.200.000 6.350.257 0,02 UBS Group Funding Switzerland AG,
Bankia SA, Reg. S, FRN 3,375% FRN, 144A 7% Perpetual uso 37.710.000 35.266.144 0,13
15/03/2027 EUR 13.300.000 13.986.413 0,05 UBS Group Funding Switzerland AG,
Bankinter SA, Reg. S, FRN 2,5% Reg. S, FRN 5,75% Perpetual EUR 6.700.000 7.394.355 0,03
06/04/2027 EUR 11.600.000 12.063.304 0,04 uBS Group Funding Switzerland AG,
CaixaBank SA, Reg. S, FRN 3,5% Reg. S, FRN 6,875% Perpetual usob 3.800.000 3.579.840 0,01
15/02/2027 EUR  15.500.000 16.487.022 0,06  UBS Group Funding Switzerland AG,
CaixaBank SA, Reg. S, FRN 2,75% Reg. S, FRN 6,875% Perpetual usob 6.121.000 5.610.375 0,02
14/07/2028 EUR 9.900.000  10.390.499 0,04 UBS Group Funding Switzerland AG,
Cellnex Telecom SA, Reg. S 3,125% Reg. S, FRN 7% Perpetual usp 21.289.000 20.536.888 0,08
27/07/2022 EUR 5.400.000 5.805.648 0,02 _—
Cellnex Telecom SA, Reg. S 2,375% 142.400.564 0,53
16/01/2024 EUR 2.400.000 2.531.544 0,01 .
Cellnex Telecom SA, Reg. S 2,875% Tajikistan
18/04/2025 EUR 2.200.000 2.385.394 0,01 Tajikistan Government Bond, Reg. S
Grifols SA, Reg. $ 3,2% 01/05/2025 EUR  24.700.000 25.523.251 010  7125% 14/09/2027 usb 1.850.000 1.544.346 0.01
Grupo Antolin-lrausa SA, Reg. S
3,25% 30/04/2024 EUR 6.100.000 5.725.430 0,02 1.544.346 0,01
Grupo Antolin-lrausa SA, Reg. S
3,375% 30/04/2026 EUR 1.950.000 1.767.041 0,01
0,40

107.258.788
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Trinité-et-Tobago GlaxoSmithKline Capital plc, Reg. S
Trinidad Petroleum Holdings Ltd., 0% 12/09/2020 EUR 4.592.000 4.600.681 0,02
Reg. S 9,75% 14/08/2019 usb 4.646.000 4.077.489 0,02 HSBC Bank pic, Reg. S, FRN 0,283%
07/06/2021 EUR  19.000.000 19.150.385 0,07
4.077.489 0,02 HSBC Holdings plc, FRN 6,375%
o Perpetual usb 5.310.000 4.838.248 0,02
Tunisie HSBC Holdings plc, FRN 6,5%
Banque Centrale de Tunisie perpetual USD  14.470000 13282525 005
International Bond, Reg. S 5,75% HSBC Holdings plc, FRN 6,875% '
30/01/2025 usb 2.400.000 1.967.021 001 perpetual usp 3.050.000 2.826.979 0,01
HSBC Holdings plc, Reg. S, FRN
1.967.021 0,01 4,759 Perpetual EUR 9.600.000 10.104.864 0,04
i HSBC Holdings plc, Reg. S, FRN 6%
&;%ﬁéecredn Bank of Turkey, Reg. S Perpetual EUR 15.228.000 17.613.695 0,07
5,375% 24/10/2023 usp 2.950.000 2.461.685 0,01 'lge/‘gg/dzgggdw plc, Reg. 5 4,625% @ 13983000 — 005
KOC Holding A/S, Reg. S 5,25% 983, 163 ,
15/03/2023g / ¢ usp 2.745.000 2.374.200 0,01 International Game Technology plc,
Turkey Government Bond 3,25% 144A 6,25% 15/01/2027 usp 4.455.000 4.281.526 0,02
23/03/2023 usD 1.350.000 1.082.137 0,01 International Game Technology plc,
Turkey Government Bond 5,2% Reg. S 4,75% 15/02/2023 EUR 6.569.000 7.336.555 0,03
16/02/2026 EUR 940.000 951.915 0,00 International Game Technology plc,
Turkey Government Bond 4,25% Reg. S 350/; 15/07/2024 ) | EUR 14.325.000 15.258.775 0,06
14/04/2026 1.077.934 Jaguar Land Rover Automotive plc,
Tuike\f Government Bond 4,875% usp 1.400.000 000 142 4,5% 01/10/2027 usp 8.108.000 5.916.480 0,02
09/10/2026 usD 2.100.000 1656.418 001 'L)‘eorvpdestf;”k'”g Group plc, FRN7,5% U 15885000 14741187 005
% .885. 741, ,
;g;gyfgzgmmem sone e usb 2.100.000 1.759.055 0,01 Merlin Entertainments pic, Reg. S
Turkey Government Bond 5,125% 2,75% 15/03/2022 EUR 18.975.000 19.867.774 0,07
17/02/2028 UsD 2.580.000 2.031.253 0,01 National Grid plc 4,375% 10/03/2020 EUR 2.360.000 2.433.951 0,01
% Nomad Foods Bondco plc, Reg. S
B%?yz%%emmem sond 6% usp 4.840.000 3.689.623 0,01 3.25% 15/05/2024 EUR 14.725.000 15.271.297 0,06
Turkey Government Bond 4,875% OTE plc, Reg. S 3,5% 09/07/2020 EUR 6.925.000 7.158.442 0,03
16/04/2043 usp 1.210.000 831.489 0,00 OTE plc, Reg. S 2,375% 18/07/2022 EUR  14.700.000 15.582.735 0,06
Turkey Government Bond 6,625% Royal Bank of Scotland Group plc
17/02/2045 usp 3.800.000 3.081.542 0,01  6,125% 15/12/2022 USD  25.006.000  23.676.848 0,09
Turkiye Is Bankasi A/S, Reg. S 5% Santander UK Group Holdings plc,
30/04/2020 usp 2.900.000 2.540.210 0,01 Reg.S, FRN 7,375% Perpetual GBP 2.500.000 2.973.940 0,01
Santander UK plc, Reg. S 0,875%
23.537.461 0,00 13/01/2020 EUR 14.500.000 14.588.667 0,05
) SSE plc, Reg. S 2% 17/06/2020 EUR 12.295.000 12.552.898 0,05
Ukraine Standard Chartered plc, Reg. S
Ukraine Government Bond, Reg. S 1,625% 13/06/2021 EUR 10.797.000 11.145.906 0,04
7,75% 01/09/2020 usp 2.613.000 2374703 001 synjab Bondco pl, Reg. S, FRN 3,5%
Ukraine Government Bond, Reg. S 01/07/2022 EUR 6.000.000 6.024.420 0,02
7,75% 01/09/2021 usp 1.680.000 1.545.865 001 syniab Bondco plc, Reg. S 6,25%
Ukraine Government Bond, Reg. S 01/07/2022 EUR 9.600.000 9.772.992 0,04
7,75% 01/09/2022 usp 5.000.000 4.656.355 0,02 synlab Unsecured Bondco plc, Reg. S
Ukraine Government Bond, Reg. S 8,25% 01/07/2023 EUR 5.900.000 6.177.801 0,02
7,75% 01/09/2023 usp 4.450.000 4.148.456 001 Tesco Corporate Treasury Services
Ukraine Government Bond, Reg. S plc, Reg. S 2,125% 12/11/2020 EUR 9.425.000 9.662.703 0,04
7.75% 01/09/2024 usp 2.200.000 2.022.415 001 Tesco Corporate Treasury Services
Ukraine Government Bond, Reg. S plc, Reg. S 1,375% 24/10/2023 EUR 10.694.000 11.049.565 0,04
7,375% 25/09/2032 usp 6.770.000 5.859.035 0,02 Tesco Corporate Treasury Services
- plc, Reg. S 2,5% 01/07/2024 EUR 1.100.000 1.200.069 0,00
20.606.829 0,08 Tlesco Corporate Triasu/rv Services
. . plc, Reg. S 2,5% 02/05/2025 GBP 2.725.000 3.115.505 0,01
i@u"éffbﬁaé’gje“,”ﬂ’;em Bond, Reg. S Tesco plc, Reg. S 5% 24/03/2023 GBP 12.311.000 15.325.872 0,06
4,125% 11/10/2047 ’ uso 4.300.000 4144555 0,02 Tescoplc, Reg. S 5,125% 10/04/2047 EUR 2.900.000 4.155.569 0,02
Titan G\oba\l F/w;gznge plc, Reg. S o7 458
2,375% 16/11, EUR 7.850.000 .947. 0,03
4144555 0,02 Virgin Media Finance plc, 144A 5,75%
Royaume-Uni 15/01/2025 usp 1.150.000 1.043.078 0,00
Algeco Global Finance plc, Reg. S Virgin Media Finance plc, Reg. S
6,5% 15/02/2023 EUR 12.150.000 12.716.615 0,05  4,5% 15/01/2025 EUR 17.675.000 18.411.075 0,07
Argiva Broadcast Finance plc, Reg. S Virgin Media Secured Finance plc,
6,75% 30/09/2023 GBP 15.199.000 18.281.260 0,07  144A5,5% 15/05/2029 usp 2.413.000 2157.595 0,01
Barclays plc, FRN 5,088% Vodafone Group plc, FRN 7%
20/06/2030 usp 2.913.000 2.612.899 0,01  04/04/2079 usp 8.130.000 7.724.861 0,03
Barclays plc, FRN 8% Perpetual usp 8.685.000 8.021.290 0,03  Worldpay Finance plc, Reg. S 3,75%
Barclays plc 4,375% 11/09/2024 usp 2.603.000 2.342.485 001 15/11/2022 EUR  18.400.000 20.551.696 0,08
Barclays plc 5,2% 12/05/2026 usp 12.358.000 11.411.373 0,04 -
Barclays plc 4,836% 09/05/2028 usp 6.334.000 5.682.939 0,02 556.241.308 2,08
Barclays plc, Reg. S, FRN 7,25% Etats-Unis ' Amérique —
E:;Egvuf:ﬂ( Reg. S, FRN 7.875% GBP 12232000  14.266.879 005 Abbvie, Inc. 0,375% 18/11/2019 EUR 9500000 9.516.863 004
perpetual USD  15.407.000  14.189.665 005 pECOMBIZSO1/03/2027 s 10.75.000 9-353.713 0.03
i o 0, erCap Global Aviation Trust, ‘
a0 ance plc.Reg. 5 0% R 18100000 18139168 007 144A6.5% 15/06/2045 USD  8.056.000 7357.626 003
EC Finance plc, Reg. S 2,375% AES Corp. 4,875% 15/05/2023 usD 4.000.000 3.577.479 0,01
15/11/2022 EUR  14.500.000 14.833.935 0,05 AES Corp. 5,5% 15/04/2025 usp 13.761.000 12.624.093 0,05
eG Global Finance plc, Reg. S 4,375% Q,ESPCOQ’- f“glgé%/?olzﬂ o usb 855.000 798.381 0,00
07/02/2025 EUR 11.993.000 11.957.681 0,04  Air Products & Chemicals, Inc. 2%
Ensco Rowan plc 5,29 15/03/2025 usb 1.841.000 1194.763 000 07/08/2020 EUR 1.378.000 i 001
Ensco Rowan plc 7,75% 01/02/2026 usp 102.000 67.550 000 AKSteel Corp. 6,375% 15/10/2025 usp 5.904.000 4.183.541 0,02
Ensco Rowan plc 5,75% 01/10/2044 usb 5.110.000 2.635.243 0,01 2\K| S‘hee' Cgm-h7%|15/03/‘2°2; o5t usb  5300.000 3.784.673 001
i o legheny Technologies, Inc. 5,95%
Expertap Finance plc, Reg. S 4.75% HR 8000000 8233840 003 15/01/2021 USD 2283000 2065593 0,01
GlaxoSmithKline Capital plc, Reg. S, Ally Financial, Inc. 4,125%
FRN 0% 21/05/2028 ple B EUR  23.000.000  23.054.970 0,09 E“/ 05/2022_ e 4.625% usb 9.688.000 8.716.868 0,03
GlaxoSmithKline Capital plc, Reg. S Y Financial, Inc. 4,
Oieeson 02/izje0ns e EUR  2.900.000 2.910.382 001 19/05/2022 UsD  16.499.000 15102620 0,06
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Ally Financial, Inc. 3,875% Chemours Co. (The) 6,625%
21/05/2024 uso 2.000.000 1.804.052 0,01 15/05/2023 UsD  10.620.000 9.661.382 0,04
Ally Financial, Inc. 5,125% Chesapeake Energy Corp. 7%
30/09/2024 uso 9.877.000 9.414.739 0,03 01/10/2024 usp 4.779.000 3.771.296 0,01
Ally Financial, Inc. 4,625% Chesapeake Energy Corp. 8%
30/03/2025 UsD  12.298.000 11.442.453 0,04 15/01/2025 usDp 3.778.000 3.087.176 0,01
Ally Financial, Inc. 5,75% 20/11/2025 usp 3.670.000 3.573.229 0,01  Chesapeake Energy Corp. 7,5%
Ally Financial, Inc. 8% 01/11/2031 uso 5.230.000 6.055.913 0,02 01/10/2026 usop 3.197.000 2:494.343 0,01
AMC Entertainment Holdings, Inc. Chesapeake Energy Corp. 8%
5,75% 15/06/2025 usp 15.411.000 12.539.622 0,05 15/06/2027 usp 12.629.000 9.828.356 0,04
AMC Entertainment Holdings, Inc. Cinemark USA, Inc. 4,875%
5,875% 15/11/2026 usp 2.843.000 2.253.825 0,01  01/06/2023 usb 10.639.000 9.507.489 0,04
AMC Entertainment Holdings, Inc. CIT Group, Inc. 4,75% 16/02/2024 usp 2.409.000 2.245.442 0,01
6,125% 15/05/2027 uso 5.166.000 4.050.257 0,01 CIT Group, Inc. 5,25% 07/03/2025 usp 9.641.000 9.308.993 0,03
American Axle & Manufacturing, Inc. CIT Group, Inc. 6,125% 09/03/2028 usb 4.643.000 4.662.640 0,02
6,625% 15/10/2022 uso 1.226.000 1.098.646 0,00 Clear Channel Worldwide Holdings,
American Axle & Manufacturing, Inc. Inc. 6,5% 15/11/2022 uso 76.441.000 68.744.254 0,26
6,25% 01/04/2025 UsD  31.907.000  27.902.754 0,10 Clearwater Paper Corp. 4,5%
American Axle & Manufacturing, Inc. 01/02/2023 usp 7.850.000 6.549.827 0,02
6,25% 15/03/2026 UsD  18.004.000 15.654.154 0,06 Clearway Energy Operating LLC 5%
American Axle & Manufacturing, Inc. 15/09/2026 uso 6.250.000 5.410.872 0,02
6,5% 01/04/2027 Usb  21592.000 18.921.904 0,07 Cleveland-Cliffs, Inc. 5,75%
American Honda Finance Corp., 01/03/2025 usp 803.000 702.240 0,00
Reg. S 1,875% 04/09/2019 EUR 8.500.000 8.532.003 0,03 CNO Financial Group, Inc. 5,25%
AmeriGas Partners LP 5,625% 30/05/2025 usp 5.651.000 5.365.995 0,02
20/05/2024 usb 1.917.000 1.803.350 0,01 Coca-Cola Co. (The), FRN 0%
AmeriGas Partners LP 5,5% 08/03/2021 EUR 6.500.000 6.525.188 0,02
20/05/2025 uso 13.229.000 12.230.297 0,05 Coeur Mining, Inc. 5,875%
AmeriGas Partners LP 5,875% 01/06/2024 usb 2.212.000 1.902.249 0,01
20/08/2026 usp 7.791.000 7.267.612 0,03 Commercial Metals Co. 4,875%
AmeriGas Partners LP 5,75% 15/05/2023 usp 1.279.000 1144399 0,00
20/05/2027 uso 436.000 402.455 0,00  Commercial Metals Co. 5,375%
Andeavor Logistics LP 6,25% 15/07/2027 usp 3.747.000 3.298.437 0,01
15/10/2022 uso 2.586.000 2.328.584 0,01 Community Health Systems, Inc.
Andeavor Logistics LP 6,375% 6,25% 31/03/2023 usD  12382.000 10.479.194 0,04
01/05/2024 uso 3.400.000 3.128.761 0,01 Community Health Systems, Inc.
Andeavor Logistics LP 5,25% 5,125% 01/08/2021 usp 4.441.000 3.851.362 0,01
15/01/2025 usp 2.630.000 2.442.542 0,01 CoreCivic, Inc., REIT 4,625%
Anixter, Inc. 5,5% 01/03/2023 usb 8.850.000 8.231.446 0,03 01/05/2023 usp 9.374.000 8.049.727 0,03
Antero Resources Corp. 5,625% Covanta Holding Corp. 5,875%
01/06/2023 usb 21.522.000 18.270.852 0,07  01/03/2024 usp 3.680.000 3.333.890 0,01
Antero Resources Corp. 5,375% Crestwood Midstream Partners LP
01/11/2021 uso 11.483.000 10.021.233 0,04 6,25% 01/04/2023 usp 9.172.000 8.238.854 0,03
Antero Resources Corp. 5,125% Crestwood Midstream Partners LP
01/12/2022 UsD  26.257.000 22.119.881 0,08  575% 01/04/2025 usp 4.116.000 3.689.506 0,01
Archrock Partners LP 6% 01/10/2022 uso 2.990.000 2.671.329 0,01 Crown Americas LLC 4,5%
Arconic, Inc. 5,4% 15/04/2021 uso 3.350.000 3.056.911 0,01 15/01/2023 usp 2.695.000 2465194 0,01
Arconic, Inc. 5,87% 23/02/2022 uso 2.142.000 2.001.481 0,01  Crown Americas LLC 4,25%
Arconic, Inc. 5,125% 01/10/2024 usb 6.233.000 5.788.267 002 30/09/2026 usb 2.725.000 2444.651 001
Arconic, Inc. 5,9% 01/02/2027 USD  19.485.000  18.609.441 0,07 Dana,Inc. 6% 15/09/2023 usb  8.090.000 7:295.008 0,03
Arconic, Inc. 6,75% 15/01/2028 usb 1.336.000 1.274.165 0,00 Dana Inc.55%15/12/2024 usb 2.790.000 2511113 001
Ashland LLC 4,75% 15/08/2022 USD 14795000  13.637.263 005 Davita, Inc. 5,75% 15/08/2022 usb 4.705.000 4.194.225 0,02
Ashtead Capital, Inc., 144A 5,625% Davita, Inc. 5,125% 15/07/2024 USD  14.547.000 12.808.545 0,05
01/10/2024 usp 2.700.000 2.454.955 0,01 Davita, Inc. 5% 01/05/2025 uso 24.034.000 20.920.672 0,08
AT&T, Inc. 2,65% 17/12/2021 EUR 5.000.000 5.301.919 0,02  DCP Midstream Operating LP 3,875%
B&G Foods, Inc. 5,25% 01/04/2025 USD 14262000  12.658.025 0,05 éi/giﬂ/i‘ztzfeam Operating LP 5,6% usb - 3.985.000 3.539.103 001
Ball Corp. 5% 15/03/2022 usp 762.000 704.564 0,00 ! ! 5
Ball Corp. 4,375% 15/12/2023 EIR 6925000 8.032.065 003 01/04/2044 usp 1260.000  1.040.490 0,00
Bank of America Corp., FRN 6,25% Diamond Offshore Drilling, Inc. 5,7%
Perpetual USD 19343000  18.406.191 007 19/10/2039 Uso - 2:489.000 LATLITL 0.01
Bank of America Corp., Reg. S, FRN Diebold Nixdorf, Inc. 8,5%
0,034% 21/09/2021 EUR 4543000 4549133 o0z 19/04/2024 uso - 6690000 5272700 002
Bank of America Corp., Reg. S 2.5% Embarg Corp. 7.995% 01/06/2036 USD  30.664.000 26.116.836 0,10
27/07/2020 EUR 17.750.000 18.262.435 0,07 EMCCorp. 3.375‘%; 01/06/2023 usp 4.962.000 4330324 0,02
Encompass Health Corp. 5,75%
?5/'837'25”2%' Reg. 52.875% EUR 5.135.000 5318936 002 01/11/2024 " Usb  12327.000 11043522 0,04
Encompass Health Corp. 5,75%
B . Ree. S 3.875% HR 4350000  4617.851 002 15/09/2025 USD 8000000 7335366 003
9 EnLink Midstream LLC 5,375%
SE;%@';EBQ;D‘ZE'HZSA] LLSQSQ,SZZ ush 2000000 1.803.006 oot gl/LQéLZZN(\)égt bartnors Lb a4tk usp 1.932.000 1.734.423 0,01
nLint idstream Partners 4%
gé/ 06/2026 usb 4.925.000 4185721 002 61/0a/2024 Usb  10.226.000 9.062.548 0,03
yd Gaming Corp. 6,875% :
15/05/2023 usp 6.640.000 6.042.534 0,02 EnLink Midstream Partners LP 4,15%
: o 01/06/2025 D 391.000 338.978 0,00
Boyd Caming Corp. 6,375% EnLink Midstream Partners LP 4,85%
ggggs/ i/ojl(; o Use 10916000 10:145188 004 15/07/2026 usb 3.930.000 3.478.380 0,01
v Longhorn LLC 6,875% "
01/02/2025 USD  14.428000  12.088.715 0,04  Entink Midstream Partners LP 5,6%
Caleres, Inc. 6,25% 15/08/2023 USD 2639000 2405287 oo OVO40dd us 1263000 L0525 0,00
allon Petroleum Co. 6,125% Sitoysans A EUR 8625000 9009718 0,03
01/10/2024 usb 3.482.000 3.099.467 001 o . REIT 2.875% 020 e ’
Centene Corp. 5,625% 15/02/2021 UsD  6.080.000 5.437.875 002 ol e ’ R 3500.000 3660313 001
Centene Corp. 6,125% 15/02/2024 uso 3.185.000 2.931193 0.0l Eedex Corp. 0,5% 09/04/2020 FUR 5'000.000 2.008.800 ool
Centene Corp. 4,75% 15/01/2025 uso 5.858.000 5311.522 0,02 Ligelity National Information SO o '
CenturyLink, Inc. 7,5% 01/04/2024 usp 11.891.000 11.546.746 0,04 services, Inc., FRN 0,041%
CenturyLink, Inc. 5,625% 01/04/2025 uso 2.016.000 1.806.016 0,01 21/05/2021 EUR 3.150.000 3153323 0,01
CenturyLink, Inc. 6,875% 15/01/2028 usb 2.310.000 2.027.275 0,01 Fidelity National Information
CenturyLink, Inc. 5,8% 15/03/2022 usb 9.240.000 8.491.667 0,03 Services, Inc. 0,125% 21/05/2021 EUR 1.600.000 1.606.797 0,01
CenturyLink, Inc. 6,75% 01/12/2023 USD  21.869.000  20.729.452 0,08 Ford Motor Credit Co. LLC 4,687%
Chemours Co. (The) 7% 15/05/2025 usb 7.938.000 7312234 0,03 09/06/2025 USD  19.340.000 17.522.060 0,07
Chemours Co. (The) 4% 15/05/2026 EUR 5.775.000 5.799.833 0,02
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Freeport-McMoRan, Inc. 3,875% MGM Growth Properties Operating
15/03/2023 USD  33.430.000  29.389.978 0,11  Partnership LP, REIT 4,5%
Freeport-McMoRan, Inc. 4,55% 01/09/2026 usb 1.565.000 1.414.619 0,01
14/11/2024 usp 12.120.000 10.843.222 0,04  MGM Resorts International 6%
Freeport-McMoRan, Inc. 5,4% 15/03/2023 usp 29.774.000 28.392.032 0,11
14/11/2034 usp 2.017.000 1.692.242 0,01  MGM Resorts International 5,75%
Freeport-McMoRan, Inc. 5,45% 15/06/2025 usb 24.621.000 23.484.590 0,09
15/03/2043 usp 1.778.000 1.433.774 0,01  MGM Resorts International 4,625%
Genesis Energy LP 6,75% 01/08/2022 usp 1.440.000 1.282.428 0,00 01/09/2026 ) UsD  13.810.000 12.265.230 0,05
Genesis Energy LP 6% 15/05/2023 usp 5.532.000 4.835.537 0,02 MGM Resorts International 5,5%
Genesis Energy LP 5,625% 15/04/2027 UsD  10.880.000  10.036.026 0,04
15/06/2024 uso 2.425.000 2.070.712 0,01 Morgan Stanley, FRN 0,072%
GEO Group, Inc. (The), REIT 5,875% 09/11/2021 EUR 8.900.000 8.908.188 0,03
15/01/2022 Usb  12.830.000 11.073.851 0,04 Morgan Stanley, FRN 0,388%
GEO Group, Inc. (The), REIT 5,125% 27/01/2022 EUR 9.500.000 9.546.645 0,04
01/04/2023 usp 1.650.000 1.322.279 0,00 MPLXLP {1‘875% 01/06/2025 usp 7.820.000 7.469.433 0,03
GEO Group, Inc. (The), REIT 5,875% Murphy Oil USA, Inc. 6% 15/08/2023 usp 245.000 221.150 0,00
15/10/2024 uso 6.740.000 5.269.742 0,02 Netflix, Inc. 3,625% 15/05/2027 EUR 9.425.000 10.315.804 0,04
Global Partners LP 7% 15/06/2023 usD 5.800.000 5.158.964 0,02 Newfield Exploration Co. 5,375%
Global Partners LP 6,25% 15/07/2022 uso 2.965.000 2.650.165 0,01 01/01/2026 usp 5.585.000 5370.100 0,02
Goldman Sachs Group, Inc. (The), NRG Energy, Inc. 7,25% 15/05/2026 uso 2.425.000 2.343.823 0,01
Reg. S, FRN 0,389% 29/05/2020 EUR 16661000 16.743.389 0,06  NRG Energy, Inc. 6,625% 15/01/2027 usp 5.052.000 4.828.827 0,02
Goldman Sachs Group, Inc. (The), NRG Energy, Inc. 5,75% 15/01/2028 usb 3.165.000 2.999.578 0,01
Reg. S 2,625% 19/08/2020 EUR 1.750.000 1.805.131 0,01  NuStar Logistics LP 6% 01/06/2026 usp 2.396.000 2174.557 0,01
HCA Healthcare, Inc. 6,25% NuStar Logistics LP 5,625%
15/02/2021 uso 4.220.000 3.886.014 0,01  28/04/2027 usp 5.575.000 4.963.386 0,02
HCA, Inc. 7,5% 15/02/2022 USD  19.765.000  19.180.460 0,07 Oasis Petroleum, Inc. 6,875%
HCA, Inc. 5,875% 01/05/2023 usD  14.238.000 13.610.911 0,05 15/01/2023 usp 6.278.000 5.514.780 0,02
HCA, Inc. 5,375% 01/02/2025 USD  88.459.000  83.988.688 0,31 Oasis Petroleum, Inc. 6,875%
HCA, Inc. 5,875% 15/02/2026 USD 41365000  40.183.985 015 15/03/2022 ) usp 2.181.000 1.912.253 0,01
HCA, Inc. 5,25% 15/06/2026 usp 790.000 768.663 0,00 Oceaneering International, Inc. 6%
HCA, Inc. 5,375% 01/09/2026 UsD  10.495.000 9.937.663 004 01/02/2028 usb 2.829.000 2.463.008 001
HCA, Inc. 5,625% 01/09/2028 USD 18028000 17100318 006 gm‘gnﬁo’;’; dzifgz/‘;‘,ltg‘/ (L)i/c 222215% EUR  8.200.000 8.516.216 003
. 5,875% 01/02/2029 . 280. X :
:CA, Inc. 5,875% 01/02/20. usp 291.000 80.033 0,00 15/02/2022 so 886,000 200271 0.00
ecla Mining Co. 6,875% 01/05/2021 uso 7.090.000 5.962.543 0,02 Outfront Media Capital LLC 5,625%
Hertz Corp. (The) 7,375% 15/01/2021 uso 891.000 785.182 0,00 50075024 P i s 6.575.000 5.061780 0,02
Hertz Corp. (The) 6,25% 15/10/2022 usb 2.690.000 2391132 .01 pBF Holding Co. LLC 7% 15/11/2023 USD 2000000 1.823.291 001
Hilton Domestic Operating Co., Inc. PBF Holding Co. LLC 7,25%
4.25% 01/09/2024 usp 890.000 792611 000 15/06/2025 USD  7.246000 6645917 0,02
Hilton Grand Vacations Borrower LLC P b o N
Hilton Worldwide Finance LLC R
4,625% 01/04/2025 UsD 10.910.000 9.807.652 004 15/05/2026 uso 14.113.000 12.88L.611 0,05
Hilton Worldwide Finance LLC Pfizer, Inc. 0% 06/03/2020 EUR 1.077.000 1.078.675 0,00
0 2.004. Philip Morris International, Inc. 1,75%
LT OLOA/202T e s usb- - 2.205.000 004880 00 19/03/2020 » EUR 15900000 1612411 0,06
15/11/2022 usD 12.365.000 11.502.076 0,04 Philip Morris International, Inc.
International Business Machines L875% 03/03/2021 050 EUR 5.600.000 5.790.578 0,02
Corp. 1,375% 19/11/2019 EUR 6.500.000 6.540.690 0,02 8‘1‘/“09[{ /33;“395' Inc. 4,95% uso 2,684,000 3075982 ool
International Business Machines . OO o B
Corp. 1,875% 06/11/2020 EUR  14.000.000  14.400.160 0,05 {’5“/“063658;495' Inc. 4,625% 380264
1QVIA, Inc., Reg. S 3,25% 15/03/2025 EUR 15.925.000 16.447.420 006 e camble Co. (The) 266 usb 477.000 - 0,00
IQVIA, Inc., Reg. S 2,875% -
15/09/2025 EIR 7350000  7.645360 0,03 giglR/ s e 5.375% EUR  8989.000  9456.366 0.04
Iron Mountain, Inc., REIT 5,75% - Inc. 5,
e i 01/10/2022 usp 3.541.000 3.040.480 0,01
15/08/2024 uso 5.517.000 4.915.748 0,02 "
Iron Mountain, Inc., REIT, Reg. S 3% 8{%?7258;;@5' Inc. 5,25% usp 2.906.000 2.473.167 0,01
15/01/2025 EUR 6.650.000 6.870.714 0,03 ’ 06, o .
Kennedy-Wilson, Inc. 5,875% Quad/Graphics, Inc. 7% 01/05/2022 usp 995.000 897.878 0,00
01/04/2024 uso 3.468.000 3127312 001 sgg:grﬂu 2[23‘,3 :EE :,g%g:/lo/zon usp 5.511.000 4.988.978 0,02
L Brands, Inc. 6,75% 01/07/2036 D .200. 4.766.954 ,02 . Inc. 4,
Laredo Petroleum, Inc ééz/s% v 6200000 002 15/03/2027 usb 2.721.000 2.416.800 0,01
15/01/2022 usb 1.914.000 1572146 0,01 Range Resources Corp. 5%
Lear Corp. 5,25% 15/01/2025 USD 5000000 4555328 0,02 ;i/ﬂ‘);/ O s Corp. 4.875% Usp 169.000 1469 0,00
Lennar Corp. 8,375% 15/01/2021 usp 265.000 995779 000 15/05/2025 ' USD  11280.000  8705.828 003
Lennar Corp. 4,5% 30/04/2024 usp 1.540.000 1.427.542 0,01
Revlon Consumer Products Corp.
Lennar Corp. 5,875% 15/11/2024 USD 5143000 4965348 0,02 6,250 01/08/2024 USD 8102000 4901372 002
Lennar Corp. 4,75% 30/05/2025 usb 3.340.000 3.105.574 001 Revnolds Group Issuer, Inc. 5,75%
Level 3 Financing, Inc. 5,625% 15/10/2020 USD  23514.430  20.712.472 0,08
01/02/2023 usb 7.658.000 6.800.511 0,03 Ryyp Hotel Properties LP, REIT 5%
Level 3 Financing, Inc. 5,125% 15/04/2021 Usb  9.310.000 8.225.206 0,03
01/05/2023 usp 11.807.000 10.468.339 0,04 RHP Hotel Properties LP, REIT 5%
Level 3 Financing, Inc. 5,375% 15/04/2023 USD  9.096000 8130633 003
15/01/2024 usb 5.481.000 4.924.262 0,02 scotts Miracle-Gro Co. (The) 6%
Level 3 Financing, Inc. 5,375% 15/10/2023 usp 14.044.000 12.851.449 0,05
01/05/2025 usb  21.804.000 19.789.883 0,07 scotts Miracle-Gro Co. (The) 5,25%
Level 3 Financing, Inc. 5,25% 15/12/2026 usp 7.750.000 6.943.825 0,03
15/03/2026 X USD 4341000 3947.251 0.01 SemGroup Corp. 5,625% 15/11/2023 USD 1304000 1096872 0,00
yevel 3 parent LLCS, % O1/12/2022 - UsD - 5.000.000 4431723 0,02 SemGroup Corp. 5,625% 15/07/2022 usD 2.117.000 1.833.291 0,01
lagnaChip Semiconauctor Corp. Vil . | r . |
6,625% 15/07/2021 USD 2450000 2121503 001 jepivaeay  mermetional 8% Us> 4380000 4222971 002
Marriott Ownership Resorts, Inc. 0. Intert 17.5% R '
6,5% 15/09/2026 USD 17568000  16.533.036 006  grjoasagay Mernational 7 D 6.025.000 6351521 002
MasTec, Inc. 4,875% 15/03/2023 usb 9.781.000 8.753.588 0,03 service Corp. International 4,625%
MetLife, Inc. 6,4% 15/12/2066 USD  26.470.000  26.574.643 010  15/12/2027 usp 785.000 710.090 0,00
MGM Growth Properties Operating Service Corp. International 5,125%
Partnership LP, REIT 5,625% 01/06/2029 usp 5.800.000 5.366.698 0,02
01/05/2024 uso 4.495.000 4.261.960 0,02 Service Corp. International 5,375%
15/05/2024 USD  12.824.000 11.619.796 0,04
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Silgan Holdings, Inc. 3,25% unit Corp. 6,625% 15/05/2021 usb 6.251.000 5.005.204 0,02
15/03/2025 EUR 5.775.000 5.986.394 0,02 United Parcel Service, Inc., FRN
simon Property Group LP, REIT 0,12% 15/07/2020 EUR 7.000.000 7.026.075 0,03
2,375% 02/10/2020 EUR 21.237.000 21.775.958 0,08  United Rentals North America, Inc.
SM Energy Co. 5,625% 01/06/2025 usb 225.000 181.601 0,00  55% 15/07/2025 usb 4.660.000 4273321 0,02
SM Energy Co. 6,75% 15/09/2026 usp 3.212.000 2.650.251 0,01  United Rentals North America, Inc.
SM Energy Co. 6,625% 15/01/2027 uso 8.380.000 6.825.742 0,03 4625% 15/10/2025 usop 18.275.000 16.301.742 0,06
SM Energy Co. 5% 15/01/2024 usp 4.657.000 3.786.505 0,01  United Rentals North America, Inc.
Southern Copper Corp. 5,875% 5,875% 15/09/2026 usp 9.162.000 8.587.157 0,03
23/04/2045 usp 5.820.000 6.034.254 0,02 United Rentals North America, Inc.
Southwestern Energy Co. 6,2% 6,5% 15/12/2026 usD 16.986.000 16.175.132 0,06
23/01/2025 uso 6.879.000 5533307 0,02 United Rentals North America, Inc.
Southwestern Energy Co. 7,5% 5,5% 15/05/2027 USD  16.475.000 15.217.857 0,06
01/04/2026 usp 2.530.000 2.122.721 0,01  United Rentals North America, Inc.
Southwestern Energy Co. 7,75% 4,875% 15/01/2028 usp 6.210.000 5.564.456 0,02
01/10/2027 usp 2.530.000 2.127.100 0,01  United Rentals North America, Inc.
Spectrum Brands, Inc. 6,625% 5,25% 15/01/2030 usp 5.000.000 4.518.760 0,02
15/11/2022 usb 2.545.000 2.290.480 0,01 United States Cellular Corp. 6,7%
Spectrum Brands, Inc. 6,125% 15/12/2033 usp 5.349.000 5.016.541 0,02
15/12/2024 uso 1.960.000 1.773.506 0,01 United States Steel Corp. 6,875%
Spectrum Brands, Inc. 5,75% 15/08/2025 usp 1.551.000 1.289.527 0,00
15/07/2025 uso 21.168.000 19.354.892 0,07 United States Steel Corp. 6,25%
Spectrum Brands, Inc., Reg. S 4% 15/03/2026 usp 5.759.000 4513133 0,02
01/10/2026 EUR 4.950.000 5.233.610 0,02 United Technologies Corp., FRN 0%
Springleaf Finance Corp. 6,125% 18/05/2020 EUR 9.000.000 9.013.185 0,03
15/03/2024 uso 2.095.000 1.975.978 0,01  USTreasury 2% 31/01/2020 uso 89.985.000 79.032.876 0,29
Springleaf Finance Corp. 6,625% Vista Outdoor, Inc. 5,875%
15/01/2028 usp 4.897.000 4.531.740 0,02 01/10/2023 uso 14.810.000 12.685.253 0,05
Sprint Capital Corp. 8,75% Vistra Energy Corp. 5,875%
15/03/2032 usp 30.504.000 31.121.686 0,12 01/06/2023 uso 14.150.000 12.743.652 0,05
Sprint Communications, Inc. 11,5% Welbilt, Inc. 9,5% 15/02/2024 usp 5.175.000 4.875.814 0,02
15/11/2021 uso 1.070.000 1.095.333 0,00  WellCare Health Plans, Inc. 5,25%
Sprint Communications, Inc. 6% 01/04/2025 usp 7.737.000 7.101.115 0,03
15/11/2022 uso 7.169.000 6.575.074 0,02 Wells Fargo & Co., Reg. S, FRN
Sprint Corp. 7,625% 15/02/2025 USD  92.866.000  86.501.764 032 0,308% 26/04/2021 EUR 9.000.000 9.067.545 0,03
Sprint Corp. 7,625% 01/03/2026 uso 11.817.000 11.090.422 0,04 Wells Fargo & Co., Reg. S, FRN 0,19%
Sprint Corp. 7,25% 15/09/2021 usp 7.717.000 7.218.311 0,03 3\]1/‘?1/5022 & Co. Rer. S 22501 EUR  14.000.000  14.056.140 0,05
Sprint Corp. 7,875% 15/09/2023 UsD  42.709.000 40.751.601 015 Wels Fargo & (0., Reg. 5 2,25%
Sprint Corp. 7,125% 15/06/2024 USD 19434000 18105405 007 03/09/2020 EUR 4200000 4.319.481 002
Steel Dynamics, Inc. 5% 15/12/2026 usD 1.915.000 1.754.069 001 %53%?2%'255”"”1'0”- Inc. 5,375%
Summit Materials LLC 6,125% usp 3.812.000 3.436.731 0,01
15/07/2023 USD  3570.000 3.175.431 001 |ihiling Petroleum Corp. 5,75%
Summit Midstream Holdings LLC usb 8.036.000 7113.665 003
5,5% 15/08/2022 usb 2.836.000 2391756 0,01 g\ll%lg/gzgggro\eum Corp. 6,25%
Summit Midstream Holdings LLC usb 3.160.000 2778363 001
5,75% 15/04/2025 USD  9.240.000 7166356 003 }ihiting Petroleum Corp. 6.625%
Targa Resources Partners LP 6,75% usp 11.466.000 9.751.152 0,04
WMG Acquisition Corp., Reg. S
15/03/2024 usD  18.891.000 17.295.909 0,06 3 ¢o506 15,
Targa Resources Partners LP 5,875% 1625% 15/10/2026 EUR 5.200.000 5.506.150 0,02
15/64/2026 usp 7,070,000 6.611.352 002 WPXEnergy, Inc. 6% 15/01/2022 usp 1.299.000 1195.285 0,00
TEGNA, Inc. 6,375% 15/10/2023 USD 12485000 11358256 004 \WPXEnergy,Inc. 8,25% 01/08/2023 usb - 5.755.000 5766.477 002
Teleflex, Inc. 4,875% 01/06/2026 usp 1539.000 1.418.388 001 WPXEnergy, Inc. 5,75% 01/06/2026 usb  7.023.000 6.431.483 002
Teleflex, Inc. 4,625% 15/11/2027 usD 2.410.000 2.176.931 0,01 g"lv/%%r}ggzges"”a“"”s' Inc. 4,25% uso 394,000 351048 0.00
Teleflex, Inc. 5,25% 15/06/2024 uso 3.970.000 3.579.177 0.01  \yyngham Destinations, Inc. 6,35% : ’ .
Tempur Sealy Inernational Inc 353,837 01/10/2025 o USD 1442000 1382860 0,00
Torout Sealy mtemational, Inc, 55% usb 4785000 353 0.02 Xerox Corp. 4,125% 15/03/2023 usb 6.103.000 5.448.876 0,02
15/06/2026 T USD  27.882.000  25.429.886 0,00  Za¥0 Group LLC 6% 01/04/2023 USD  15.681.000 14.135.713 0,05
Tenet Healthcare Corp. 6% Zayo Group LLC 6,375% 15/05/2025 Usb  12.336.000 11.082.796 0,04
01/10/2020 uso 3.921.000 3.556.409 0,01
Tenet Healthcare Corp. 4,5% 2.565.520.417 9,57
01/04/2021 USD  23.783.000  21.288.868 0.08  yryguay —_—
Tenet Healthcare Corp. 4,375% Uruguay Government Bond 4,375%
?éé ﬁﬁgﬁhcare Corp. 8.25% usb 3931000 3516.009 001 37/10/2027 USD 3450000  3.280.487 001
.8, o
?gl Z?/Hzef‘fhcare Corp. 6.75% usb  14786.000  13.663.259 0.05 gyoglu/az\éggvemmem ond 1.875% usp 1.900.000 2396937 0,01
- 0./270 Uruguay Government Bond 7,625%
15/06/2023 usD  21.270.000 18.905.712 007 5 /ogs/zvosé usp 1.800.000 2.256.851 0,01
Tenet Healthcare Corp. 4,625% Uruguay Government Bond 5,1%
#i/n%i/jg;‘(‘hcare Corp. 5.125% UsD  14.626.000  13.053.298 0,05 18/06/2050 USD 10730000 10.624.709 004
01/05/2025 USD 13547000 12058962 004 by i) sovernment Bond 4,975% o 3870000 3763502 ool
Tenneco, Inc. 5% 15/07/2026 uso 10.176.000 7.129.306 0,03 o .
Thermo Fisher Scientific, Inc., FRN
0% 24/07/2019 EUR  10.000.000  10.001.400 0,04 22.322.486 0.08
Toll Brothers Finance Corp. 5,625% Iles vierges britanniques
15/01/2024 usp 725.000 688.562 0,00  GTL Trade Finance, Inc., Reg. S
Toll Brothers Finance Corp. 4,875% 5,893% 29/04/2024 usp 1.215.000 1167.294 0,00
15/11/2025 uso 3.010.000 2.779.036 0,01
Toyota Motor Credit Corp., Reg. S 1.167.294 0,00
1,8% 23/07/2020 EUR 685.000 699.748 0,00 )
Toyota Motor Credit Corp., Reg. S 0% ggmg‘[g Government Bond, Reg. §
7, .016.  Reg.
i:i/fmghoéioupv Inc. 4.875% EUR 5000000 2016350 002 5 o796 30/07/2027 usp 4.630.000 2.735.857 0,01
01/04/2021 uso 5.966.000 5.184.866 0,02
Triumph Group, Inc. 5,25% 2.735.857 0,01
01/06/2022 usp 2.869.000 2.467.449 0,01 EE—
Triumph Group, Inc. 7,75% Total des Obligations 7.045.217.245 26,28
15/08/2025 uso 4,045,000 3.444.172 0,01 —_—
UG International LLC, Reg. S 3,25%
01/11/2025 EUR 4.900.000 5.223.915 0,02
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Obligations convertibles Etats-Unis d’Amérique
Glencore Funding LLC, Reg. S 0%
Berm’-/d‘es 27/03/2025 uso 7.000.000 5.453.102 0,02
Borr Drilling Ltd., Reg. S 3,875%
23/05/2023 usb  6.800.000 4.704.582 0,02 5.453.102 0,02
BW Group Ltd., Reg. S 1,75%
10/09/2019 uso 4.,800.000 4.193.037 0,01 Iles vierges britanniques
—— China Conch Venture Holdings
8.897.619 0,03 International Ltd., Reg. S 0%
. 05/09/2023 HKD 36.000.000 4.137.680 0,02
lles Caimans PB Issuer No. 4 Ltd., Reg. S 3,25%
China Overseas Finance Investment 03/07/2021 usp 2.768.000 2.433.657 0,01
Cayman V Ltd., Reg. S 0%
05/01/2023 UsD  17.200.000  16.667.671 0,06 6571337 0,03
Harvest International Co., Reg. S 0%
21/11/2022 HKD 61.000.000 6.876.066 0,03 .
Zhongsheng Group Holdings Ltd., Total des obligations convertibles 155.243.039 0,58
Reg. S 0% 23/05/2023 HKD  59.000.000 6.796.466 002 Actions
30.340.203 o1 Australie
- AGLEnergyLtd. AUD 68.192 840.626 0,01
gﬂ’”e c Co. Ltd., Reg. S Alumina Ltd. AUD 464.276 664.668 0,00
€jiang Expressway Co. Ltd., Reg. Bank of Queensland Ltd. AUD 134.013 785.991 0,00
0%21/04/2022 EUR 3700000 3676560 001 cspidd. AUD 129.551 311507 0,00
Dexus, REIT AUD 3.929.226 31.441.980 012
3.676.560 001 Goodman Group, REIT AUD 7302293 67.632651 0,25
Chypre |00F Holding Ltd. AUD 143.488 457.226 0,00
Volcan Holdings plc, Reg. S 4,125% Mirvac Group, REIT AUD 18.921.385 36.424.757 0,14
11/04/2020 GBP 2.500.000 4.606.007 0,02 Sonic Healthcare Ltd. AUD 26.785 446.793 0,00
— ——  Wesfarmers Ltd. AUD 42716 951.885 0,01
4.606.007 0,02 woodside Petroleum Ltd. AUD 34.093 763.404 0,00
France
Orpar SA, Reg. S 0% 20/06/2024 ELR  7.900.000 8.556.530 0,03 140.721.488 0,53
Autriche
8.556.530 0,03 Erste Group Bank AG EUR 1.014.082 32.932.313 0,12
Jersey ——  OMVAG EUR 166.809 7.169.451 0,03
British Land White 2015 Ltd., Reg. S
0% 09/06/2020 GBP  4.600.000 5.060.875 0,02 40.101.764 015
Intu Jersey 2 Ltd., REIT, Reg. S Belgique
2,875% 01/11/2022 GBP  4.200.000 3.775.889 002 pgeas EUR 114.885 5.242.203 0.02
Remgro Jersey GBP Ltd., Reg. S KBC Group NV EUR 145.648 8.368.034 0,03
2625% 22/03/2021 GBP  7.900.000 8660182 003 proyimygsapp EUR 287037 7419906 003
Telenet Group Holding NV EUR 108.058 5.251.619 0,02
17.496.946 007 Warehouses De Pauw CVA, REIT, CVA EUR 155061 22778461 0,08
Malte
Brait SE, Reg. S 2,75% 18/09/2020 GBP 2.100.000 2.210.523 0,01 49.061.123 0,18
Bermudes
2210.523 001 Vrech Holdings Ltd. HKD 40900 322348 0,00
Pays-Bas Yue Yuen Industrial Holdings Ltd. HKD 250.500 603.293 0,00
Bayer Capital Corp. BV, Reg. S
5,625% 22/11/2019 EUR 5.200.000 4.022.954 0,02 925.641 0,00
Brésil
.022. 0,02
4.022.954 Ambev SA, ADR usb 4.084.772 16.811.903 0,06
Norvége X BB Seguridade Participacoes SA BRL 2.172.939 16.231.219 0,06
Telenor East Holding I A/S, Reg. S Engie Brasil Energia SA BRL 8.550 85.158 0,00
0,25% 20/09/2019 usb 9.600.000 8.384.177 0.03 " itau Unibanco Holding SA Preference BRL 2.060.609 17.186.048 0,07
8.384.177 0,03 50.314.328 0,19
Singapourd | Canada
Capitaland Ltd., Reg. S 185% Advanz Pharma Corp. CAD 32.883 472706 0,00
19/06/2020 SGD 16500000  10.647.450 004 advanz Pharma Corp. usb 343214 4.938.765 0,02
gg%tggggzud., Reg. S 2,95% 5 5.381.435 0.02 Allied Properties Real Estate
SGD 8.250.000 381 202 nvestment Trust cAD 121130 38342836 015
Frontera Energy Corp. CAD 91.834 803.917 0,00
16.028.885 006 ¢ Energy Corp. CAD 1.314.430 57.016.982 0,21
Emirats arabes unis Ultra Petroleum Corp. usp 162.602 27.283 0,00
Aabar Investments PJSC, Reg. S 0,5%
27/03/2020 EUR 12.200.000 11.779.344 0,04 101.602.489 0,38
Aabar Investments PJSC, Reg. S 1% I " E——
27/03/2022 EUR 6.300.000 5.658.440 0,02 Iles Caimans
DP World plc, Reg. § 1,75% Sands China Ltd. HKD  2.984.800 12.535.011 0,05
19/06/2024 Usb  15.200.000 13.155.102 0,05  WH Group Ltd., Reg. S HKD 8.056.000 7.183.373 0,03
———————————— Wharf Real Estate Investment Co. Ltd. HKD 3.258.000 20.207.349 0,07
30.592.886 0,11
. - 39.925.733 0,15
Royaume-Uni "
TechnipFMC plc, Reg. S 0,875% Chili v
25/01/2021 EUR 3.900.000 4.145.798 0,01 Banco santander Chile, ADR usp 193341 5.046.219 0,02
Vodafone Group plc, Reg. S 1,5%
12/03/2022 GBP 3.800.000 4.259.512 0,02 5.046.219 0,02
T, Chine
8.405.310 0,03 China Construction Bank Corp. *H’ HKD 31.515.000 23.846.205 0,09
China Life Insurance Co. Ltd. *H’ HKD 2.186.000 4.729.760 0,02
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China Pacific Insurance Group Co. Hang Seng Bank Ltd. HKD 797.200 17.463.967 0,07
Ltd. 'H’ HKD 5.252.000 18.067.616 0,07 Hong Kong Exchanges & Clearing Ltd. HKD 941.700 29.233.037 0,11
China Petroleum & Chemical Corp. ‘H’ HKD 10.326.000 6.175.115 0,02 Sun Hung Kai Properties Ltd. HKD 1.295.500 19.335.453 0,07
Ping An Insurance Group Co. of China _
Ltd."H' HKD 2784.000  29.397.688 o011 116.398.644 0,43
82.216.384 0,31 Hongrie
OTP Bank Nyrt. HUF 516.916 18.054.580 0,07
République tchéque _
Komercni banka A/S CZK 304.692 10.691.248 0,04 18.054.580 0,07
Moneta Money Bank A/S, Reg. S CZK 739.338 2.228.722 0,01 Inde
12.919.970 0,05 CoalIndia Ltd. INR 1.429.751 4.608.415 0,02
Infosys Ltd., ADR uso 1.405.102 13.139.928 0,05
Danemark ITC Ltd. INR 1.699.000 5.921.266 0,02
Novo Nordisk A/S ‘8" DKK 406.894 18.224.540 0,07 Tata Consultancy Services Ltd. INR 639.337 18.129.455 0,07
Tryg A/S DKK 208.860 5.963.176 0,02
41.799.064 0,16
24.187.716 0,09
Indonésie
Finlande Telekomunikasi Indonesia Persero
Elisa OYJ EUR 129.747 5.537.602 0,02 bk. PT IDR 67.785.700 17.474.756 0,07
Kone OYJ ‘B’ EUR 126.000 6.496.560 0,02 —
Metso OY) EUR 234.236 8.161.953 0,03 17.474.756 0,07
Neste OYJ EUR 228.528 6.840.986 0,03 Irlande
2::1; . er Bret 02 AIB Group pic EUR 1837.603 6584132 0,03
) . Eaton Corp. plc usp 822.811 60.038.727 0,22
38.559.378 0,14 Ssmurfit Kappa Group plc EUR 263.043 7.006.150 0,03
France 73.629.009 0,28
Amundi SA, Reg. S EUR 118.374 7.188.261 0,03 e de Man
AXA SA EUR 625.100 14.349.170 0,05
Bouygues SA EUR 28.813 7.121.269 003 GVCHoldings plc GBP 524182 3785344 0.01
Capgemini SE EUR 279.114 30.800.230 0,11
Cie de Saint-Gobain EUR 177.642 6.062.033 0,02 3.785.344 o0
Cie Generale des Etablissements Italie
Michelin SCA EUR 87513 9.738.009 0,04 Assicurazioni Generali SpA EUR 599.859 9.929.166 0,04
CNP Assurances EUR 366.490 7.282.156 0,03 Enel SpA EUR 11.184.100 68.726.295 0,26
Covivio, REIT EUR 413.473 37.595.033 0,14 EniSpA EUR 871.401 12.697.184 0,05
Danone SA EUR 174.788 12.967.522 0,05 FinecoBank Banca Fineco SpA EUR 2.029.732 19.901.522 0,07
Eiffage SA EUR 80.595 6.998.870 0,03 Mediobanca Banca di Credito
Engie SA EUR 847.119 11.239.151 0,04 Finanziario SpA EUR 763.048 6.913.978 0,02
Eutelsat Communications SA EUR 448.703 7.291.424 0,03  Poste Italiane SpA, Reg. S EUR 805.126 7.423.262 0,03
Gecina SA, REIT EUR 59.341 7.717.297 0,03 Snam SpA EUR 1.881.530 8.249.568 0,03
ICADE, REIT EUR 84.574 6.729.976 0,02  Terna Rete Elettrica Nazionale SpA EUR 1.078.690 6.056.844 0,02
Klepierre SA, REIT EUR 182.016 5.310.317 0,02
LVMH Moet Hennessy Louis Vuitton 139.897.819 0,52
SE EUR 164.956 61.326.517 0,23 Japon _
ggigiif? n B e Qe hoyama Trading Co. Lid. Py 30.800 530450 0,00
Publicis Groupe SA EUR 166808 7708198 0,03 AozoraBankLid. Py 38400 810307 0,00
Renault SA FUR 90581 5.005.950 0.0 Daiwa House REIT Investment Corp. Py 7245 15.355.020 0,06
Rexel SA EUR 448376 4.970.248 0,02 FANUC Corp. JPY 5.700 925.990 0,01
sanofi EUR 1104.283 83.748.823 031 Invesco Office J-Reit, Inc., REIT Py 110.179 16.178.369 0,06
Schneider Electric SE EUR 1.221.802 97.365.401 036 Japan Hotel REIT Investment Corp. JPY 32.486 22.976.713 0,09
SCOR SE EUR 109717 4.222.459 0,02 Japan To}bacco, Inc. JPY 24.200 469.793 0,00
Societe BIC SA EUR 89.004 5.951.479 002 JFEHoldings, Inc. Y 65.600 846.540 0,00
Suez EUR 407.535 5.144.111 002 IXTG Holdings, Inc. JPY 6348200  27.654.569 0,10
TOTAL SA EUR 2.472.806 121.538.415 045 Kansai Electric Power Co., Inc. (The) Py 83.000 836.109 0,00
Veolia Environnement SA EUR 434.493 9.261.218 0,03 KDDICorp. JPY 40.800 912.295 0,00
vingi SA EUR 1.347.053 121.167.417 0.45 Kenedix Ofﬂt_e Investment Corp., REIT JPY 3.176 19.990.331 0,08
- Kenedix Retail REIT Corp. JPY 3.987 8.612.562 0,03
Lawson, Inc. JPY 14.100 594.149 0,00
751.458.695 280\ jatsui Securities Co. Ltd. Y 71.500 592.368 0,00
Allemagne Miraca Holdings, Inc. JPY 19.700 393.766 0,00
Allianz SE EUR 519.423 109.221.671 0,41 Mitsubishi Chemical Holdings Corp. JPY 51.900 318.498 0,00
Daimler AG EUR 258.868 12.632.758 0,05  Mitsubishi Electric Corp. JPY 2.437.600 28.191.226 0,11
Deutsche Post AG EUR 293.000 8.430.343 0,03 Mitsui Fudosan Co. Ltd. JPY 960.500 20.466.428 0,08
Deutsche Telekom AG EUR 3.816.877 57.905.841 0,22 Mitsui Fudosan Logistics Park, Inc.,
E.ON SE EUR 872.491 8.300.879 0,03 REIT JPY 2.866 8.552.232 0,03
Evonik Industries AG EUR 264.669 6.760.970 0,02 Nippon Accommodations Fund, Inc.,
Hannover Rueck SE EUR 39.842 5.655.572 0,02 REIT JPY 3.659 18.018.620 0,07
HeidelbergCement AG EUR 111.856 7.897.034 0,03  Nippon Prologis REIT, Inc. JPY 8.520 17.265.356 0,07
HOCHTIEF AG EUR 29.652 3.144.595 0,01  Nissan Motor Co. Ltd. JPY 135.600 853.662 0,00
METRO AG EUR 436.129 6.972.612 0,03  NTTDOCOMO, Inc. JpPY 44300 907.972 0,00
Muenchener Orix JREIT, Inc., REIT Iy 9.565 15.331.713 0,06
Rueckversicherungs-Gesellschaft AG EUR 286.417 63.140.628 0,23 Tohoku Electric Power Co., Inc. Py 71.300 633.466 0,00
RWE AG EUR 393.490 8.485.612 0,03 Tokio Marine Holdings, Inc. Py 630.800 27.756.601 0,11
Volkswagen AG Preference EUR 231.880 34.155.924 0,13 Tokyo Electron Ltd. JPY 7.100 874.519 0,00
Vonovia SE EUR 643.820 26.860.170 0,10  Toyota Motor Corp. JPY 788.400 42.967.267 0,16
359.564.609 1,34 299.816.891 1,12
Hong Kong Jersey
China Mobile Ltd. HKD 1.493.500 11.951.906 0,04  Glencore plc GBP 1.162.033 3.531.299 0,01
China Overseas Land & Investment WPP plc GBP 639.512 7.041.563 0,03
Ltd. HKD 6.682.000 21.633.733 0,08 —_—
CNOOC Ltd. HKD 7.084.000 10.640.683 0,04 10.572.862 0,04
Guangdong Investment Ltd. HKD 3.532.000 6.139.865 0,02
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Luxembourg Samsung Electronics Co. Ltd. KRW 839.148 29.941.197 0,11
Aroundtown SA EUR 3.163.306 22.674.578 0,08  Samsung Fire & Marine Insurance Co.
Shurgard Self Storage SA EUR 752.027 23.406.840 0,09 Ltd. KRW 39.169 7.980.792 0,03
E— SK Telecom Co. Ltd., ADR usp 350.342 7.629.713 0,03
46.081.418 0,17
- 59.164.282 0,22
Mexique
Bolsa Mexicana de Valores SAB de CV MXN 1.399.897 2.291.602 0,01  Espagne
Fibra Uno Administracion SA de CV, ACS Actividades de Construccion y
REIT MXN 7.464.166 8.812.439 0,03  Servicios SA EUR 146.138 5.135.289 0,02
Kimberly-Clark de Mexico SAB de CV ACS Actividades de Construccion y
'y MXN 6.203.819 10.301.983 0,04  Servicios SA Rights 08/07/2019 EUR 146.138 204.776 0,00
Wal-Mart de Mexico SAB de CV MXN 5.892.388 14.382.138 0,05 AenaSME SA, Reg. S EUR 53.439 9.311.746 0,03
Banco Bilbao Vizcaya Argentaria SA EUR 2.571.527 12.648.698 0,05
35.788.162 0,13 Enagas SA EUR 295.991 7.025.346 0,03
pays-Bas EbﬂdzsalS,A EUR 344.106 9(7)259112:253 0,03
Iberdrola SA EUR 10.389.694 .691.4 0,34
ﬁsgoﬁmo Bank NV, Ree. 5, CVA Er e s 02 Industria de Diseno Textil SA EUR 1109396 29371259 0.1
o i ’ Inmobiliaria Colonial Socimi SA, REIT EUR 518.412 5.026.004 0,02
Airbus SE EUR 486.610 60.427.230 0,23
Akzo Nobel NV EUR 333830 27576027 o MaPfresA ER 1870417 4779851 002
" . : o ’ Merlin Properties Socimi SA, REIT EUR 2.056.320 24.727.248 0,09
Eurocommercial Properties NV, REIT,
CVA EUR 486.992 11.371.263 0,04 Naturgy Energy Group SA EUR 309.291 7.532.782 0,03
Fiat Chrysler Automobiles NV EUR 565488 6927794 003 RedElectrica Corp. SA EUR 425554 7816363 0,03
ING Groep NV EUR 1137.613 11.616.166 0,04 Repsol SA EUR 700.192 9.578.627 0,03
Koninklijke Ahold Delhaize NV EUR 412370 8.167.813 0,03  Repsol A Rights 04/07/2019 EUR 700192 342044 0.00
Koninklijke KPN NV EUR 2760.583 7.460.476 0,03 Telefonica SA EUR 1.767.701 12.784.898 0,05
NN Group NV EUR 239.788 8.468.113 0,03
Randstad NV EUR 140136 6.744.746 0,03 234730999 088
Organisations supranationales
163.056.756 0,61 HKT Trust & HKT Ltd. HKD 28.882.000 40.328.188 0,15
Nouvelle-Zélande
Contact Energy Ltd. NZD 79.023 372.781 0,00 40.328.188 0,15
Spark New Zealand Ltd. NzD 305.296 715.602 0,00  Suéde
Boliden AB SEK 294.613 6.624.621 0,03
1.088.383 0,00 Electrolux AB SEK 285.805 6.438.059 0,02
Norvége Henn‘es & Mauritz AB ‘B’ SEK 467.721 7.366.506 0,03
Aker BP ASA NOK 222,006 5500.631 0,02 Lundin Petroleum AB SEK 257.115 7.018.025 0,03
DNB ASA NOK 575.037 9.381.142 003 SandvikAB ) SEK 572.402 - 9.248.660 0,04
Equinor ASA NOK 561276 9.734.261 0,04 SkandmawskavEnskllda Banken AB ‘A’ SEK 1.095.603 8.908.713 0,03
Gjensidige Forsikring ASA NOK 406.225 7.189.424 003 Skanska AB'B SEK 327.000 5.180.659 0,02
Mowi ASA NOK 222087 4545331 002 OKFAB'® o SEK 372.000 5992158 002
Norsk Hydro ASA NOK 6193.971  19.457.498 007 Svenska Handelsbanken AB A e a0 e ol
Telenor ASA NOK 2.973.051 55.776.491 0,21 Tele2 AB B’ SEK 665.081 8560719 003
111.674.778 0,42 Volvo AB ‘B’ SEK 795.243 11.033.793 0,04
Portugal 120.325.906 0,45
EDP - Energias de Portugal SA EUR 2.451.304 8.172.648 0,03 Suisse -
8.172.648 0,03 Adecco Group AG CHF 140.157 7.366.018 0,03
LafargeHolcim Ltd. CHF 225.625 9.673.064 0,03
Russie Nestle SA CHF 497.887 45.231.628 0,17
Alrosa PJSC usp 6.005.738 7.236.650 0,03 Novartis AG CHF 1.979.583 159.129.921 0,59
Moscow Exchange MICEX-RTS PJSC usp 11.519.068 14.471.462 0,05  Roche Holding AG CHF 444782 109.373.594 0,41
Sberbank of Russia PJSC usp 10.853.585 36.349.995 0,14 Swiss Life Holding AG CHF 16.789 7.285.463 0,03
Severstal PJSC, Reg. S, GDR uso 256.049 3.812.697 0,01  Swiss Re AG CHF 975.543 86.808.046 0,32
Zurich Insurance Group AG CHF 49.460 15.082.270 0,06
61.870.804 0,23 _
Arabie saoudite 439.950.004 1,64
Al Rajhi Bank SAR 1183341 19.306.027 0,07 Taiwan -
- Asustek Computer, Inc. TWD 911.000 5.751.722 0,02
19.306.027 0,07 chicony Electronics Co. Ltd. TWD 741.627 1.604.931 0,01
singapour Delta Electronics, Inc. TWD 1.654.189 7.372.888 0,03
Ascendas Real Estate Investment MediaTek, Inc. WD 1.292.000 11.489.684 0,04
Trust SGD 10.837.961 21.987.461 0,08 Mega Financial Holding Co. Ltd. TWD 10.223.000 8.960.864 0,03
DBS Group Holdings Ltd. SGD 2.087.600 35.189.499 0,13 Novatek Microelectronics Corp. WD 1.827.000 8.945.784 0,03
Starhub Ltd. SGD 299.800 298.306 0,00 President Chain Store Corp. TWD 631.000 5.378.942 0,02
_ Quanta Computer, Inc. TWD 7.593.000 13.009.827 0,05
57.475.266 0,21 Taiwan Mobile Co. Ltd. WD 4.466.000 15.474.956 0,06
. - Taiwan Semiconductor
Afrique du Sud Manufacturing Co. Ltd., ADR usp 2.904.928  100.713.327 0,38
Absa Group Ltd. ZAR 1.301.438 14.260.586 0,05 vanguard International
AVI Ltd. ZAR 1.222.067 7.035.329 0,03 Semiconductor Corp. TWD 3.399.000 6.276.643 0,02
Bid Corp. Ltd. ZAR 328.594 6.321.388 0,02 —
FirstRand Ltd. ZAR 2.489.384 10.606.527 0,04 184.979.568 0,69
SPAR Group Ltd. (The) ZAR 312.257 3.664.690 0,01 Thailande —_—
Vodacom Group Ltd. AR U390 6803399 003 gam'Cement peL (The) THE 897200 12094335 005
Siam Commercial Bank PCL (The) THB 4.257.800 16.999.310 0,06
48691919 018 Thai 0il PCL THB 1.538.900 2.923.390 0,01
Corée du Sud
KT&G Corp. KRW 158.835 11.889.583 0,04 32.017.035 0,12
Orange Life Insurance Ltd., Reg. S KRW 71.615 1.722.997 0,01
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Turquie Crown Castle International Corp.,
Tofas Turk Otomobil Fabrikasi A/S TRY 417.667 1.230.506 0,01  REIT Preference 6,875% uso 6.468 6.823.927 0,02
Tupras Turkiye Petrol Rafinerileri A/S TRY 205.404 3.578.014 0,01 CVS Health Corp. uso 325.587 15.692.853 0,06
——  Diamondback Energy, Inc. usob 143.023 13.668.296 0,05
4.808.520 0,02  Digital Realty Trust, Inc., REIT usob 751.354 77.590.169 0,29
. Dominion Energy, Inc. Preference
Emirats arabes unis 6.75% usp 199.191 8.742.419 0,03
Emaar Development PJSC AED 1.951.005 1.875.871 0,01 Dominion Energy, Inc. Preference usop 301.000 6.789.166 0,02
First Abu Dhabi Bank PJSC AED 2.471.168 8.765.203 0,03 Douglas Emmett, Inc., REIT usp 792.942 27.452.843 0,10
DTE Energy Co. Preference 6,5% uso 146.331 7.209.789 0,03
10.641.074 0,04 Duke Energy Corp. Preference uso 561.475 13.036.681 0,05
Royaume-Uni DuPont de Nemours, Inc. usp 209.374 13.625.837 0,05
3i Group plc GBP 654.262 8.130.866 0,03  EliLilly & Co. uso 380.820 37.064.639 0,14
Admiral Group plc GBP 302.024 7.419.129 0,03  Energizer Holdings, Inc. Preference
Anglo American plc GBP 497.631 12421455 005 T et Operating Lp usb 44000 3354376 0.01
nergy Transfer Operating
ﬁit‘\r/zzpe‘r;eca plc ESE 12:33;8 235?;;5533 gg§ Preference, FRN usp 875.975 19.119.220 0,07
Barratt Developments plc GBP 1115004 7.094310 003 EOG Resources, Inc. usp 209184 16.860.638 0,06
Berkeley Group Holdings plc GBP 171.927 7.086.255 0,03 Equinix, Inc., REIT ) usb 105.536 46.080.158 0,17
BHP Group plc GBP 713.600 16.009.350 0,06 Equity LifeStyle Properties, Inc., REIT uso 337.886 35.622.722 0,13
BP plc o8P 0.489.008 58171102 0,2  Essex Property Trust, Inc, REIT usp 155870 39.770.260 015
British American Tobacco plc GBP 572.061 17.577.613 0,07 Federal Realty Investment Trust, REIT usb 261632 29.749.663 o1
Diageo plc GBP 2125037 80.099.126 030 gm&g;"’s“:c'hgéfé‘ugrfx’f{‘ﬁ; FRN usd 6.000 138152 0.00
Direct Line Insurance Group plc L 202 Preference, FRN usp 565000 12942323 005
Pl ' sy 92 Halcon Resources Corp. usb 298.944 46.944 0,00
G4S plc GBP 2.140.796 4.971.892 0,02 H : ; :
- artford Financial Services Group,
GlaxoSmithKline plc GBP 1.183.753 20.828.932 0,08 | (The) Preference usp 72.525 1.691.895 0,01
Investec plc GBP 900.724 5.127.361 002 Healthcare Trust of America, Inc.,
Land Securities Group plc, REIT GBP 421.840 3.891.484 0,01 RET A usp 1.272.632 30.527.025 0,11
Legal & General Group plc GBP 3.201.943 9.639.188 0,04 Highwoods Properties, Inc., REIT usp 621526 22.713.920 0,08
Lloyds Banking Group plc GBP 22707.684 14.371.879 0,05 Home Depot, Inc. (The) usp 195.337 35.853.799 0,13
Meggitt plc GBP 616.586 3597.364 0.0 jHeartMedia, Inc. ‘A" usp 36525 497.349 0,00
Micro Focus International plc GBP 290.571 6.626.672 0,02 |ntercontinental Exchange, Inc. usp 508.531 38.187.516 0,14
National Grid plc GBP 1.289.936 12.035.832 0,04 nternational Business Machines
NewRiver REIT plc GBP 4.285.045 8.561.566 0,03 Corp. usb 331.780 40.398.809 0,15
Next plc GBP 130.659 8.078.355 0,03 International Flavors & Fragrances,
Persimmon plc GBP 316.422 7.014.790 0,03 Inc. Preference 6% uso 117.825 5.514.427 0,02
Prudential plc GBP 3.488.415 66.767.193 0,25  Invitation Homes, Inc., REIT usop 2.036.497 47.561.977 0,18
RELX plc GBP 583.303 12.418.283 0,05 Iron Mountain, Inc., REIT uso 1.246.908 33.946.535 0,13
Rio Tinto plc GBP 1.034.234 56.231.437 0,21  Kilroy Realty Corp., REIT usop 462.842 29.826.476 0,11
Royal Bank of Scotland Group plc GBP 3.162.673 7.717.795 0,03  Marathon Petroleum Corp. usp 826.895 39.793.474 0,15
Royal Dutch Shell plc ‘B’ GBP 1.771.514 51.029.995 019  Merck & Co., Inc. uso 1.973.274 145.545.669 0,54
Safestore Holdings plc, REIT GBP 2.526.931 17.201.036 0,06  Microsoft Corp. uso 178.731 20.962.986 0,08
Schroders plc GBP 104.630 3.548.857 0,01  Mid-America Apartment
Segro plc, REIT GBP 3.797.045 30.715.086 0,11 Communities, Inc., REIT usb 511.060 52.589.378 0,20
Severn Trent plc GBP 322.391 7.346.949 0,03 Morgan Stanley Preference, FRN uso 765.704 17.886.226 0,07
Standard Chartered plc GBP 901.633 7.188.772 0,03  Morgan Stanley usp 1.082.479 42.112.943 0,16
Standard Life Aberdeen plc GBP 1.814.517 5.938.685 0,02 Morgan Stanley Prefer‘enc%FRN usb 190.000 4.502.508 0,02
Taylor Wimpey plc GBP 26.038.230 45.699.700 0,17  NextEra Energy Capital Holdings, Inc.
Tritax Big Box REIT plc GBP 9.976.761 17131374 006 Preference usb 312.800 7132.261 003
Tritax EuroBox plc, REIT, Reg. S EUR 7.714.040 8.273.308 0,03 xexiéfa Eﬂerg‘ﬁ :“C preference usb 425.399 76.610.763 0,29
Unilever plc GBP 615.844 33.411.300 0,12  Nexttra Energy, Inc. Preferen
UNITE Group plc (The), REIT GBP 1.958.036 21.173.648 008 ©123% usp 157.618 9.057.105 0,03
United Utilities Group plc GBP 799.264 6.970.648 003 Nl Holdings, Inc. uso 109.076 166.253 0,00
Workspace Group plc, REIT GBP 1.246.761 12.197.612 0.04 Norfolk Southern Corp. uso 286.840 49.481.546 0,18
! o . Park Hotels & Resorts, Inc., REIT usp 1.793.912 43.763.946 0,16
Pebblebrook Hotel Trust, REIT usp 598.153 14.994.418 0,06
770.406.602 2,87 Penn Virginia Corp. usp 13.415 362.212 0,00
Etats-Unis d’Amérique PepsiCo, Inc. uso 249.658 28.855.282 0,11
Americold Realty Trust, REIT usb 808.507 23.165.444 0,09  Ppfizer, Inc. usop 4.849.307 185.654.879 0,69
Analog Devices, Inc. usp 286.668 28.514.188 0,11 Philip Morris International, Inc. usp 1.416.271 97.003.076 0,36
Automatic Data Processing, Inc. uso 364.629 52.525.272 0,20 Prologis, Inc., REIT uso 1.831.380 128.314.533 0,48
AvalonBay Communities, Inc., REIT usp 474.473 84.343.996 0,31 Public Storage, REIT usp 315.365 65.941.266 0,25
Avaya Holdings Corp. usp 461.081 4.714.869 0,02 Regions Financial Corp. Preference,
Bank of America Corp. Preference usb 475.000 10.993.381 0,04  FRN uso 145.300 3.295.804 0,01
Bank of America Corp. Preference uso 516.000 12.082.807 0,04  Rexford Industrial Realty, Inc., REIT usb 938.302 33.252.017 0,12
Bank of America Corp. Preference SCE Trust Il Preference usp 48.400 954.981 0,00
7.25% usp 22.006 26.594.298 0,10  Sempra Energy Preference 6,75% uso 47.950 4.677.854 0,02
BB&T Corp. Preference usp 191.975 4.208.639 0,02 Southern Co. (The) Preference usp 236.675 5.368.440 0,02
BB&T Corp. Preference usp 208.200 4.572.568 0,02 stanley Black & Decker, Inc.
Becton Dickinson and Co. Preference Preference 5,375% usb 108.241 9.623.979 0,04
6,125% usp 118.101 6.429.979 0,02 State Street Corp. Preference, FRN usp 364.000 8.510.740 0,03
Belden, Inc. Preference 6,75% usp 68.427 4.656.939 0,02 state Street Corp. Preference usb 176.400 3.940.025 0,01
Brandywine Realty Trust, REIT usp 1.641.845 20.820.368 0,08 state Street Corp. Preference, FRN usp 294.900 6.883.444 0,03
Bristol-Myers Squibb Co. usp 1.296.506 51.515.816 019 sunstone Hotel Investors, Inc., REIT usb 1.438.160 17.492.006 0,06
Brixmor Property Group, Inc., REIT usp 1.263.283 19.837.465 0,07 Texas Instruments, Inc. usp 816.107 83.108.403 0,31
Caesars Entertainment Corp. usp 390.619 3.992.631 0,01 United Parcel Service, Inc. ‘B’ usp 761.253 68.808.430 0,26
Camden Property Trust, REIT usD 281.087 25.829.257 010 UnitedHealth Group, Inc. usp 188.987 39.685.594 0,15
Capital One Financial Corp. US Bancorp Preference usp 611.000 14.009.453 0,05
Preference usb 91950 2.060.638 001 ventas, Inc., REIT usp 1.460.429  88.499.965 033
Chevron Corp. usp 494.832 53.897.223 0.20 verizon Communications, Inc. usp 3.062.440  154.304.409 0,58
Cisco Systems, Inc. usb 513033 24.934.817 0,09 vicl Properties, Inc., REIT usp 1721162 32.894.274 0.12
Citigroup, Inc. usp 864.387 52.741.345 0.20 vistra Energy Corp. usp 368.943 7.284.478 0,03
Clear Channel Outdoor Holdings, Inc. usb 731.260 2.971.139 0,01 vornado Realty Trust, REIT usb 801.334 45.004.686 0,17
Coca-Cola Co. (The) usp 4.515.580 202.927.587 076 \alt Disney Co. (The) usD 476.485 58.104.457 0,22
Comcast Corp. ‘A’ usb 1.652.597 60.997.325 023 wells Fargo & Co. Preference usp 410.075 9.281.815 0,03
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Wells Fargo & Co. Preference 7,5% usp 22.037 26.614.434 0,10  Enbridge, Inc., FRN 5,5% 15/07/2077 uso 19.870.000 16.770.566 0,06
Xcel Energy, Inc. usb 1.679.902 87.905.198 033 Enbridge, Inc., FRN 6,25%
01/03/2078 uso 15.649.000 13.848.550 0,05
3.343.664.404 12,47  Garda World Security Corp., 144A
8,75% 15/05/2025 uso 31.352.000 27.336.016 0,10
i Gateway Casinos & Entertainment
Total des Actions 8.212.257.249  30.63 4144’8 25% 01/03/2024 USD  13.264.000 12.264.111 005
Total des Valeurs mobiliéres et instruments du marché 15.412.717.533 57.49  Hudbay Minerals, Inc., 144A7.25%
monétaire admis  la cote officielle d’une bourse e ’ 15/01/2023 usp 2.900.000 2.629.161 0,01
Hudbay Minerals, Inc., 144A 7,625%
Valeurs mobiliéres et instruments du marché monétaire admis 4 la cote d'un autre marché ~ 13/01/2025 usb 2:000.000 1.820.058 0.01
réglementé Intertape Polymer Group, Inc., 144A
7% 15/10/2026 uso 3.771.000 3.424.613 0,01
igati Masonite International Corp., 144A
Obligations 5,75% 15/09/2026 » usp 7.140.000 6.460.630 0,02
Australie Mattamy Group Corp., 144A 6,875%
BHP Billiton Finance USA Ltd., FRN, 15/12/2023 usp 3.831.000 3.504.343 0,01
144A 6,75% 19/10/2075 usp 9.321.000 9.338.237 0,03 MEG Energy Corp., 144A 6,375%
FMG Resources August 2006 Pty. 30/01/2023 usp 21.952.000 18.344.599 0,07
Ltd., 144A 4,75% 15/05/2022 usp 3.432.000 3.084.190 0,01  MEG Energy Corp., 144A 7%
FMG Resources August 2006 Pty. 31/03/2024 uso 6.833.000 5.725.131 0,02
Ltd., 144A 5,125% 15/05/2024 usp 1.931.000 1.754.611 0,01 MEG Energy Corp., 144A 6,5%
15/01/2025 usp 16.538.000 14.530.735 0,05
14.177.038 0,05  Northwest Acquisitions ULC, 144A
) 7,125% 01/11/2022 uso 2.045.000 1.239.601 0,01
Autriche ) NOVA Chemicals Corp., 144A 4,875%
Suzano Austria GmbH, Reg. S 6% 01/06/2024 usb 11.727.000 10.649.811 0,04
15/01/2029 usp 2.450.000 2.348.787 0,01 NOVA Chemicals Corp., 144A 5%
01/05/2025 uso 8.363.000 7.672.065 0,03
2.348.787 0,01 NOVA Chemicals Corp., 144A 5,25%
Bahrein 01/06/2027 uso 6.945.000 6.473.015 0,02
" " Open Text Corp., 144A 5,625%
il and Gas Holding Co. BSCC (The), 15/01/2023 USD 2912000 2633184 0,01
Reg. S 7,5% 25/10/2027 usp 2.150.000 1.991.873 0,01 Open Text Corp., 144A 5,875%
01/06/2026 uso 6.967.000 6.533.609 0,03
1.991.873 0,01 Precision Drilling Corp., 144A 7,125%
Bermudes 15/01/2026 uso 14.663.000 12.462.732 0,05
Bellemeade Re Ltd., FRN, Series Precision Drilling Corp. 7,75%
2018-3A ‘M1B’, 144A 4,28% 15/12/2023 uso 5.960.000 5.340.549 0,02
25/10/2027 uso 2.345.000 2.064.833 0,01 Quebecor Media, Inc. 5,75%
Bellemeade Re Ltd., FRN, Series 15/01/2023 usp 16.818.000 15.847.978 0,06
2018-3A ‘M2', 144A 5,18% Transcanada Trust, FRN 5,875%
25/10/2028 uso 2.165.000 1.891.330 0,01 15/08/2076 usp 5.565.000 5.026.985 0,02
Tengizchevroil Finance Co. Transcanada Trust, FRN 5,3%
International Ltd., Reg. S 4% 15/03/2077 uso 3.782.000 3.180.816 0,01
15/08/2026 usp 1.900.000 1.702.666 0,00  Videotron Ltd., 144A 5,375%
VOC Escrow Ltd., 144A 5% 15/06/2024 uso 14.308.000 13.496.513 0,05
15/02/2028 usp 3.638.000 3.237.833 0,01  Videotron Ltd., 144A 5,125%
— 15/04/2027 uso 8.490.000 7.765.750 0,03
8.896.662 0,03
513.383.963 1,92
Canada
1011778 BC ULC, 144A 4,25% Iles Caimans
15/05/2024 usp 15.808.000 14.050.707 0,05  Avolon Holdings Funding Ltd., 144A
Advanz Pharma Corp. 8% 5,125% 01/10/2023 usp 7.425.000 6.904.674 0,03
06/09/2024 usop 5.869.000 5.039.882 0,02 Avolon Holdings Funding Ltd., 144A
Athabasca Oil Corp., 144A 9,875% 5,25% 15/05/2024 usb 3.988.000 3.740.797 0,01
24/02/2022 usb 1.002.000 838.159 0,00  Avolon Holdings Funding Ltd., 144A
ATS Automation Tooling Systems, 4,375% 01/05/2026 uso 1.970.000 1.772.647 0,01
Inc., 144A 6,5% 15/06/2023 usp 3.783.000 3.439.665 0,01  Bioceanico Sovereign Certificate Ltd.,
Bausch Health Cos., Inc., 144A 6,5% Reg. S 0% 05/06/2034 uso 2.676.000 1.582.524 0,01
15/03/2022 usb 3.426.000 3.121.792 0,01  BlueMountain CLO Ltd., FRN, Series
Bausch Health Cos., Inc., 144A 5,5% 2015-1A°C’, 144A 6,547%
01/03/2023 usb 162.000 143.562 0,00 13/04/2027 uso 450.000 396.170 0,00
Bausch Health Cos., Inc., 144A BlueMountain CLO Ltd., FRN, Series
5,875% 15/05/2023 usb 15.284.000 13.574.619 0,05 2018-3A°D’, 144A 5,83% 25/10/2030 uso 2.035.000 1.761.651 0,01
Bausch Health Cos., Inc., 144A 7% BlueMountain CLO Ltd., FRN, Series
15/03/2024 uso 15.839.000 14.800.980 0,06  2012-2A ‘DR2’, 144A 5,42%
Bausch Health Cos., Inc., 144A 20/11/2028 usp 4.305.000 3.731.559 0,01
6,125% 15/04/2025 usb 71.102.000 63.754.818 0,24  BlueMountain CLO Ltd., FRN, Series
Bausch Health Cos., Inc., 144A 5,5% 2014-2A ‘DR2', 144A 5,691%
01/11/2025 UsD  18.941.000 17.337.527 0,07 20/10/2030 usp 1.965.000 1.678.219 0,01
Bausch Health Cos., Inc., 144A 9% BXMT Ltd., FRN, Series 2017-FL1‘C’,
15/12/2025 uso 28.430.000 27.850.067 0,10 144A4382% 15/06/2035 uso 1.500.000 1.323.441 0,00
Bausch Health Cos., Inc., 144A 5,75% BXMT Ltd., FRN, Series 2017-FL1 ‘D",
15/08/2027 uso 2.323.000 2.143.272 0,01 144A5132% 15/06/2035 uso 3.000.000 2.650.936 0,01
Bausch Health Cos., Inc., 144A 7% CIFC Funding Ltd., FRN, Series
15/01/2028 uso 8.388.000 7.620.354 0,03 2014-5A ‘BRZ', 144A 4,573%
Bausch Health Cos., Inc., 144A 7,25% 17/10/2031 uso 1.483.000 1.298.679 0,00
30/05/2029 usp 4.046.000 3.695.857 0,01 %FliFSU:‘?é”REZ “{1;;,?2"1 ;gg/LES
Bombardier, Inc., 144A 6% - g )
15/10/2022 usD 17.909.000 15.774.823 0,06 é7/10/20131T  Ren 5 5 87500 usb 435.000 379.350 0,00
rdier, Inc., 144A 6,125 nerguate Trust, Reg. S 5, o
?;,”g{’/‘zgg fnc. 1444 6,125% usD 8.031.000 7.112.943 003 03/05/2327 usp 2.972.000 2.666.931 0,01
0 GPMT Ltd., FRN, Series 2018-FL1 ‘B',
B e InC., 144A75% USD 934000 836928 003 144A3992% 2/1/203s USD 3000000 2646164 0,01
i 0 KREF Ltd., FRN, Series 2018-FL1 ‘D",
e/osjsoss AT USD 23265000 20421333 008 144A4952% 15/06/20%6 usD 900.000 792.900 0,00
i LCM 28 Ltd., FRN, Series 28A ‘B’,
B banler In., 144A 78755 USD 1070000 9470762 o4 14444052 20/10/2030 USD 1465000 1276365 0,00
Emera, Inc., FRN 6,75% 15/06/2076 USD 45816000  43.607.933 016 Magnetite VIllLd., FRN, Series
Enbridge, Inc., FRN 6% 15/01/2077 USD  7.049.000  6.234.499 0,02 2014-8AARZ3,577% 15/04/2031 usb 930.000 BiL774 0.00
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Park Aerospace Holdings Ltd., 144A Mallinckrodt International Finance
4,5% 15/03/2023 uso 3.551.000 3223168 0,01  SA, 144A 5,625% 15/10/2023 usp 7.755.000 5.177.574 0,02
Park Aerospace Holdings Ltd., 144A Mallinckrodt International Finance
5,5% 15/02/2024 usD  13.303.000 12.600.518 0,05  SA, 144A5,5% 15/04/2025 usb  10.670.000 6.233.408 0,02
Shackleton CLO Ltd., FRN, Series Nexa Resources SA, Reg. S 5,375%
2014-6RA ‘B, 144A 4,503% 04/05/2027 usp 6.200.000 5.714.947 0,02
17/07/2028 usp 4.300.000 3.766.692 0,01 Nielsen Co. Luxembourg SARL (The),
Shelf Drilling Holdings Ltd., 144A 1444 5,5% 01/10/2021 usop 6.740.000 5.954.157 0,02
8,25% 15/02/2025 usp 11.983.000 9.816.752 0,04 Nielsen Co. Luxembourg SARL (The),
Telford Offshore Ltd. 12% 1444 5% 01/02/2025 usop 2.190.000 1.898.884 0,01
12/02/2024 usp 1.259.207 558.635 0,00  Trinseo Materials Operating SCA,
Transocean Guardian Ltd., 144A 1444 5,375% 01/09/2025 usb 18.110.000 15.368.149 0,06
5,875% 15/01/2024 uso 4.688.145 4.191.761 0,02 Votorantim Cimentos International
Transocean Phoenix 2 Ltd., 144A SA, Reg. 5 7,25% 05/04/2041 usp 4.310.000 4522375 0,02
7,75% 15/10/2024 usb 1.578.750 1.482.310 0,01 E—
Transocean Pontus Ltd., 1444 6,125% 137.506.624 0,51
01/08/2025 uso 11.728.395 10.641.960 0,04 ) -
Transocean Poseidon Ltd., 144A Mexique
6,875% 01/02/2027 usp 2.726.000 2524.228 0,01 AlfaSAB de CV, Reg. S 6,875%
Transocean Proteus Ltd., 144A 6,25% 25/03/2044 usp 1.741.000 1.704.706 0,01
01/12/2024 uso 1161.750 1.051.210 0,00  Petroleos Mexicanos 5,35%
Transocean, Inc., 144A 9% 12/02/2028 usp 2.800.000 2228764 0,01
15/07/2023 uso 5.194.000 4.853.790 0,02 Petroleos Mexicanos 5,625%
Transocean, Inc., 144A 7,25% 23/01/2046 usp 4.739.000 3.352.908 0,01
01/11/2025 uso 7.793.000 6.541.428 0,02 -
Transocean, Inc., 144A 7,5% 7.286.378 0,03
15/01/2026 ) usb 8.071.000 6.791.301 0.02  pycpas -
Treman Park CLO HLd. PRI Series Alcoa Nederland Holding BV, 144A
20/10/2028 uso 1.850.000 L616.613 001 675%30/09/2024 usb  17.508.000 16.223.943 0,06
UPCB Finance IV Ltd., 144A 5,375% Alcoa Nederland Holding BV, 144A
15/01/2025 USD  19317.000  17.528.543 0,07 1%30/09/2026 usb 3480.000 3:274.681 001
Voya CLO Ltd., FRN, Series 2016-3A f‘;‘/%os'?zg%emme”‘ Bond, Reg. 5 7% S84
i) SASANS usp 662.500 . 0,00
R', 144A 6,03% 18/10/2031 665. 1.446.419 ( X
E 6 18/10/, usb 1:665.000 6 o0t Constellium NV, 144A 6,625%
01/03/2025 usp 6.663.000 6.118.896 0,02
124.050.109 046 \xp BV, 144A 4,625% 01/06/2023 usp 5.705.000 5.293.681 0,02
chili Ol European Group BV, 144A 4%
Empresa Nacional del Petroleo, 15/03/2023 usp 2.535.000 2.231.050 0,01
Reg. S 3,75% 05/08/2026 uso 4.500.000 4,050.637 0,02 Sensata Technologies BV, 144A
4,875% 15/10/2023 USD  14.869.000  13.645.908 0,05
4.050.637 0,02  Sensata Technologies BV, 144A
5,625% 01/11/2024 usp 2.834.000 2.695.052 0,01
Danemark Sensata Technologies BV, 144A 5%
DKT Finance ApS, 1444 9,375% 01/10/2025 usp 2.206.000 2.015.479 0,01
17/06/2023 usb 6.740.000 6.430.743 0,02 Stars Group Holdings BV, 144A 7%
15/07/2026 usp 7.834.000 7.303.663 0,03
6.430.743 0,02 Teva Pharmaceutical Finance
France Netherlands IIl BV 6,75% 01/03/2028 usp 1.503.000 1.215.844 0,01
Altice France SA, 144A 8,125% Teva Pharmaceutical Finance
01/02/2027 USD  10.034.000 9.254.373 0,03  Netherlands IIl BV, Reg. 5 6.75%
-034. 2o : 01/03/2028 usp 1.125.000 903.066 0,00
UPC Holding BV, 144A 5,5%
9.254.373 0,03 15/01/2028 usp 1.585.000 1.413.176 0,01
Allemagne Ziggo Bond Co. BV, 144A 5,875%
Unitymedia GmbH, 144A 6,125% 15/01/2025 usp 6.880.000 6.137.247 0,02
15/01/2025 uso 5.684.000 5.214.149 0,02 Ziggo BV, 1444 5,5% 15/01/2027 usb 2.235.000 1.995.971 0,01
5.214.149 0,02 71.051.805 0,27
Irlande Norvége
James Hardie International Finance Aker BP ASA, 144A 4,75%
DAC, 144A 4,75% 15/01/2025 uso 2300.000 2.045.796 001 15/06/2024 usp 4.010.000 3.634.420 0,01
2.045.796 0,01 3.634.420 0,01
Jersey Pérou v
Adient Global Holdings Ltd., 144A BBVA Banco Continental SA, Reg. S
4,875% 15/08/2026 UsD  14.140.000 9.836.363 0,04 5% 26/08/2022 usp 2.340.000 2181.456 0,01
Delphi Technologies plc, 144A 5% Peru Government Bond, Reg. S 6,35%
01/10/2025 usD 17.305.000 13.435.087 0,05 12/08/2028 PEN 9.400.000 2.822.935 0,01
23.271.450 0,09 5.004.391 0,02
Luxembourg Qatar —
Altice Luxembourg SA, 144A 7,625% Ras Laffan Liquefied Natural Gas Co.
15/02/2025 USD  10.496.000 8.693.033 003 Lid. Il Reg. § 5,298% 30/09/2020 usp 1.454.496 1.302.927 0,00
Camelot Finance SA, 144A 7,875%
15/10/2024 usp 3.804.000 3525595 0,01 1.302.927 0,00
Dana Financing Luxembourg Sarl, ~ . . -
144A 6,5% 01/06/2026 USD  11.040.000 10.195.641 0,04 Organisations supranationales
Ardagh Packaging Finance plc, 144A
FAGE International SA, 144A 5,625%
7,25% 15/05/2024 UsD  23.325.000 21.675.483 0,08
15/08/2026 usb 275.000 212596 0,00 o
" Ardagh Packaging Finance plc, 144A
INEOS Group Holdings 5A, 144A 6% 15/02/2025 USD 29500000  26.895.093 0,10
5,625% 01/08/2024 USD  22305.000  20.015.638 0,07 o Pt :
Intelsat Jackson Holdings SA, 144A Endo Dac, 144A 6% 15/07/2023 Usb  20.041.000 12.676.266 0,05
89% 15/02/2004 g uso 13.226.000 12124114 0,05 ENdo Dac, 1444 5,875% 15/10/2024 usop 1.573.000 1316234 0,00
Intelsat Jackson Holdings SA, 144A . Endo Dac, 144A 6% 01/02/2025 usb 2390.000 1.411.984 0,01
8,5% 15/10/2024 USD  33.475.000 29.183.986 0,11  JBS USALUXSA, 144A5,875%
Intelsat Jackson Holdings SA, 144A 15/07/2024 usbp 9.574.000 8.674.811 0,03
9,75% 15/07/2025 usp 6.085.000 5.452.557 0,02 JBS USALUXSA, 144A 5,75%
JSL Europe SA, Reg. S 7,75% 15/06/2025 UsD  13.720.000 12.555.504 0,05
26/07/2024 uso 3.597.000 3.233.970 0,01
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JBS USA LUX SA, 144A 6,75% Adjustable Rate Mortgage Trust, FRN,
15/02/2028 usp 13.834.000 13.210.425 0,05  Series 2004-2 ‘6A1’ 4,668%
JBS USA LUX SA, 144A 6,5% 25/02/2035 usb 1.410.216 1.256.575 0,01
15/04/2029 usp 12.624.000 12.081.527 0,05  ADT Security Corp. (The), 144A
Panther BF Aggregator 2 LP, 144A 4,875% 15/07/2032 uso 3.330.000 2.471.954 0,01
6,25% 15/05/2026 uso 3.250.000 2.959.021 0,01  ADT Security Corp. (The) 4,125%
Venator Finance Sarl, 144A 5,75% 15/06/2023 usob 19.121.000 16.829.877 0,06
15/07/2025 usp 8.262.000 6.659.333 0,02 Ahern Rentals, Inc., 144A 7,375%
E— 15/05/2023 uso 9.300.000 7.230.456 0,03
120.115.681 0,45  Air Medical Group Holdings, Inc.,
. 144A 6,375% 15/05/2023 uso 8.143.000 6.420.345 0,02
Suisse Albertsons Cos. LLC, 144A 7,5%
Cl‘edon Suisse Group AG, FRN, 144A 15/03/2026 uso 5.623.000 5.291.516 0,02
7,25% Perpetual uso 11.395.000 10.778.056 0,04 Albertsons Cos. LLC 6,625%
- 15/06/2024 uso 30.380.000 27.664.694 0,10
10.778.056 0,04 Albertsons Cos. LLC 5,75%

. 15/03/2025 uso 12.987.000 11.513.069 0,04
Royaume-Uni i
Afren plc, Reg. S 6,625% 09/12/2020 24314 é‘ls’l?g"t/fgla/gg%gzezms corp- 14 uso 13.085.000 11.665.239 0,04

" usb 3330528 h 0.00 Allison Transmission, Inc., 144A 5%
G Global Finance plc, 144A 6,75%
07/02/2025 uso 5.062.000 4.446.943 0.02 01/10/2024 usp 7.450.000 6.696.269 0,03
HSBC Holdings plc, FRN 6,375% e T ' Allison Transmission, Inc., 144A
¥ " 4,75% 01/10/2027 uso 6.175.000 5.402.006 0,02
Perpetual usp 6.375.000 5.909.746 0,02 - o ’
International Game Technology plc, ?‘52%?7535333’ Inc., 1444 usp 3360.000 3111360 0,01
144A 6,5% 15/02/2025 usp 21.139.000 20.407.230 0,07 | B T '
Allstate Corp. (The), FRN 5,75%
Py Banking Group pic, FRN7.5% Up 000 15862112 00 15/08/2053 USD  19.568.000  18.082.407 0,07
. e o ' Alternative Loan Trust, Series
Sensata Technologies UK Financing - apnr *
Co. plc, 144A 6,25% 15/02/2026 USD  15.600.000  14570.037 005 A00w20cB M ifﬁzgé 07/2035 usb 45.002 38397 0.00
Do Bnance plc, 144A.5,75% Usp 2922000 5505270 001 2005-64CB “IAY'5,5% 25/12/2035 usb 248.896 217.523 0,00
. e Py y Alternative Loan Trust, Series
\T/L\Jl!‘g?nwh(l?le‘ d‘i);c'sé‘éjfe?fig;é 22/5825 Usp 9575000  8493.985 003 5005-3CB 1A13" 5,5% 25/03/2035 USD 5964326  5.289.488 002
. Alternative Loan Trust, Series
e 5M25;/P 155/ o1/ zgzg | UsD 11450000 10288413 0.04 5006-J1 '1A13' 5,5% 25/02/2036 usp 176,516 141,644 0,00
145508 151082026 b 1B 12.560.675 Alternafive Loan Trust, Series
- US| +/70.000 260 005 2005-64CB ‘AI5' 5,5% 25/12/2035 usb 439.758 384.327 0,00
Alternative Loan Trust, Series
95.068.734 035 2005-3CB ‘14’ 5,25% 25/03/2035 uso 143.657 125.845 0,00
Etats-Unis d’Amérique - Alternative Loan Trust, Series
ABFC Trust, FRN, Series 2004-HEL ZOOS—&QB ‘1A4’ 5,5% 25/0‘}/2035 uso 3.517.283 3.096.291 0,01
‘M1’ 3,33% 25/03/2034 usp 1.479.740 1.307.413 0,01 Alternative Loan Trust, Series
ABFC Trust, FRN, Series 2004-0PT3 2005-10CB '1A5' 5,5% 25/05/2035 usp 2.695.926 2.335.259 0,01
‘M1’ 3,18% 25/09/2033 usp 188.570 163.028 0,00 Alternative Loan Trust, FRN, Series
ABFC Trust, FRN, Series 2005-WF1 2005-J2 1A5' 2,904% 25/Q4/2035 uso 3.367.614 2.539.327 0,01
‘ML’ 2,97% 25/11/2034 usb 190.684 168.023 0,00 Alternative Loan Trust, Series
ABFC Trust, FRN, Series 2004-0PT2 2005-18 ‘A5’ 5,5% 25/07/2035 usp 516.643 421.893 0,00
‘M2" 3,93% 25/07/2033 usp 403.634 342.998 0,00 Alternative Loan Trust, Series
Acadia Healthcare Co., Inc. 5,625% 2005-6CB ‘1A6 5,5% 25/04/2035 usp 260.995 236.503 0,00
15/02/2023 usp 4.682.000 4197763 0,02 Alternative Loan Trust, Series
Acadia Healthcare Co., Inc. 6,5% 2005-10CB ‘1A8' 5,5% 25/05/2035 uso 1.624.305 1.470.421 0,01
01/03/2024 usp 8.080.000 7.402.047 0,03 Alternative Loan Trust, Series
Acadia Healthcare Co., Inc. 6,125% 2007-19 ‘1A8' 6% 25/08/2037 uso 358.791 257.683 0,00
15/03/2021 usp 966.000 849.687 0,00 Alternative Loan Trust, Series
ACC Trust, Series 2018-1 ‘B, 144A 2004-12CB ‘2A1" 6% 25/06/2034 uso 671.750 608.489 0,00
4,82% 20/05/2021 usb 1.455.000 1.286.219 0,01 Alternative Loan Trust, Series
ACC Trust, Series 2018-1 °C’, 144A 2004-16CB "2A1" 5% 25/08/2019 usb 108.152 94.936 0,00
6,81% 21/02/2023 uso 1135.000 1.012.955 0,00 Alternative Loan Trust, Series
ACCO Brands Corp., 1444 5,25% 2005-16 ‘2Al' 5,5% 25/07/2025 usp 50.490 43.265 0,00
15/12/2024 UsD  13.545.000 12.018.212 0,05 Alternative Loan Trust, Series
Accredited Mortgage Loan Trust, 2007-25 ‘2AL 6% 25/11/2022 usb 33.141 28.099 0,00
FRN, Series 2004-4 ‘M1’ 3,3% Alternative Loan Trust, Series
25/01/2035 uso 171752 151.596 0,00 2006-41CB 2A13' 5,75% 25/01/2037 usp 3.405.671 2521515 0,01
ACE Cash Express, Inc., 144A 12% Alternative Loan Trust, Series
15/12/2022 7 6.188.429 2004-28CB ‘2A4' 5,75% 25/01/2035 usp 154.087 138.510 0,00
/12/. usp 1915.000 0,02 3 /
ACE Securities Corp. Home Equity Alternative Loan Trust, Series
Loan Trust, FRN, Series 2003-FML 2004-32CB ‘25’ 5,5% 25/02/2035 usp 709.182 640.811 0,00
‘MY’ 3,694% 25/11/2032 uso 533.432 481.925 0,00 Alternative Loan Trust, Series
ACE Securities Corp. Home Equity 2006-4CB ‘2A5' 5,5% 25/04/2036 usp 249.690 216.490 0,00
Loan Trust, FRN, Series 2003-HE1 Alternative Loan Trust, Series
‘M1’ 3,405% 25/11/2033 usp 1.868.035 1.633.222 0,01  2004-28CB ‘3A1" 6% 25/01/2035 uso 2.462.580 2.194.345 0,01
ACE Securities Corp. Home Equity Alternative Loan Trust, Series
Loan Trust, FRN, Series 2003-NC1 2005-J1 3A1" 6,5% 25/08/2032 uso 104.932 95.149 0,00
‘M1’ 3,6% 25/07/2033 usp 528511 463.434 0,00  Alternative Loan Trust, Series
ACE Securities Corp. Home Equity 2005-J3 3A1" 6,5% 25/09/2034 uso 20.253 17.133 0,00
Loan Trust, FRN, Series 2003-0P1 Alternative Loan Trust, Series
‘MY’ 3,48% 25/12/2033 uso 2.222.734 1.965.000 0,01  2007-9T1 ‘3Al’ 5,5% 25/05/2022 usb 2.923 2314 0,00
ACE Securities Corp. Home Equity Alternative Loan Trust, Series
Loan Trust, FRN, Series 2004-HE4 2005-85CB ‘3A2" 5,25% 25/02/2021 uso 89.108 77.105 0,00
"M2' 3,405% 25/12/2034 usD 1.349.645 1179.626 0,00 Alternative Loan Trust, Series
ACE Securities Corp. Home Equity 2005-50CB *4A1" 5% 25/11/2020 usob 14.198 12.531 0,00
Loan Trust, FRN, Series 2004-0P1 Alternative Loan Trust, Series
‘M2' 3,979% 25/04/2034 uso 1.947.890 1.703.948 0,01 2005-80CB ‘5A1" 6% 25/02/2036 uso 6.172.001 5.555.953 0,02
ACI Worldwide, Inc., 144A 5,75% Alternative Loan Trust, Series
15[08/2026 usp 7.153.000 6.550.942 0,02 2005-J11 ‘5A1' 5,5% 25/11/2020 uso 51.791 45.614 0,00
Adfe”t US LLC, 144A 7% 15/05/2026 uso 5.260.000 4.750.409 0,02 Alternative Loan Trust, Series
édJUSISZ%% RETGB Mortgage Trust, FRN, 2007-16CB ‘5A1" 6,25% 25/08/2037 uso 438.527 321.624 0,00
eries 2005-2 3A1" 4,755% Alternative Loan Trust, Series
25[06/2035 uso 776.162 681.164 0,00 2004-28CB ‘6Al' 6% 25/01/2035 usp 8.571 7.840 0,00
Adjustable Rate Mortgage Trust, FRN, Alternative Loan Trust, Series
;g; gé%gg-" 4AL" 4,427% uso 5247.980 5033240 001 2004-25CB ‘A1’ 6% 25/12/2034 usb 2.622.210 2.356.857 0,01
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Alternative Loan Trust, Series Anixter, Inc., 144A 6% 01/12/2025 uso 3.625.000 3.447.271 0,01
2004-27CB A" 6% 25/12/2034 usp 573.502 497.513 0,00  Antero Midstream Partners LP, 144A
Alternative Loan Trust, Series 5,75% 15/01/2028 usp 3.300.000 2.866.420 0,01
2005-23CB *A15’ 5,5% 25/07/2035 usp 1.108.675 979.552 0,00  Antero Midstream Partners LP
Alternative Loan Trust, Series 5,375% 15/09/2024 usb 3.710.000 3.267.887 0,01
2006-19CB ‘Al5’ 6% 25/08/2036 usp 229.120 179.573 0,00  Antler Mortgage Trust, Series
Alternative Loan Trust, Series 2018-RTL1 ‘Al’, 144A 4,335%
2005-21CB ‘Al7" 6% 25/06/2035 usp 2.208.998 1.908.380 0,01  25/07/2022 uso 5.275.000 4.674.639 0,02
Alternative Loan Trust, FRN, Series Aramark Services, Inc., 144A 5%
2007-0A6 ‘AlA’ 2,544% 25/06/2037 usb 8.948.827 7.645.279 0,03  01/02/2028 uso 10.690.000 9.645.098 0,04
Alternative Loan Trust, Series Argent Securities, Inc. Asset-Backed
2006-25CB A2’ 6% 25/10/2036 usp 234.899 177.989 0,00  Pass-Through, FRN, Series 2003-W5
Alternative Loan Trust, Series ‘M2’ 4,031% 25/10/2033 usop 258.708 223.626 0,00
2005-J14 ‘A3’ 5,5% 25/12/2035 usp 549.267 418.019 0,00  Argent Securities, Inc. Asset-Backed
Alternative Loan Trust, Series Pass-Through, FRN, Series 2004-W7
2005-13CB ‘A4’ 5,5% 25/05/2035 usp 2.422.492 2.135.578 0,01 M2’ 3,33% 25/05/2034 usb 136.913 121.274 0,00
Alternative Loan Trust, Series Argent Securities, Inc. Asset-Backed
2005-21CB ‘A4’ 5,25% 25/06/2035 usp 217.244 181.185 0,00  Pass-Through, FRN, Series 2004-W7
‘Alternative Loan Trust, Series M9, 1444 3,874% 25/05/2034 usp 874.675 762.478 0,00
2005-23CB ‘A4’ 5,5% 25/07/2035 usp 3.880.638 3.463.842 0,01  Argent Securities, Inc. Asset-Backed
Alternative Loan Trust, Series g?fg25°§§hwgef,§gfc§tg?fuSt' FRN,
- ‘A5’ { & & o
2005-70CB ‘A5 5,5% 25/12/2035 usb 26.637 22.020 0.00 32)05/2034 usp 4516574 3.877.811 0,01
ggggviaviéggn&uz%hsze/rz%%s usp 3.787.008 2.882.102 0,01 Argent Securities, Inc. Asset-Backed
N . N e o ’ Pass-Through Certificates Trust, FRN,
Alternative Loan Trust, Series Series 2004-W5 ‘ML 3,33%
2007-8CB “A9" 6% 25/05/2037 uso 374.443 286212 0.00 " 25/04/2034 ' usp 1170757 1.033.469 0,00
AMC Networks, Inc. 5% 01/04/2024 usp 12.446.000 11.267.615 0,04 Argent Securities, Inc. Asset-Backed o ’
AMC Networks, Inc. 4,75% Pass-Through Certificates Trust, FRN,
01/08/2025 uso 2.415.000 2.158.078 001 series 2004-W6 ‘M1’ 3,255%
American Airlines Group, Inc., 144A 25/05/2034 uso 147.996 130.955 0,00
5% 01/06/2022 uso 3.191.000 2.886.382 0,01 Argent Securities, Inc. Asset-Backed
American Credit Acceptance Pass-Through Certificates Trust, FRN,
Receivables Trust, Series 2018-3 ‘D', Series 2004-W2 ‘M2’ 4,305%
144A 4,14% 15/10/2024 usp 2.880.000 2.595.399 001 25/04/2034 usp 343.458 309.148 0,00
American Credit Acceptance Argent Securities, Inc. Asset-Backed
Receivables Trust, Series 2018-4 ‘D', Pass-Through Certificates Trust, FRN,
144A 4,4% 13/01/2025 usp 5.225.000 4.719.932 0,02 Series 2004-W6 ‘M2’ 4,23%
American Credit Acceptance 25/05/2034 usp 1.511.707 1.345.061 0,01
Receivables Trust, Series 2017-4 'E", Argent Securities, Inc. Asset-Backed
144A 5,02% 10/12/2024 usp 680.000 612.729 0,00 pass-Through Certificates Trust, FRN,
American Credit Acceptance Series 2004-W2 ‘M3’ 4,53%
Receivables Trust, Series 2018-3 °E’, 25/04/2034 uso 221.694 193.198 0,00
1444 5,17% 15/10/2024 usp 2.450.000 2.233.562 0,01 Arroyo Mortgage Trust, FRN, Series
American Credit Acceptance 2018-1‘Al', 144A 3,763%
Receivables Trust, Series 2018-4 ‘E", 25/04/2048 usp 5.464.618 4.939.338 0,02
144A 5,38% 13/01/2025 usp 1.175.000 1.074.257 0,00 Arroyo Mortgage Trust, FRN, Series
American Credit Acceptance 2018-1°A2', 144A 4,016%
Receivables Trust, Series 2018-3 °F', 25/04/2048 usp 9.923.747 8.975.492 0,03
144A 6,44% 12/06/2025 usp 1.970.000 1.785.915 0,01 Ashtead Capital, Inc., 144A 4,125%
American Credit Acceptance 15/08/2025 usp 6.331.000 5.634.641 0,02
Receivables Trust, Series 2018-4 ‘F', Ashtead Capital, Inc., 144A 4,375%
144 6,94% 13/10/2025 usp 1.710.000 1.550.909 001 15/08/2027 usp 1.730.000 1.524.417 0,01
American Express Co., FRN 4,9% Asset-Backed Securities Corp. Home
Perpetual usp 8.265.000 7.215.421 0,03 Equity Loan Trust, FRN, Series
American Express Co., FRN 5,2% 2001-HE3 ‘Al 2,98% 15/11/2031 usp 2.044.754 1.775.755 0,01
Perpetual usD 2.875.000 2.525.750 0,01 Asset-Backed Securities Corp. Home
American Home Mortgage Assets Equity Loan Trust, FRN, Series
Trust, FRN, Series 2006-2 ‘2A1' 2,62% 2003-HE4 ‘M1’ 3,685% 15/08/2033 usp 2.149.495 1.902.227 0,01
25/09/2046 uso 6.639.041 5.574.333 0,02 Asset-Backed Securities Corp. Home
American Home Mortgage Equity Loan Trust, FRN, Series
Investment Trust, FRN, Series 2007-2 2003-HE6 ‘M1’ 3,405% 25/11/2033 usp 463.324 405.007 0,00
‘12A1' 2,7% 25/03/2037 usp 6.352.788 3.570.961 0,01 Asset-Backed Securities Corp. Home
American Home Mortgage Equity Loan Trust, FRN, Series
Investment Trust, FRN, Series 2005-1 2003-HE3 ‘M2’ 5,44% 15/06/2033 usp 83.631 75.220 0,00
‘6A’ 4,62% 25/06/2045 usp 400.850 360.214 0,00 Asset-Backed Securities Corp. Home
American International Group, Inc., Equity Loan Trust, FRN, Series
FRN 5,75% 01/04/2048 usp 19.938.000 17.930.206 0,07 2004-HE2 ‘M2’ 4,305% 25/04/2034 uso 1.350.146 1.182.963 0,00
American Woodmark Corp., 144A Asset-Backed Securities Corp. Home
4,875% 15/03/2026 usp 9.839.000 8.513.863 0,03 Equity Loan Trust, FRN, Series
Ameriquest Mortgage Securities, Inc. 2004-HE7 ‘M2’ 3,979% 25/10/2034 uso 1.589.417 1.415.245 0,01
Asset-Backed Pass-Through Asset-Backed Securities Corp. Home
Certificates Trust, FRN, Series Equity Loan Trust, FRN, Series
2002-AR1 ‘MY’ 3,548% 25/09/2032 usp 679.540 607.742 0,00 2004-HE8 ‘M2’ 4,155% 25/12/2034 uso 2.578.069 2.290.994 0,01
Ameriquest Mortgage Securities, Inc. Asset-Backed Securities Corp. Home
Asset-Backed Pass-Through Equity Loan Trust, FRN, Series
Certificates Trust, FRN, Series 2005-HE6 ‘M4’ 3,364% 25/07/2035 uso 500.000 441.324 0,00
2004-R1 ‘M1’ 3,225% 25/02/2034 usp 234.439 207.729 0,00 Avantor, Inc., 144A 6% 01/10/2024 usp 9.340.000 8.755.096 0,03
Ameriquest Mortgage Securities, Inc. Avis Budget Car Rental LLC, 144A
éss{e%;Battkeg Patss;{lxlrosugh 6,375% 01/04/2024 USD  20.223.000 18.565.273 0,07
ertificates Trust, FRN, Series i
2004-R1 M2’ 3,3% 25/02/2034 uso 112,221 96135 000 £4sDudeel Car Rental LLC, 144A USD 16316000 14405198 0,05
Amkor Technology, Inc., 144A ;
6,625% 15/09/2027 USD 8248000 7198297 0,03 hoeiaselbar Rental LLC, 1444 US> 475000 3690641 001
AMN Healthcare, Inc., 1444 5,125% Axalta Coating Systems LLC, 144A
21/ 1t0/ j?zg s Inc. 1444 5 6255 usb  6.010.000 5.386.250 002 45759 15/08/2024 usb 6.120.000 5.537.683 0,02
msted Industries, Inc., ,625% !
01/07/2027 USD 3972000  3.633844 o1 Bancel hmerca Alternative voan
éﬂg_el %g\ng(ﬁgg&gﬂtéﬁ& FRN, 25/05/2021 usb 12.650 10712 0,00
eries 2018-2 “Al’, X i i
27/07/2048 UD 10871704 9736330 o4 CangofAmercapltemativeloan
Angel Oak Mortgage Trust | LLC, FRN, 25/11/2019 usp 25.956 22,595 0,00
Series 2018-3 ‘Al’, 144A 3,649%
25/09/2048 usp 6.293.450 5.609.494 0,02

82



JPMorgan Investment Funds - Global Income Fund

Etat du portefeuille-titres (suite)

Au 30 juin 2019
Quantité/ Valeur de % de Quantité/ Valeur de % de
Valeur marché I'Actif Valeur marché I'Actif
Investissements Devise nominale EUR net  Investissements Devise nominale EUR net
Banc of America Alternative Loan Bear Stearns ALT-A Trust, FRN, Series
Trust, Series 2005-4 ‘3A1" 5,5% 2005-4 23A1" 4,642% 25/05/2035 uso 1.040.306 929.641 0,00
25/05/2020 uso 12.496 10.217 0,00  Bear Stearns ALT-A Trust, FRN, Series
Banc of America Alternative Loan 2006-8 ‘3A1" 2,59% 25/02/2034 usop 381.669 340.641 0,00
Trust, Series 2006-4 3CB4’ 6% Bear Stearns ARM Trust, FRN, Series
25/05/2046 usp 101.406 88.759 0,00 2005-1°4Al1’ 3,938% 25/03/2035 usp 22.447 19.669 0,00
Banc of America Alternative Loan Bear Stearns Asset-Backed Securities
Trust, Series 2004-12 *4A1" 5,5% | Trust, FRN, Series 2004-HE11 ‘M2’
25/01/2020 usp 128.193 111.542 0,00 3,979% 25/12/2034 uso 779.334 697.959 0,00
Banc of America Alternative Loan Bear Stearns Asset-Backed Securities
Trust, Series 2006-4 *4CB1’ 6,5% I Trust, FRN, Series 2004-HE6 ‘M2’
25/05/2046 uso 3.035.972 2.805.606 0,01 4,279% 25/08/2034 usp 1.958.204 1.725.517 0,01
Banc of America Alternative Loan Bear Stearns Asset-Backed Securities
Trust, Series 2005-12 ‘5A1" 5,25% | Trust, FRN, Series 2005-HE4 ‘M2’
25/01/2021 usp 41.455 35.573 0,00  3,364% 25/04/2035 uso 1.967.414 1.737.902 0,01
Banc of America Alternative Loan Bear Stearns Asset-Backed Securities
Trust, Series 2006-5 ‘CB7' 6% I Trust, FRN, Series 2004-FR2 ‘M3’
25/06/2046 usp 211.790 181.830 0,00 4,204% 25/06/2034 uso 403.616 356.534 0,00
Banc of America Commercial Bear Stearns Asset-Backed Securities
Mortgage Trust, FRN, Series 2007-1 Trust, FRN, Series 2004-SD4 ‘Al’
‘AMFX’ 5,482% 15/01/2049 usp 1.126.278 993.853 0,00 3,304% 25/08/2044 uso 280.109 249.172 0,00
Banc of America Commercial Bear Stearns Asset-Backed Securities
Mortgage Trust, Series 2017-BNK3 Trust, FRN, Series 2003-1 ‘M1”
‘D', 144A 3,25% 15/02/2050 usp 1.160.000 920.136 0,00 4,054% 25/11/2042 usp 288.564 248.588 0,00
Banc of America Commercial Bear Stearns Asset-Backed Securities
Mortgage Trust, FRN, Series 2007-3 Trust, FRN, Series 2003-5D1 ‘M1"
‘F', 144A 5,697% 10/06/2049 uso 2.492.926 2.228.393 0,01 3,679% 25/12/2033 usb 388.762 334.076 0,00
Banc of America Funding Trust, FRN, Bear Stearns Asset-Backed Securities
Series 2006-A ‘1Al 4,699% Trust, FRN, Series 2004-HE2 ‘M2"
20/02/2036 usp 1.339.151 1.177.292 0,00  4,204% 25/03/2034 usp 247.700 219.892 0,00
Banc of America Funding Trust, Berry Global Escrow Corp., 144A
Series 2005-6 ‘142" 5,5% 25/10/2035 usp 1.702.913 1.434.619 0,01 4,875% 15/07/2026 usp 11.020.000 9.903.876 0,04
Banc of America Funding Trust, Berry Global Escrow Corp., 144A
Series 2006-1 1A23' 5,75% 5,625% 15/07/2027 uso 6.112.000 5.583.037 0,02
25/01/2036 usp 429.596 408.791 0.00 g River Steel LLC, 144A 7,25%
Banc of America Funding Trust, FRN, 01/09/2025 usp 3.534.000 3.259.833 0,01
Series 2007-C '1A3' 4,614% Blue Racer Midstream LLC, 144A
20/05/2036 usp 3729.442 3.286.828 0,01 6,125% 15/11/2022 usD  17.775.000 15.908.275 0,06
Banc of America Funding Trust, FRN, Blue Racer Midstream LLC, 144A
Series 2007-C '1A4" 4,614% 6,625% 15/07/2026 uso 3.645.000 3.226.131 0,01
20/05/2036 uso 1.603.858 1.413.510 0.01 Booz Allen Hamilton, Inc., 144A
gaﬂ,c ofZ é\omerzicgzugdsm% J/Drustv 5,125% 01/05/2025 usb 3.826.000 3.411.540 0,01
eries 2006-2'2A20° 5, Boyd Gaming Corp. 6% 15/08/2026 usp 9.124.000 8.449.665 0,03
25/03/2036 usp 156.097 135.138 0,00 Boxne USA, \gnc 1p44A 724%/
Banc of America Funding Trust, FRN, 01/05/2025 ! 11.754.004 0,04
series 20075 AT 2,6% 25/07/2037 usb 4.403.138 2621.257 001 Br;eiw/arOHite\s & Resorts Trust, FRN, e 12:360.000 :
Banc of America Funding Trust, Series 2018-PRME ‘C’, 144A 3,69%
Series 2005-7 ‘4A7" 6% 25/11/2035 usb 137.081 121.938 000 15/06/2035 ' ' usp 1500.000 1320.665 0,01
Banc of America Funding Trust, Brink’s Co. (The), 144A 4,625%
Series 2007-4 ‘8A1’ 5,5% 25/11/2034 usp 20.215 16.075 0,00 15‘/10/2027( ) . usp 5.122.000 4.506.178 0,02
Banc of America Mortgage Trust, Brookfield Property REIT, Inc., 144A
Series 2007-3 ‘1AL’ 6% 25/09/2037 usb 197.361 169.946 0,00 o3 /052006 usp 8.732.000 7.910741 0,03
Banc of America Mortgage Trust, Bruin E&P Partners LLC, 144A
FRN, Series 2004-A 2A2' 4,82% 8,875% 01/08/2023 USD  2.008.000 1512.646 0,01
25/02/2034 uso 126.338 112.739 0,00 Buckeye Partners LP, FRN 6,375%
Banff Merger Sub, Inc., 144A 9,75% 22/01/2078 usp 14.630.000 9.413.409 0,04
01/09/2026 usp 10.086.000 7.775.092 0,03 BWAY Holding Co., 144A 5,5%
BANK, Series 2017-BNK7 ‘B’ 3,949% 15/04/2024 ” usp 19.620.000 17.212.982 0,06
15/09/2060 uso 2385000 2.220.863 001 B Technologies, Inc., 144A 5,375%
BANK, Series 2017-BNK7 ‘D', 144A 15/07/2026 T " usp 2.900.000 2630435 0,01
2,708% 15/09/2060 usp 1.715.000 1.290.872 0,01 BX/CcJ{ﬂmerdal Mortgage Trust, FRN
Bank of America Corp., FRN 5,125% Series 2018-BIOA ‘D', 144A 3,761%
Pefie“;a‘ e Corn. RN 5,870 Usb 630,000 5412156 0,02 15/03/2037 U 6.000.000 5.282.679 0,02
Bank of America Corp., FRN 5 BX Commercial Mortgage Trust, FRN,
Perpetual Usb  59.186.000  54.284.988 020 Sariat 2018-IND €' 114 4.14%
Bank of America Corp., FRN 6,3% 15/11/2035 uso 828.366 732.167 0,00
Perpetual Usb  27.308.000  26.786.939 010 Bx Trust, FRN, Series 2018-MCSF ‘B,
Bank of America Corp., FRN 6,1% 144A 3,245% 15/04/2035 uso 1.500.000 1.302.161 0,01
Perpetual usb 30071000  28.584.767 011 Bx Trust, FRN, Series 2018-MCSF ‘C’,
Bank of America Corp., FRN 5,797% 144A 3,444% 15/04/2035 usp 1.000.000 866.574 0,00
Perpetual uso 1.012.000 888.482 0,00 Cablevision Systems Corp. 8%
Bank of America Corp., FRN 6,5% 15/04/2020 usp 10.109.000 9.182.565 0,03
perpetual usp 8.865.000 8.630.858 0.03  cablevision Systems Corp. 5,875%
Bank of New York Mellon Corp. (The), 15/09/2022 uso 1.525.000 1.416.879 0,01
FRN 4,625% Perpetual uso 27.188.000 23.863.035 009 calfrac Holdings LP, 144A 8,5%
Bank of New York Mellon Corp. (The), 15/06/2026 usb 2.770.000 1.715.570 0,01
FRN 4,59% Perpetual USD  13.254.000  11.484.992 004 California Resources Corp., 144A 8%
Bank of New York Mellon Corp. (The), 15/12/2022 usp 3.692.000 2.440.662 0,01
FRN 4,95% Perpetual USD  10.581.000 9.396.911 0,04 Callon Petroleum Co. 6,375%
Bausch Health Americas, Inc., 144A 01/07/2026 uso 1.925.000 1.709.055 0,01
9,25% 01/04/2026 uso 3.756.000 3.694.990 0.0l Calpine Corp., 144A 5,875%
Bausch Health Americas, Inc., 144A 15/01/2024 usp 6.130.000 5.541.400 0,02
8,5% 31/01/2027 USD  14.846.000 14320598 0,05 Calpine Corp., 144A 5.25%
Bavvie;v F‘m’?ncia\ QAOSrTIESgE ; 01/06/2026 usp 8.345.000 7.476.748 0,03
Pass-Through Trust, , Series . 5,75% 15/01/2025 6.744.591 0,03
2006-C 1A' 5,638% 28/11/2036 uso 141,055 125.105 000 Cabne Carp. 57596 19/01/2 b 714.000 i
Bayview Financial Revolving Asset 15/04/2023 U 7.463.000 6.359.524 0,02
Trust, FRN, Series 2005-A ‘Al’, 144A Ca/rrizé 0il & Gas, Inc. 8.25% o !
Baviow portunty Master Fund USD 3044075 2604857 001 15072025 USD 1685000 1454360 001
H ap Catalent Pharma Solutions, Inc., 144A
Trustlib, STEP, Series 2018-RN5 “AL, 4,875% 15/01/2026 Usb  6.764.000 6.041.881 0,02
144A 3,819% 28/04/2033 usb 342.898 303.062 0,00
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Catalent Pharma Solutions, Inc., 144A Chase Funding Trust, FRN, Series
5% 15/07/2027 uso 727.000 648.246 0,00  2004-12ML’ 3,154% 25/09/2033 usp 497190 433.937 0,00
C-BASS Trust, FRN, Series 2006-CB6 Chase Mortgage Finance Trust, Series
‘A23' 2,58% 25/07/2036 usp 4.147.221 3.612.199 0,01  2006-53 1A' 6% 25/11/2036 usp 1.627.760 1.074.703 0,00
CCM Merger, Inc., 144A 6% Chase Mortgage Finance Trust, Series
15/03/2022 uso 3.859.000 3.483342 0,01  2007-52 '1A8' 6% 25/03/2037 usp 57.950 39.878 0,00
CCO Holdings LLC, 144A 5,875% Chase Mortgage Finance Trust, FRN,
01/04/2024 USD  66323.000  60.916.061 0,23 Series 2007-A2 3AL" 4,896%
CCO Holdings LLC, 1444 5,375% 25/07/2037 ) usp 9.170.401 8.253.908 0,03
01/05/2025 usp 5.980.000 5.446.780 0,02 Chase Mortgage F\nanc/e Trust, Series
CCO Holdings LLC, 144A 5,75% 2006-54 ‘A5’ 6% 25/12/2036 usp 878.117 598.856 0,00
15/02/2026 USD  53137.000  49.133.439 0,18 CHEC Loan Trust, FRN, Series 2004-1
CCO Holdings LLC, 144A 5,5% ‘M3', 144A 3,454% 25/07/2034 uso 313.200 267.274 0,00
01/05/2026 usp 20.200.000 18.585.150 0,07  Cheniere Corpus Christi Holdings LLC
CCO Holdings LLC, 144A 5,125% 7% 30/06/2024 usb 3.755.000 3.795.327 0,01
01/05/2027 usp 46.186.000 42.047.840 0,16  Cheniere Corpus Chrlstl Holdings LLC
CCO Holdings LLC, 144A 5,875% 5,875% 31/03/20: UsD  10.520.000 10.292.283 0,04
01/05/2027 uso 1.875.000 1.740.755 0,01  Cheniere Corpus Chrlstl Holdings LLC
CCO Holdings LLC, 144A 5% 5,125% 30/06/2027 usp 5.310.000 5.075.733 0,02
01/02/2028 usp 8.658.000 7.754.710 0,03  Cheniere Energy Partners LP, 144A
CCO Holdings LLC, 1444 5,375% 5,625% 01/10/2026 usp 2.950.000 2.740.459 0,01
01/06/2029 uso 1.293.000 1.173.981 0,00  Cheniere Energy Partners LP 5,25%
CCO Holdings LLC 5,125% 15/02/2023 uso 1.568.000 1.401.724 0,01 01/10/2025 usop 3.029.000 2.753.418 0,01
CCO Holdings LLC 5,75% 01/09/2023 uso 2.375.000 2132703 0,01 gglLBGéATSIF{A§Sf§2I5Uité;RN~ Series
CD Mortgage Trust, FRN, Series 5 . 218%
2017-CD4 *C’ 4,349% 10/05/2050 uso 1.200.000 1114.875 0,00 ﬁfﬁff?ﬁ? Trust FRN, Seri usb 7.305.000 6.432.772 0,02
CD Mortgage Trust, Series 2017-CD5 R Issuer Trust, FRN, Series
‘D', 144A 3,35% 15/08/2050 . 408.155 2018-GT1 'B', 144A 5,93%
CDC Mortgage ‘Eap(tal 4rust RN usb 526000 000 55/05/2023 usDp 1.310.000 1153.827 0,00
Series 2003-HEL ‘M1’ 3,78% CHL Mortgage Pass-Through Trust,
25/08/2033 usp 341,602 300.981 0,00  Series 200612 1AL 6% 25/04/2036 usp 89.147 68.891 0,00
CDK Global, Inc., 144A 5,25% g:hgg%gzgleo?ﬁslghggygh Trust,
15/05/2029 uso 9.045.000 8.226.325 0,03 -
CDK Global, Inc. 5,875% 15/06/2026 USD 2705000 2527536 0,01 éa/LOEA/ O e base Throush Trust usb 1971364 1.409.137 001
COW LLC 5,5% 01/12/2024 USD 4135000 3.877.777 R
Eg{xﬁg‘fﬁ% . USD 12266000 11269848 004 19/62/2034 usp 402926 363.966 0,00
. g CHL Mortgage Pass-Through Trust,
1c5e/n Otzfeoczgrp Lo s 3750 usp 2.178.000 1.954.117 001 FRN, Series 2004-25 ‘21 3,084%
- :375% 25/02/2035 usp 2362.928 2.004.232 0,01
01/06/2026 _ uso 2.158.000 1.998.308 0.0l CHL Mortgage Pass-Through Trust,
Centennial Resource Production LLC, Series 2007-18 2A1’ 6,5% 25/11/2037 usp 143.432 93.929 0,00
1444 6,875% 01/04/2027 . uso 1.174.000 1.038.160 0,00 CiL Mortgage Pass-Through Trust,
CenterPoint Energy, Inc., FRN 6,125% FRN, Series 2006-HYB2 ‘2A18'
Perpetual usp 22.330.000 20.331.343 0,08 4,215% 20/04/2036 usp 1.291.256 1.060.156 0,00
Centex Home Equity Loan Trust, FRN, CHL Mortgage Pass-Through Trust,
Series 2004-A M1’ 3,004% FRN, Series 2006-HYB1 2A2C’
25/01/2034 uso 1.286.077 1129.960 0,00 3,866% 20/03/2036 usDp 3.488.032 2.880.502 0,01
Centex Home Equity Loan Trust, FRN, CHL Mortgage Pass-Through Trust,
series 2004-A 'M2' 3,454% Series 2006-18 ‘2A4’ 6% 25/12/2036 usp 4.821.237 3.634.729 0,01
25/01/2034 usp 111,051 961561 000 CHL Mortgage Pass-Through Trust,
Centex Home Equity Loan Trust, FRN, Series 2005-J2 ‘3A8' 5,5%
Series 2004-C 'M2' 3,199% 25/08/2035 usp 7.102.409 5.551.773 0,02
25/06/2034 uso 532312 468.352 0,00 CHL Mortgage Pass-Through Trust,
Centex Home Equity Loan Trust, FRN, Series 2006-15 ‘Al’ 6,25%
Series 2005-D ‘M4’ 3,014% 25/10/2036 usp 80.854 57.715 0,00
Egﬁgfﬁs;e Equity Loan Trust usp 6.000.000 5.208.709 0,02 cyL Mortgage Pass-Through Trust,
) Loan Trust, Series 2007-16 ‘AL’ 6,5% 25/10/2037 usp 3181034 2.269.881 0,01
STEP, Series 2004-D "MF2' 5,56% CHL Mortgage Pass-Through Trust,
ig/n (t’:x/ o, Caulty Loan Trust usb 206.407 187.953 0.00 series 2007-3 “AL8’ 6% 25/04/2037 usD 2176.134 1.572.996 001
Mo P g T
25/09/2034 uso 369.755 338.176 0,00 ; ’
’ g 20/11/2034 usD 393.778 354.808 0,00
Centex Home Equity Loan Trust FRN. CHL Mortgage Pass-Through Trust,
eries 2002 094% Series 2006-17 A2’ 6% 25/12/2036 usp 746,558 513.731 0,00
25/09/2034 uso 161.994 142.380 0,00 -
Central Garden & Pet Co. 6,125% CHL Mortgage Pass-Through Trust,
entra) Garden & Pet Co. 6, Series 2007-2 *A2’ 6% 25/03/2037 usp 341.881 255530 0,00
15/11/2023 usD  10.014.000 9.172.939 0,03 i’
Central Garden & Pet Co. 5.125% CHL Mortgage Pass-Through Trust,
entral Garden & Pet Co. 5,125% Series 2007-10 ‘A4’ 5,5% 25/07/2037 usp 253360 176.930 0,00
01/02/2028 usp 11.147.000 9.625.232 0,04 ¢t Mortgage Pass-Through Trust
Charles Schwab Corp. (The), FRN 5% Series 2007-13 ‘A4’ 6% 25/08/2037 usD 159.894 117.807 0,00
Perpetual usp 24.025.000 21.110.494 0,08 -
Ch Funding L A X CHL Mortgage Pass-Through Trust,
et RN, S \ezaznooingll o Series 2005-30 A5 5,5% 25/01/2036 usp 240132 194134 0,00
3,499% 25/05/2034 usp 510.004 453.428 0,00 gsrﬁe"g%ggl_izeopi\s;'ghzfgjugh Trust,
Chase Funding Loan Acquisition 25/12/2027 uso 80.615 65.726 0,00
Trust, FRN, Series 2004-0PT1 ‘M2 Cincinnati Bell, Inc., 144A 7%
: } s g uso 9.453.000 344, 0,03
3,904% 25/06/2034 uso 702.340 622.550 0,00 50075004 7344218
Chase Funding Trust, STEP, Series Cincinnati Bell, Inc.. 144A 8%
2003-4 1A5' 5,194% 25/05/2033 usb 314.938 285.957 000 SinannatiBell Inc.,
] : 15/10/2025 usp 5.038.000 3.806.239 0,01
Chase Funding Trust, Series 2004-1 CITGO Petroleum Corp., 144A 6,25%
‘IMI' 4,725% 25/05/2033 usb 955.089 911.778 0,00 etroleum corp., 2
Chase Funding Trust. FRN, Series 15/08/2022 usp 3.397.000 3.002.900 0,01
X . A /- Citigroup Commercial Mortgage
iggjezl:u%ng,z:/zsztéé?{i/zgsrsies uso 1.082.889 1.013.282 0,00 TriEt FRN. Series 201797 B 4 137%
v L 445, 345.
2003-5 '1M2' 5,641% 25/09/2032 usb 142.988 122311 0,00 é%gfgjgigmmerda‘ Mortgage usb 1.445.000 1.345.274 001
Chase Funding Trust, FRN, Series Trust, Series 2016-P6 ‘Bond’, 144A
iﬁgse'iuzn’f‘,”é?fﬁ/" pouij20s usp L137.621 979105 0,00 32505 10/12/2049 USD 2635000 2127971 001
2003-4 '2M1' 3,304% 25/03/2033 uso 185.583 157385 000 GhECuhCommercil Morteage
Chase Funding Trust, FRN, Series 3,250 14/04/2050 ' 7.176.253
2003-6 2M1' 3,154% 25/11/2034 usp 444.741 389.763 000 7 /04! usb 9142000 003
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Citigroup Commercial Mortgage COMM Mortgage Trust, FRN, Series
Trust, FRN, Series 2018-B2 ‘Bond’, 2014-LC15 ‘D', 144A 4,987%
144A 3,329% 10/03/2051 usp 4.000.000 3.109.745 0,01  10/04/2047 uso 3.515.000 3.123.706 0,01
Citigroup Commercial Mortgage COMM Mortgage Trust, FRN, Series
Trust, FRN, Series 2015-P1 °C’ 4,341% 2015-CR23 ‘D’ 4,251% 10/05/2048 usp 1.300.000 1131.231 0,00
15/09/2048 usp 1.800.000 1.657.033 0,01  COMM Mortgage Trust, FRN, Series
Citigroup Commercial Mortgage 2015-LC21 ‘D’ 4,3% 10/07/2048 uso 2.700.000 2.338.423 0,01
Trust, FRN, Series 2016-P6 ‘C’ Commercial Mortgage Pass-Through
4,284% 10/12/2049 uso 966.000 888.581 0,00  Certificates, FRN, Series 2016-CR28
Citigroup Mortgage Loan Trust, FRN, ‘C’ 4,646% 10/02/2049 uso 2.950.000 2.796.736 0,01
Series 2007-6 ‘1A2A’ 3,826% Commercial Mortgage Pass-Through
25/03/2037 usp 9.802.492 7.790.121 0,03 Certificates, FRN, Series 2016-CR28
Citigroup Mortgage Loan Trust, FRN, ‘E', 144A 4,146% 10/02/2049 uso 728.800 624.352 0,00
Series 2005-3 ‘2A2A" 4,456% Commercial Mortgage Trust, Series
25/08/2035 uso 245.559 219.430 0,00  2014-CR20 ‘D', 144A 3,222%
Citigroup Mortgage Loan Trust, FRN, 10/11/2047 uso 2.200.000 1.813.858 0,01
Series 2005-11 ‘A2A" 4,82% CommScope Technologies LLC, 144A
25/10/2035 usp 569.496 515.230 0,00 6% 15/06/2025 uso 31.439.000 25.915.474 0,10
Citigroup Mortgage Loan Trust, Inc., CommScope Technologies LLC, 144A
Series 2005-9 2A2' 5,5% 25/11/2035 usp 63.836 56.336 0,00 5% 15/03/2027 usp 3.789.000 2.907.149 0,01
Citigroup Mortgage Loan Trust, Inc., CommsScope, Inc., 144A 5%
FRN, Series 2005-4 ‘A’ 4,482% 15/06/2021 uso 3.872.000 3.403.660 0,01
25/08/2035 usp 208.705 189.406 0,00 Commscope, Inc., 1444 5,5%
Citigroup Mortgage Loan Trust, Inc., 01/03/2024 uso 4.627.000 4.179.832 0,02
FRN, Series 2005-6 ‘Al’ 4,68% CommsScope, InC., 144A 6%
25/09/2035 usp 723.819 653.044 0,00 01/03/2026 usp 17.991.000 16.200.135 0,06
Citigroup Mortgage Loan Trust, Inc., CommScope, Inc., 144A 8,25%
FRN, Series 2006-8 ‘A3’, 144A 2,78% 01/03/2027 usp 13.285.000 11.840.037 0,04
25/10/2035 usp 1.632.590 1.102.311 0,00 Community Health Systems, Inc.,
ngnEngSup Moggggeﬁgza%{:;usggzgﬂ/ 144A 8,625% 15/01/2024 uso 13.808.000 12.194.554 0,05
, Jeries g a7 Community Health Systems, Inc.,
é?{( 08/2035 are Loan Trust | usp 24120 21.692 000 441 81299 30/06/2024 USD  13.69.000 8.618.834 003
ltigroup Mortgage Loan Trust, Inc., Community Health Systems, Inc.,
FRN, Series 2005-0PT1 M4 3,48% 1444 8% 16/03/2026 usp 2.072.000 1.756.534 0,01
25/02/2035 usD 71030 60317 0:00 " conns Receivables Funding LLC
Citigroup, Inc., FRN 5,8% Perpetual uso 3.084.000 2723774 001 Series 2018-A B, 144A 4.65%
Citigroup, Inc., FRN 5,875% Perpetual usp 30.343.000 26.995.784 0,10  15/01/2023 usp 1.553.841 1.375.199 0,01
Citigroup, Inc., FRN 5,9% Perpetual usp 9.587.000 8.747.440 0,03 Conn’s Receivables Funding LLC,
Citigroup, Inc., FRN 5,95% Perpetual uso 19.069.000 17.371.350 0,07 Series 2018-A ‘C’, 144A 6,02%
Citigroup, Inc., FRN 5,95% Perpetual usp 36.149.000 33.220.396 0,12 15/01/2023 uso 3.618.101 3.206.624 0,01
Citigroup, Inc., FRN 6,125% Perpetual uso 16.290.000 14.704.233 0,06  Constellation Merger Sub, Inc., 144A
Citigroup, Inc., FRN 6,25% Perpetual usop 14.625.000 14.069.132 0,05 85% 15/09/2025 . uso 5.966.000 4.848.020 0,02
Citigroup, Inc., FRN 5,35% Perpetual USD 16045000  14.210.336 0,05 EEBSBUglgE .%(’rarﬁs%”gi(.'!é”zgo??”ﬁm
L . 2 X |
Cltlgroup,lln(., FRN 6,3% Perpetual usp 58.710.000 53.794.507 0,20 'C, 1444 5,13% 17/04/2023 usp 230,635 203.008 0,00
Citizens Financial Group, Inc., FRN 0403 Consumer Loan Underlying Bond
giﬂ”oigapgﬁc STEP. Series Usb 15225000 13816 005 CLUB Credit Trust, Series 2018-NP1
20182 ‘AT’ 144A 4,349% 25/11/2022  USD 2503.252 2.198.095 001 G 144A4,74% 15/05/2024 USD 5502000 4.873.629 0,02
i Consumer Loan Underlying Bond
Civic Mortgage LLC, STEP, Series Credit Trust, Series 2017-NP2 °C’
2018-2 ‘A2', 144A 5,32% 25/11/2022 usp 887.453 771.774 0,00 144A 4 87”/«; 16/01/2024 ' usp 3.291.518 2.917.706 0,01
oy oy e 144A £.575% UsD  1910.000 1701266 001  Sontinental Airlines Pass-Through
. B e i Trust, Series 2004-ERJ1 9,558%
Clear Channel Worldwide Holdings, 01/03/2021 usp 681 602 0,00
Inc., 144A 9,25% 15/02/2024 uso 46.038.000 43.831.368 0,16 Cooper-Standard Automotive, Inc. '
Clear Channel Worldwide Holdings, 1440 5,625%15/1/2026 USD  14.455.000 11.270.052 0,04
Inc. 6,5% 15/11/2022 s 2:412.000 2165.61 001 Coty, Inc., 1444 6,5% 15/04/2026 USD 6650000 5694600 002
Clearwater Paper Corp., 144A 5,375% Countrywide Asset-Backed
01/02/2025 usb 3.676.000 2.930.634 0,01 Certificates Trust, FRN, Series
Clearway Energy Operating LLC, -AB4 2AL 2.674% 651
1447 5,75% 15/10/2025 usb 55.000 49.465 0,00 (ngSgtfymdzﬁsszeﬁ;‘;éiezg/oyzoa6 usb 2.027.060 1651697 0.01
Cleveland-Cliffs, Inc., 144A 4,875% Certificates Trust, FRN, Series 2003-3
é%/gl’*/zlf(’f_“ e L44A 1255 usp 2.745.000 2:441.649 001 3p'2,944% 25/11/2033 usb 325.638 281.842 000
oldings, Inc., | i -|
15/06/2024 USD 12915000  10.948.665 004 e e e s 2002-4
CNX Midstream Partners LP, 144A ‘ML’ 3,529% 25/12/2032 usp 534.016 470.146 0,00
6,5% 15/03/2026 usp 1.870.000 1560.647 0,01 Countrywide Asset-Backed
Cogent Communications Group, Inc., Certificates Trust, FRN, Series 2004-2
1444 5,625% 15/04/2021 uso 4.775.000 4.269.483 0,02 M1 3.154% 25/05/2034 usp 4.023.740 3.544.490 0,01
Cogent Communications Group, Inc., Countrywide Asset-Backed
144A 5,375% 01/03/2022 usp 10.095.000 9.178.805 0,03 Certificates Trust, FRN, Series 2004-3
Colfax Corp., 144A 6% 15/02/2024 usp 6.933.000 6.437.042 0,02 ‘M1’ 3,154% 25/06/2034 uso 1.271.380 1.114.402 0,00
Colfax Corp., 144A 6,375% Countrywide Asset-Backed
15/02/2026 usb 2.500.000 2.360.396 0,01  Certificates Trust, FRN, Series
COLT Mortgage Loan Trust, FRN, 2004-BC4 ‘M1’ 3,454% 25/11/2034 usp 328.966 290.486 0,00
Series 2018-2 Al’, 144A 3,47% Countrywide Asset-Backed
27/07/2048 usp 4.137.252 3.660.660 0,01 Certificates Trust, FRN, Series 2004-3
COLT Mortgage Loan Trust, FRN, ‘M2" 3,229% 25/06/2034 uso 740.985 651.931 0,00
Series 2018-4 ‘Al’, 144A 4,006% Countrywide Asset-Backed
28/12/2048 usb 4.980.981 4.469.137 0,02 Certificates Trust, FRN, Series
COMM Mortgage Trust, FRN, Series 2004-ECC2 ‘M2’ 3,379% 25/12/2034 uso 105.711 93.272 0,00
2015-CR23 ‘CMC’, 144A 3,684% Countrywide Asset-Backed
10/05/2048 usp 6.775.000 5.967.898 0,02 Certificates Trust, FRN, Series
COMM Mortgage Trust, FRN, Series 2005-12 ‘M2’ 2,894% 25/02/2036 usp 10.500.000 9.234.347 0,03
2015-CR23 ‘CME’, 144A 3,684% Countrywide Asset-Backed
10/05/2048 usp 4.851.000 4.255.622 0,02 Certificates Trust, FRN, Series
COMM Mortgage Trust, FRN, Series 2004-ECC2 ‘M4’ 4,204% 25/11/2034 uso 280.017 246.384 0,00
2013-CR8 ‘D', 144A 4,093% Countrywide Partnership Trust, FRN,
10/06/2046 usb 1.500.000 1.317.926 0,01 Series 2004-EC1 ‘M2’ 3,349%
COMM Mortgage Trust, FRN, Series 25/01/2035 uso 2.826.344 2.496.832 0,01
2014-CR19 ‘D', 144A 4,737% Covey Park Energy LLC, 144A 7,5%
10/08/2047 usp 3.750.000 3.301.487 0,01  15/05/2025 uso 4.225.000 2.690.941 0,01
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Credit Acceptance Corp., 144A CSMC Mortgage-Backed Trust, FRN,
6,625% 15/03/2026 uso 3.950.000 3.647.897 0,01  Series 2006-8 ‘5A1" 5,719%
Credit Suisse Commercial Mortgage 25/10/2026 usb 36.381 32.670 0,00
Trust, Series 2007-C1 ‘AM’ 5,416% Cumberland Farms, Inc., 144A 6,75%
15/02/2040 usp 28.192 24.717 0,00 01/05/2025 usp 1.147.000 1.068.092 0,00
Credit Suisse First Boston Mortgage Cumulus Media New Holdings, Inc.,
Securities Corp., FRN, Series 1444 6,75% 01/07/2026 uso 3.627.000 3.183.371 0,01
2004-AR7 ‘3A1" 4,64% 25/11/2034 usp 217.081 196.420 0,00  Curo Group Holdings Corp., 144A
Credit Suisse First Boston Mortgage 8,25% 01/09/2025 uso 8.714.000 6.353.823 0,02
Securities Corp., FRN, Series CVR Partners LP, 144A 9,25%
2004-AR3 '4A1" 4,905% 25/04/2034 usp 1.049.846 948.008 0,00 15/06/2023 uso 27.023.000 24.778.186 0,09
Credit Suisse First Boston Mortgage CWABS Inc., Asset-Backed Certificates
Securities Corp., FRN, Seri Trust, FRN, Series 2003-BC1 ‘Al
2004-AR8 '5A1" 4,627% 25/09/2034 usp 182.516 163.885 0,00 3,204% 25/03/2033 uso 73.873 64.627 0,00
Credit-Based Asset Servicing & CWABS Inc., Asset-Backed Certificates
Securitization LLC, FRN, Series Trust, FRN, Series 2005-11 ‘AF6’
2004-CB6 ‘M2’ 4,129% 25/07/2035 usp 358.082 315314 0,00  5,05% 25/02/2036 uso 18.615 16.867 0,00
Crestwood Midstream Partners LP, CWABS Inc., Asset-Backed Certificates
1444 5,625% 01/05/2027 usp 5.885.000 5.131.170 0,02 Trust, FRN, Serles 2004-1 ‘M2
Crown Americas LLC 4,75% 3,229% 25/03/2034 uso 273.876 240.679 0,00
01/02/2026 usp 1.842.000 1.666.232 0,01  CWABS Inc., Asset-Backed Certificates
CSAIL Commercial Mortgage Trust, Trust, FRN, Series 2004-5 ‘M2’
FRN, Series 2016-C5 ‘D', 144A 3,409% 25/07/2034 usp 2.648.264 2.338.892 0,01
3,536% 15/11/2048 uso 2.350.000 1.966.953 0,01 CWABS Inc., Asset-Backed Certificates
CSC Holdings LLC, 144A 5,375% Trust, FRN, Series 2004-6 ‘M2"
15/07/2023 usp 7.860.000 7.091.926 0,03 3,379% 25/10/2034 uso 502.537 442,381 0,00
CSC Holdings LLC, 144A 6,625% CWABS Inc., Asset-Backed Certificates
15/10/2025 usp 16.420.000 15.414.802 0,06  Trust, FRN, Serles 2004-1 ‘M3
CSC Holdings LLC, 144A 10,875% 3,379% 25/02/2034 uso 1.864.712 1.642.503 0,01
15/10/2025 usop 6.216.000 6.259.085 0,02 CyrusOne LP, REIT 5,375%
csc Hg\dmgs LLC, 144A 5,5% 15/03/2027 usb 3.678.000 3.403.291 0,01
15/05/20. usp 14.148.000 13.033.310 0,05  DAE Funding LLC, 144A 4,5%
Csc HO\dmgs LLC, 144A 5,5% 01/08/2022 uso 3.675.000 3.276.897 0,01
15/04/2027 usp 8.283.000 7.633.202 0,03 DAE Funding LLC, 144A 5,75%
CSC Holdings LLC, 144A 5,375% 15/11/2023 uso 4.804.000 4.436.582 0,02
01/02/2028 usp 5.875.000 5.346.291 0,02 DAE Funding LLC, 144A 5%
CSC Holdings LLC, 144A 7,5% 01/08/2024 uso 5.166.000 4.716.662 0,02
01/04/2028 usp 7.740.000 7.489.267 0,03 Darling Ingredients, Inc., 144A 5,25%
CSC Holdings LLC, 144A 6,5% 15/04/2027 uso 2.338.000 2.141.214 0,01
01/02/2029 usp 8.545.000 8.166.473 0,03  DBGS Mortgage Trust, FRN, Series
€SC Holdings LLC 6,75% 15/11/2021 usp 7.273.000 6.844.917 0,03 2018-BIOD T, 144A 3,39%
CSC Holdings LLC 5,25% 01/06/2024 usp 6.126.000 5.601.907 0,02 E5E/855/503t5 Trust, R Seri usb 3.016.452 2.636.920 0,01
CSFB Mortgage-Backed Pass-Through ortgage Trust, , Series
Cemﬂcatesg, Series 2005.9 142 © 2018-5BP ‘D', 144A 3,79%
5,250 25/10/2035 usp 3.724.518 3303.393 0,01 1D5B/GO§'/JO3(3 Tt PR Seri uso 8.700.000 7.639.336 003
CSFB Mortgage-Backed Pass-Through ortgage Trust, FRN, series
Certfcates, FRN, Series 20054 246" 2018-BI0D ‘D', 144A 3,74%
2.954% 25/06/2035 uso 4.188.286 3.044.415 0,01 é%gmoff’ operating L. 1404 uso 6.032.903 5303.814 0,02
| . idstream Operating LP,
EZ;“aﬁ"cﬂgetsg‘asg:riiig(ggzgsazgiough 6,75% 15/09/2037 uso 5.675.000 5.346.907 0,02
5,5% 25/12/2034 usp 242.646 220325 0,00  DCP Midstream Operating LP 5,375%
CSFB Mortgage-Backed Pass-Through 15/07/2025 usb 4.675.000 4.327.325 0,02
Certificates, Series 2004-8 ‘5A1" 6% Dean Foods Co., 144A 6,5%
25/12/2034 usp 1.063.119 1.026.777 0,00 15/03/2023 usp 4.850.000 2.311.431 0,01
CSFB Mortgage-Backed Pass-Through Deephaven Residential Mortgage
Certificates Trust, Series 2005-10 Trust, FRN, Series 2017-3A ‘AL, 144A
‘11A1" 5,5% 25/11/2020 usb 208.598 99.627 0,00 2577% 25/10/2047 uso 1.450.671 1.274.385 0,01
CSFB Mortgage-Backed Pass-Through Deephaven Residential Mortgage
Certificates Trust, Series 2005-10 Trust, FRN, Series 2018-3A "AL', 144A
‘12A1 5,25% 25/11/2020 usp 4.037 3137 0,00 3,789% 25/08/2058 usp 3.498.197 3.122.210 0,01
CSFB Mortgage-Backed Pass-Through Deephaven Residential Mortgage
Certificates Trust, Series 2003-27 Trust, FRN, Series 2017-3A ‘B2', 144A
‘1A4’ 5,5% 25/11/2033 usp 1.462.891 1.344.558 0,01  6,25% 25/10/2047 uso 3.697.000 3.324.773 0,01
(CSFB Mortgage-Backed Pass-Through Delek Logistics Partners LP 6,75%
Certificates Trust, FRN, Series 15/05/2025 usp 8.719.000 7.851.091 0,03
2004-AR4 ‘2A1" 4,592% 25/05/2034 usb 558.551 510.401 0,00  Dell International LLC, 144A 5,875%
(SFB Mortgage-Backed Pass-Through 15/06/2021 usp 5.392.000 4.808.269 0,02
Certificates Trust, Series 2003-29 Dell International LLC, 144A 7,125%
‘3A1' 5,5% 25/12/2033 usop 385.334 362.956 0,00 15/06/2024 uso 10.427.000 9.686.271 0,04
CSFB Mortgage-Backed Pass-Through Dell International LLC, 144A 6,02%
Certificates Trust, Series 2004-4 15/06/2026 usob 8.405.000 8.112.382 0,03
‘4A1" 5,5% 25/08/2034 uso 2.580.849 2.375.110 0,01 Denbury Resources Inc., 144A 9,25%
CSFB Mortgage-Backed Pass-Through 31/03/20 usp 5.388.000 4.492.501 0,02
Certificates Trust, FRN, Series Deutsche Alt A Securities Mortgage
2004-AR4 “4A1" 4,472% 25/05/2034 uso 2.662.208 2.409.264 0,01 Loan Trust, FRN, Series 2007-3 ‘2Al’
CSFB Mortgage-Backed Pass-Through 3,18% 25/10/2047 uso 11.227.100 9.401.717 0,04
Certificates Trust, Series 2005-10 Deutsche Alt-A Securities, Inc.
‘5A3"5,5% 25/11/2035 usp 99.308 83.877 0,00  Mortgage Loan Trust, FRN, Series
CSFB Mortgage-Backed Pass-Through 2005-1 "2A1" 5,305% 25/02/2020 usp 111.885 98.743 0,00
Certificates Trust, FRN, Series Deutsche Alt-A Securities, Inc.
2004-AR5 "6A1" 4,623% 25/06/2034 uso 412.133 375.382 0,00  Mortgage Loan Trust, FRN, Series
CSFB Mortgage-Backed Trust, FRN, 2005-2 2A1' 2,73% 25/03/2020 uso 18.146 15.830 0,00
Series 2004-AR6 “6A1’ 4,02% Discover Financial Services, FRN
25/10/2034 usp 887.207 802.036 0,00  5,5% Perpetual uso 19.265.000 16.480.798 0,06
gSFB I\AZ?)%%&%;‘SB&;:?GAT%%(%FRN DISH DBS Corp. 6,75% 01/06/2021 uso 20.374.000 18.767.255 0,07
eries DISH DBS Corp. 5,875% 15/07/2022 usp 2.381.000 2.125.457 0,01
gg\/lcoo/ri%?:ssco P 14487501 uso L712.496 1540519 001 pisH DBS Corp. 5% 15/03/2023 USD  52580.000  44.480.822 017
: 5% o
01/04/2025 usp 5.220.000 4.499.763 0.02 DISH DBS Corp. 7,75% 01/07/2026 usp 21.315.000 18.271.325 0,07
DISH DBS Corp. 5,875% 15/11/2024 uso 41.891.000 34.748.286 0,13
CSMC Mortgage-Backed Trust, Series Dole Food Co., Inc.. 144A 7.25%
2007-2 3A13' 5,5% 25/03/2037 usp 128.188 95.382 0,00 1_"?/06/2025 v " usp 7.677.000 6.525.022 0,02
CSMC Mortgage-Backed Trust, Series R o '
2007-3 *4A5' 5% 25/04/2037 usp 67.509 58.225 0,00
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Dominion Energy, Inc., FRN 5,75% Exeter Automobile Receivables Trust,
01/10/2054 uso 18.201.000 16.649.060 0,06  Series 2018-4A 'E’, 144A 5,38%
Downstream Development Authority 15/07/2025 uso 1.665.000 1.523.786 0,01
of the Quapaw Tribe of Oklahoma, Extraction Oil & Gas, Inc., 144A
144A10,5% 15/02/2023 usp 12.925.000 12.007.439 0,05  7,375% 15/05/2024 uso 2.269.000 1.714.243 0,01
Drive Auto Receivables Trust, Series Fair Isaac Corp., 144A 5,25%
2018-4 'D" 4,09% 15/01/2026 usp 3.050.000 2.756.113 0,01  15/05/2026 uso 3.115.000 2.873.339 0,01
Drive Auto Receivables Trust, Series FEMLT Trust, FRN, Series 2005-FF11
2018-5 ‘D’ 4,3% 15/04/2026 usp 2.915.000 2.668.038 0,01 ‘MI'3,075% 25/11/2035 uso 5.482.671 4.826.447 0,02
DSLA Mortgage Loan Trust, FRN, FHLMC, Series K087 ‘A" 3,771%
Series 2005-AR4 ‘2A1A’ 2,701% 25/12/2028 uso 29.000.000 28.208.807 0,11
19/08/2045 usb 6.782.436 5.814.394 0,02 FHLMC, 10, FRN, Series K733 ‘Bond’
DT Auto Owner Trust, Series 2018-3A 2,26% 25/01/2026 usp 31.901.342 3.368.632 0,01
‘D', 144A 4,19% 15/07/2024 uso 4.150.000 3.764.733 0,01 FHLMC, 10, FRN, Series 4068 ‘DS’
DT Auto Owner Trust, Series 2017-4A 3,606% 15/06/2042 uso 12.785.186 1.923.534 0,01
‘E', 144A 5,15% 15/11/2024 usb 7.875.000 7.184.890 0,03 FHLMC, IO, FRN, Series 4097 ‘ES’
DT Auto Owner Trust, Series 2018-1A 3,706% 15/08/2042 usp 17.517.827 2.785.312 0,01
‘E', 144A 5,42% 17/03/2025 usp 150.000 137.278 0,00 FHLMC, 10, FRN, Series 4820 ‘ES’
DT Auto Owner Trust, Series 2018-2 3,806% 15/03/2048 uso 14.280.076 1.817.313 0,01
‘E', 144A 5,54% 16/06/2025 usp 1.115.000 1.026.521 0,00 FHLMC, 10, FRN, Series 4616 ‘HS'
DT Auto Owner Trust, Series 2018-3A 3,606% 15/09/2046 usp 21.052.880 3.391.851 0,01
‘E', 144A 5,33% 17/11/2025 usp 3.861.597 3.553.053 0,01 FHLMC, 10, FRN, Series 264 ‘S1"
Ellington Financial Mortgage Trust, 3,556% 15/07/2042 uso 12.811.623 1.896.966 0,01
FRN, Series 2018-1 ‘AIFX’, 144A FHLMC, 10, FRN, Series 274 ‘S1'
4,14% 25/10/2058 uso 2.490.163 2.231.872 0,01 3,606% 15/08/2042 uso 17.257.873 2.447.645 0,01
Energizer Holdings, Inc., 144A 5,5% FHLMC, 10, FRN, Series 278 ‘S1’
15/06/2025 usb 11.583.000 10.226.490 0,04 3,656% 15/09/2042 usp 17.288.467 2.485.858 0,01
Energizer Holdings, Inc., 144A 7,75% FHLMC, 10, FRN, Series 300 ‘SI’
15/01/2027 usp 9.410.000 8.958.270 0,03 3,706% 15/01/2043 uso 15.503.462 2.369.891 0,01
Energy Transfer Operating LP, FRN FHLMC, 10, FRN, Series 311 ‘S1'
6,25% Perpetual uso 9.545.000 7.848.583 0,03 3,556% 15/08/2043 usb 7.600.298 1.224.140 0,01
Energy Transfer Operating LP, FRN FHLMC, 10, FRN, Series 336 ‘S
6,625% Perpetual uso 19.606.000 16.146.088 0,06  3,656% 15/08/2044 uso 10.173.026 1.615.685 0,01
EnLink Midstream Partners LP, FRN FHLMC, 10, FRN, Series 337 ‘S1
6% Perpetual usp 16.130.000 11.502.178 0,04 3,656% 15/09/2044 uso 7.154.368 1.366.168 0,01
EnPro Industries, Inc. 5,75% FHLMC, IO, FRN, Series 326 52"
15/10/2026 usp 5.231.000 4.664.340 0,02 3,556% 15/03/2044 uso 15.807.315 2.462.586 0,01
Entegris, Inc., 144A 4,625% FHLMC, 10, FRN, Series 356 ‘S5’
10/02/2026 usp 16.235.000 14.298.028 0,05  3,606% 15/09/2047 uso 36.706.678 6.331.358 0,02
Entercom Media Corp., 144A 7,25% FHLMC, 10, FRN, Series 279 ‘56’
01/11/2024 usp 8.310.000 7.665.311 0,03 3,656% 15/09/2042 uso 11.877.747 1.692.414 0,01
Entercom Media Corp., 144A 6,5% FHLMC, 10, FRN, Series 316 ‘S7'
01/05/2027 usp 6.527.000 5.945.951 0,02 3,706% 15/11/2043 uso 13.467.463 2.165.188 0,01
Enterprise Development Authority FHLMC, 10, FRN, Series 4425 ‘SA”
(The), 144A 12% 15/07/2024 usp 14.545.000 13.863.820 0,05  3,656% 15/01/2045 uso 17.713.137 2.671.273 0,01
Enterprise Products Operating LLC, FHLMC, 10, FRN, Series 4703 ‘SA’
FRN 5,25% 16/08/2077 usp 11.275.000 9.482.932 0,04 3,756% 15/07/2047 usp 31.325.142 5.485.333 0,02
Envision Healthcare Corp., 144A FHLMC, 10, FRN, Series 4834 ‘SA
8,75% 15/10/2026 usp 16.965.000 10.134.498 0,04 3,756% 15/10/2048 uso 29.880.358 4.124.837 0,02
EP Energy LLC, 144A 9,375% FHLMC, 10, FRN, Series 4103 ‘SB’
01/05/2024 usp 17.775.000 3.903.814 0,02 3,656% 15/09/2042 uso 19.071.283 2.943.878 0,01
EP Energy LLC, 144A 8% 29/11/2024 usp 10.076.000 5.980.708 0,02 FHLMC, 10, FRN, Series 4768 ‘SG’
EP Energy LLC, 144A 8% 15/02/2025 usp 8.235.000 1.603.217 0,01  3,806% 15/03/2048 uso 14.230.173 2.497.374 0,01
EP Energy LLC, 144A 7,75% FHLMC, 10, FRN, Series K033 ‘X1’
15/05/2026 usp 28.978.000 22.656.764 0,08  0,301% 25/07/2023 usp 116.761.856 1.186.349 0,00
Equinix, Inc., REIT 5,375% FHLMC, 10, FRN, Series K083 ‘X1’
01/01/2022 usp 3.205.000 2.892.274 0,01  0,034% 25/09/2028 usp 193.116.414 1.185.256 0,00
Equinix, Inc., REIT 5,375% FHLMC, 10, FRN, Series K054 ‘X3
01/04/2023 uso 3.750.000 3.364.247 0,01  1,599% 25/04/2043 usp 17.000.000 1.366.311 0,01
Equinix, Inc., REIT 5,75% 01/01/2025 usop 4.379.000 4.008.560 0,02 FHLMC, 10, FRN, Series K059 ‘X3’
Equinix, Inc., REIT 5,875% 1,915% 25/11/2044 usp 7.600.000 806.436 0,00
15/01/2026 usp 23.459.000 21.968.276 0,08  FHLMC, 10, FRN, Series K065 ‘X3’
Equity One Mortgage Pass-Through 2,182% 25/07/2045 UsD  25.330.000 3.245.981 0,01
Trust, STEP, Series 2003-4 ‘M1" FHLMC, 10, FRN, Series K071 X3’
5,869% 25/10/2034 usp 217.072 196.014 0,00  2,011% 25/11/2045 usb 11.000.000 1.375.895 0,01
Equity One Mortgage Pass-Through FHLMC, 10, FRN, Series K072 ‘X3
Trust, STEP, Series 2004-1 ‘M2’ 2,138% 25/12/2045 uso 14.232.031 1.914.361 0,01
5,615% 25/04/2034 usb 1.069.468 967.216 0,00 FHLMC, 10, FRN, Series K079 X3’
ESH Hospitality, Inc., REIT, 144A 2,256% 25/07/2046 uso 17.686.000 2.612.510 0,01
5,25% 01/05/2025 usb 11.948.000 10.772.104 0,04 FHLMC, 10, FRN, Series K081 ‘X3’
Exela Intermediate LLC, 144A 10% 2,232% 25/09/2046 uso 2.732.340 407.060 0,00
15/07/2023 uso 16.075.000 11.502.993 0,04 FHLMC, 10, FRN, Series K082 ‘X3’
Exeter Automobile Receivables Trust, 2,212% 25/10/2028 uso 13.870.000 2.048.715 0,01
Series 2018-4A ‘C’, 144A 3,97% FHLMC, 10, FRN, Series K084 ‘X3'
15/09/2023 usp 4.645.000 4.166.577 0,02 2,241% 25/11/2028 uso 12.798.684 1.933.230 0,01
Exeter Automobile Receivables Trust, FHLMC, 10, FRN, Series K153 X3
Series 2016-2A ‘D', 144A 8,25% 3,773% 25/04/2035 uso 8.095.000 2.450.324 0,01
17/04/2023 usp 1.495.000 1.393.505 001 FHLMC, 10, FRN, Series K716 ‘X3’
Exeter Automobile Receivables Trust, 1,795% 25/08/2042 uso 24.965.289 821.343 0,00
Series 2018-2A°D', 144A 4,04% FHLMC, 10, FRN, Series K723 ‘X3’
15/03/2024 usp 870.000 785.058 0,00 1,9179% 25/10/2034 usp 10.363.890 672.325 0,00
Exeter Automobile Receivables Trust, FHLMC, 10, FRN, Series K726 ‘X3’
Series 2018-4A ‘D', 144A 4,35% 2,128% 25/07/2044 usp 19.811.000 1.577.290 0,01
16/09/2024 usD 1885000 1.718.551 001 FHLNC, 10, FRN, Series K728 X3
gxew ;Sltgflﬂ/gbgeffﬁl\fmz Trust, 1,954% 25/11/2045 usp 12.910.955 1.019.722 0,00
eries 2018-1A°F", ¢ FHLMC GO8756 3% 01/04/2047 usp 28.421.790 25.317.840 0,09
B e Receivables Trust uso 150.000 134586 0.00 £y c Gosso4 3,5% 01/03/2048 USD 28829109  26.008.934 0,10
oD eceiyables Trust, FHLMC G60852 4% 01/08/2046 USD 42601381  39.649.483 015
15/08/2024 ’ uso 710.000 647.815 0,00 FHLMC G61096 3,5% 01/02/2047 usp 329.276 300.091 0,00
FHLMC G67700 3,5% 01/08/2046 usp 81.212.893 74.375.106 0,28
FHLMC G67702 4% 01/01/2047 uso 25.402.534 23.642.350 0,09
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FHLMC G67703 3,5% 01/04/2047 usp 26293516 24.066.064 0,09  FNMA, FRN, Series 2018-C04 ‘2M1"
FHLMC G67704 4% 01/08/2047 usp 5.517.177 5.167.661 0,02 3,18% 25/12/2030 usp 1.315.441 1.156.465 0,00
FHLMC G67705 4% 01/10/2047 usb 23.383.171 21.779.209 0,08 FNMA AN3747 2,87% 01/02/2032 USD  10.488.000 9.360.670 0,04
FHLMC G67706 3,5% 01/12/2047 USD  133.864.980  122.524.921 0,46  FNMA AN5676 3,25% 01/06/2029 usp 8.105.000 7.558.713 0,03
FHLMC G67708 3.5% 01/03/2048 usp 23.509.270 21371526 0,08 FNMA AN6122 3,06% 01/08/2032 USD  16.405.000 14.806.810 0,06
FHLMC G67714 4% 01/07/2048 usp 35.418.781 32.970.788 0,12  FNMAANG6368 3,09% 01/09/2029 usp 8.000.000 7.370.307 0,03
FHLMC Q52307 3,5% 01/11/2047 usD 20.771.891 18.957.169 0,07 FNMA AN7633 3,13% 01/12/2032 usp 6.660.000 6.040.847 0,02
FHLMC Q53751 3,5% 01/01/2048 usp 63.650.154 57.432.228 0,21 FNMA AN7845 3,08% 01/12/2029 uso 24.040.000 22.068.212 0,08
FHLMC Structured Agency Credit Risk FNMA AN8095 3,24% 01/01/2033 usp 15.582.000 14.305.973 0,05
Debt Notes, FRN, Series 2017-DNA3 FNMA AN8281 3,19% 01/02/2030 usp 9.155.000 8.447.446 0,03
‘ML’ 3,154% 25/03/2030 usb 2.536.681 2.231.849 0,01  FNMA AN8572 3,55% 01/04/2030 UsD  10.503.000 9.967.149 0,04
EHIBL\A’S Sttruthgly‘\‘edSAgenczyO %egg gsk FNMA AN9116 3,61% 01/05/2030 usp 8.818.000 8.454.473 0,03
Debt Notes, FRN, Series - FNMA BM3226 3,437% 01/10/2032 usb 11.250.865 10.622.962 0,04
M1’ 2,954% 25/04/2030 o usb 1.895.953 1.664.966 001 ENMA ACES, 10, FRN, Series 2016-M4
FHLMC Structured Agency Credit Risk X2’ 2,603% 25/01/2039 USD  14.342.400 1.076.603 0,00
Debt Notes, FRN, Series 2016-DNA3 FNMA REMIC, 10, FRN, Series 2017-37
M2'4,404% 25/12/2028 Usb 1464037 1292002 001 *A5'3,606% 25/05/2047 USD 21456256 3565349 0,01
FHLMC Structured Agency Credit Risk ENMA REMIC, 10, FRN, Series 2019-20
Debt Notes, FRN, Series 2017-DNAL H e 705720
e e v BS’ 3,646% 25/05/2049 usp 12.816.502 1.514.767 0,01
M2’ 5,654% 25/07/2029 UsD  16.000.000 14.872.566 0,06 £NMA REMIC, 10, FRN, Series 2012-75
FhLMC structured Agency Credit Risk ;rDNSnVAiiAE?;:Dc 2?(;0?@022 ot USD  18.596.032 2.873535 001
ey " 3 , 10, , Series )
A B0 e usp 7500000 7053138 003153 796% 25/03/2048 USD  19.534.978 333219 0,01
ructured Agency Credit Risk .
Debt Notes, FRN, Series 2017-DNA3 FAMA REMIC, 10, FRN, Series 2015-35
‘M2" 4,904% 25/03/2030 UsD 4.600.000 4.136.524 002 SA'3196% 25/06/2045 usp 18.922.053 2341919 0,01
FHLMC Structured Agency Credit Risk FNMA REMIC, 10, FRN, Series 2016-77
Debt Notes, FRN, Series 2018-HQAL SA’ 3,506% 25/10/2046 uso 16.002.761 2.473.208 0,01
‘M2’ 4,704% 25/09/2030 usb 5.100.000 4.500.575 0,02 FNMA REMIC, IO, FRN, Series 2018-14
Fidelity & Guaranty Life Holdings, SA’ 3,796% 25/03/2048 usp 36.174.285 5.501.033 0,02
Inc., 144A 5,5% 01/05/2025 uso 3.543.000 3.229.228 0,00  FNMAREMIC, 10, RN, Series
Fifth Third Bancorp, FRN 5,1% 2013-124 ‘B’ 3,546% 25/12/2043 usp 16.798.888 2.713.586 0,01
perpetual usp 430,000 373.675 0,00 FNMAREMIC, [0, FRN, Series
Finance America Mortgage Loan 2013-136 'SB' 3,496% 25/01/2044 usp 21.004.383 3147.884 0,01
Trust, FRN, Series 2004-3 ‘M2' FNMA REMIC, 10, FRN, Series 2018-73
3,375% 25/11/2034 ) 137.237 115.685 000 'SC 3796% 25/10/2048 usD  27.898.602 4.324.780 0,02
First Data Corp., 1444 5,375% FNMA REMIC, 10, FRN, Series 2018-27
15/08/2023 uso 35815000  32.034.370 012 SE 3796% 25/05/2048 usp 12.106.414 2214702 0,01
First Data Corp., 1444 5% FNMA REMIC, 10, FRN, Series 2012-20
15/01/2024 usp 9.568.000 8.611.923 003 'SL'4,046% 25/03/2042 usp 18.599.566 2.889.862 0,01
First Data Corp., 144A 5,75% FNMA REMIC, 10, FRN, Series
15/01/2024 USD  53.389.000 48.233.301 018 2011126 ‘SM' 3,546% 25/12/2041 usp 13.448.815 1.823.071 0,01
i i FNMA REMIC, 10, FRN, Series 2017-16
ggﬁ;g&i”ﬁ!{ﬂ@”ﬁ;@g?,gf; OFaRﬂNéSSSeerties ‘SM’ 3,646% 25/03/2047 usp 9.169.025 1.552.039 0,01
2004-FF3 ‘M1’ 3,255% 25/05/2034 usp 623.438 546.283 0,00 FNMAREMIC IO, FRN SEHES 2012-35
First Franklin Mortgage Loan Trust, ‘SN’ 4,046% 25/04, usp 18.376.355 2.888.391 0,01
FRN, Series 2004-FF5 ‘AL’ 3,15% FNMA REMIC, 10, FRN, Semes 2018-16
25/08/2034 uso 2.958.378 2.565.065 0,01 ‘SN’ 3,846% 25/03/2048 usp 9.202.484 1.485.840 0,01
First Franklin Mortgage Loan Trust, FNMA REMICS, IO, FRN, Series 2016-1
FRN, Series 2005-FF10 ‘AL’ 2,704% ')’ 3,746% 25/02/2046 usop 19.719.819 3.030.839 0,01
25/11/2035 usp 8.848.331 7.646.505 0,03 FNMA REMICS, 10, FRN, Series
First Franklin Mortgage Loan Trust, 2018-60 ‘SK’ 3,296% 25/08/2048 usp 12.817.633 1.588.477 0,01
FRN, Series 2006-FF8 ‘IlA3’ 2,58% FNMA REMICS, 10, FRN, Series
25/07/2036 uso 544.618 478.267 0,00  2015-37 ‘ST’ 3,216% 25/06/2045 usp 17.740.115 2.498.945 0,01
First Franklin Mortgage Loan Trust, FREED ABS TRUST, Series 2018-2 ‘B’,
FRN, Series 2003-FF5 ‘M1’ 3,33% 144A 4,61% 20/10/2025 usb 1.785.000 1.616.739 0,01
25/03/2034 usp 6.114.431 5.394.029 0,02 FREMF Mortgage Trust, FRN, Series
First Horizon Alternative Mortgage 2015-KF09 ‘B’, 144A 7,831%
Securities Trust, Series 2005-FALO 25/05/2022 usp 175.702 157.956 0,00
‘1A' 5,5% 25/01/2036 uso 2.856.736 2.057.928 0,01  FREMF Mortgage Trust, FRN, Series
First Horizon Alternative Mortgage 2015-KF10 'B’, 144A 8,58%
Securities Trust, Series 2006-FA6 25/07/2022 usp 646.045 599.144 0,00
‘3AL’ 5,75% 25/11/2021 usp 71.832 61.301 0,00 FREMF Mortgage Trust, FRN, Series
First Horizon Mortgage Pass-Through 2016-K60 ‘B, 144A 3,536%
Trust, FRN, Series 2004-AR7 ‘4A1’ 25/12/2049 usp 535.000 478.843 0,00
4,764% 25/02/2035 usb 239.209 210.561 0,00  FREMF Mortgage Trust, FRN, Series
FirstCash, Inc., 144A 5,375% 2017-K729 ‘B’ 144A 3,674%
01/06/2024 usb 3.826.000 3.453.554 001  25/11/2049 usp 1.400.000 1.262.758 0,01
Flagship Credit Auto Trust, Series FREMF Mortgage Trust, FRN, Series
2018-4'C’, 144A 4,11% 15/10/2024 usb 1.375.000 1.253.966 0,01  2017-KF32 ‘B', 144A 4,98%
Flagstar Mortgage Trust, FRN, Series 25/05/2024 uso 3.017.784 2.684.948 0,01
2018-6RR ‘1A2’, 144A 3,13% FREMF Mortgage Trust, FRN, Series
25/10/2048 uso 2.749.364 2.402.403 0,01  2017-KF38 ‘B, 144A 4,98%
FNMA, FRN, Series 2018-C03 ‘1M1’ 25/09/2024 usp 1.099.283 971010 0,00
3,11% 25/10/2030 uso 3.154.332 2772.602 0,01  FREMF Mortgage Trust, FRN, Series
FNMA, FRN, Series 2018-C05 ‘1M1’ 2017-KF40 ‘B’, 144A 5,181%
3,15% 25/01/2031 usp 6.053.100 5321138 0,02 25/11/2027 usp 1.880.639 1.672.421 0,01
FNMA, FRN, Series 2017-C06 ‘IM2" FREMF Mortgage Trust, FRN, Series
5,08% 25/02/2030 usp 3.000.000 2711389 0,01 2018-K74 ‘B, 144A 4,091%
FNMA, FRN, Series 2017-C07 ‘IM2’ 25/02/2051 usp 1.000.000 929.427 0,00
4,83% 28/05/2030 usb  10.500.000 9.401.570 0,04  FREMF Mortgage Trust, FRN, Series
FNMA, FRN, Series 2018-C01 ‘IM2’ 2018-K75 'B', 144A 3,975%
4,68% 25/07/2030 usb 9.870.578 8.781.056 0,03 25/04/2051 ) usb 900.000 827.978 0,00
FNMA, FRN, Series 2018-C03 ‘IM2" FREMF Mortgage Trust, FRN, Series
4,58% 25/10/2030 UsD  14.970.000 13.253.710 0,05 2018-KF42 ‘B, 144A 4,681%
FNMA, FRH, Series 2018-C05 142 é;/Elni/FZSI%)?tgage Trust, FRN, Series s 902283 BaL608 0.00
4,78% 25/01/2031 o usb 11.500.000 10.205.248 004 e Kr A B Ga4n 438105
FNMA, PRN, Series 2018-C06 M2 25/03/2028 usp 985.206 862.554 0,00
4,43% 25/03/2031 uso 3.000.000 2.648.747 0,01 : : .
FNMA, FRN, Series 2017-C04 2M1' S Mortgage Trust PN, Series
o
3,28% 25/11/2029 uso 3.335.968 2.933.973 001 550572025 usp 2.919.204 2.550.049 0,01
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FREMF Mortgage Trust, FRN, Series GLS Auto Receivables Trust, Series
2018-KF48 ‘B, 144A 4,53% 2018-3A ‘D', 144A 5,34% 15/08/2025 uso 1.380.000 1.264.090 0,01
25/06/2028 uso 2.086.283 1.811.138 0,01  GMACM Mortgage Loan Trust, FRN,
FREMF Mortgage Trust, FRN, Series Series 2005-AR2 ‘2A’ 4,359%
2018-KF49 ‘B’, 144A 4,331% 25/05/2035 usp 212.663 185.529 0,00
25/06/2025 usp 1.003.179 878.018 0,00  GMACM Mortgage Loan Trust, FRN,
FREMF Mortgage Trust, FRN, Series Series 2005-AR6 ‘2A1" 4,093%
2018-KF50 ‘B’, 144A 4,33% 19/11/2035 usp 4.963.435 4.229.215 0,02
25/07/2028 usp 1.101.434 963.109 0,00  GMACM Mortgage Loan Trust, FRN,
FREMF Mortgage Trust, FRN, Series Series 2004-AR2 ‘3A’ 4,67%
2018-KF53 ‘B’ 4,53% 25/10/2025 usp 1.584.568 1.391.428 0,01 19/08/2034 uso 1.022.248 887.491 0,00
FREMF Mortgage Trust, FRN, Series GNMA, 10, FRN, Series 2012-44
2018-KI01 ‘B’, 144A 4,93% 0,407% 16/03/2049 uso 10.108.626 107.987 0,00
25/09/2022 usp 2.472.441 2.183.419 0,01  GNMA, 10, FRN, Series 2012-89
FREMF Mortgage Trust, FRN, Series 0,745% 16/12/2053 uso 22.597.168 507.359 0,00
2012-K19 ‘C', 144A 4,029% GNMA, 10, FRN, Series 2014-186
25/05/2045 usp 720.000 654.506 0,00 0,756% 16/08/2054 usp 43.378.892 1.786.064 0,01
FREMF Mortgage Trust, FRN, Series GNMA, 10, FRN, Series 2015-86
2013-K712°C’, 144A 3,35% 0,762% 16/05/2052 usp 9.928.200 428.140 0,00
25/05/2045 » usp 3.490.000 3.064.571 0,01 GNMA, 0, FRN, Series 2017-148
FREMF Mortgage Trust, FRN, Series 0,657% 16/07/2059 usop 5.137.039 266.400 0,00
2017:K67 'C', 1444 3,944% GNMA, 10, FRN, Series 2017-54
25/09/2049 uso 1160.000 1.020.803 0,00 0,653% 16/12/2058 USD 12180330 637.532 0,00
P anorgage Trust, EN, Series GNMA, 10, FRN, Series 2017-69
- ’ » 0,799% 16/07/2059 .221. 551.034 X
25/10/2049 usp 1.415.000 1.240.095 0,01 GNMA, 10 éRN/ Series 2017-86 usb 9:221.866 0.00
FREMF Mortgage Trust, FRN, Series 0,773% 16/05/2059 1.720.124
5?/1182-7270255' 1444 3,992% 1610977 GNMA, 10, /FRN/, Series 2017-11 ‘AS' 80 2B oo
) usb 1.805.000 610 0.0 3717% 20/01/2047 UsD  10.282.451 1721552 0,01
FREMF Mortgage Trust, FRN, Series GNMA. 10, FRN. Series 2017-55 ‘AS"
2018-K730 ‘C’, 144A 3,799% e >0 7
25/02/2050 ' ' uso 3.200.000 2.832.195 0,01 3,767% 20/04/2047 uso 9.925.597 1.514.703 0,01
F th Loan Trust, FRN, e B i GNMA, 10, FRN, Series 2017-80 ‘AS’
ng[;'ggoog”f M‘fag 46“51& 3,817% 20/05/2047 USD  19.804.662 3.212.092 0,01
25/08/2033 usD 3151287 2732.002 0,01 GNMA, 10, FRN, Series 2018126 ‘CS
Fremont Home Loan Trust, FRN, éﬁ;;:/o‘éO/F%QN/ZéM& 201865 uso 25.887.408 3.322.278 0,01
Series 2004-C ‘M1’ 3,405% . 10, , Series -
' 3,817% 20/01/2048 uso 9.632.742 1.852.894 0,01
25/08/2034 uso 1.118.162 990.450 0,00 N ’
Fremont Home Loan Trust, FRN GNMA, 10, FRN, Series 2019-41 ‘CS’
Series 2004-D ‘M1 3,3% 25/11/2034 usb 1.799.474 1.591.250 001 3:667%20/03/2049 - usD - 35.017.065 4.643.512 0,02
Fremont Home Loan Trust, FRN, GNMA, 10, FRN, Series 2018-115 ‘DS
Series 2004-2 ‘M2’ 3,36% 3,817% 20/08/204$ uso 39.180.796 5.907.137 0,02
25/07/2034 usp 76.775 68.155 0,00 GNMA, 10, FRN, Series 2015-149 ‘GS’
Fremont Home Loan Trust, FRN, 3.867% 20/10/2045 usb 18.536.666 3.239.237 0,01
Series 2004-B ‘M2’ 3,375% GNMA, 10, FRN, Series 2018-64 ‘GS’
25/05/2034 usb 82.451 74.078 000 3:817% 20/05/2048 usb  28.902.590 3.799.100 001
Fremont Home Loan Trust, FRN, GNMA, 10, FRN, Series 2019-56 ‘GS’
Series 2004-D ‘M2’ 3,33% 3,767% 20/05/2049 usb 15.700.707 2.376.485 0,01
25/11/2034 usb 295.363 257.273 0,00 GNMA, 10, FRN, Series 2014-25 ‘HS’
Fremont Home Loan Trust, FRN, 3,717% 20/02/2044 usp 11.475.201 1.925.221 0,01
Series 2005-A ‘M3’ 3,139% GNMA, 10, FRN, Series 2019-23 'S’
25/01/2035 usp 5.937.600 5.204.415 0,02 3.667% 20/02/2049 usp 25.249.909 3.433.403 0,01
Fremont Home Loan Trust, FRN, GNMA, 10, FRN, Series 2017-155 ‘KS’
Series 2004-2 ‘M4’ 4,08% 3,817% 20/10/2047 uso 6.936.283 1.105.316 0,00
25/07/2034 usp 201.571 177.647 0,00  GNMA, 10, FRN, Series 2016-120 ‘NS’
Frontier Communications Corp., 144A 3,717% 20/09/2046 uso 21.007.542 3.817.692 0,01
8,5% 01/04/2026 usp 23.950.000 20.479.880 0,08  GNMA, 10, FRN, Series 2016-71 Q"
Frontier Communications Corp., 144A 0,977% 16/11/2057 usp 55.429.426 3.519.365 0,01
8% 01/04/2027 usp 6.535.000 5.970.032 0,02 GNMA, 10, FRN, Series 2017-120 ‘QS’
Frontier Communications Corp. 3,817% 20/08/2047 usp 14.999.944 2.364.126 0,01
7,625% 15/04/2024 usp 2.123.000 1.058.432 0,00  GNMA, 10, FRN, Series 2017-141 QS
Frontier Communications Corp. 3,759% 20/09/2047 uso 31.147.194 4.375.933 0,02
6,875% 15/01/2025 usp 11.992.000 5.889.598 0,02 GNMA, 10, FRN, Series 2017-149 ‘QS’
Frontier Communications Corp. 11% 3,817% 20/10/2047 uso 14.511.910 2.215.813 0,01
15/09/2025 usp 24.640.000 13.371.136 0,05 GNMA, 10, FRN, Series 2017-112 ‘S’
FXI Holdings, Inc., 144A 7,875% 3,817% 20/07/2047 uso 28.990.390 4.607.076 0,02
01/11/2024 usp 2.462.000 2.022.227 0,01  GNMA, |0, FRN, Series 2018-146 ‘S’
Gartner, Inc., 144A 5,125% 3,767% 20/10/2048 usb 20.740.988 2.770.897 0,01
01/04/2025 uso 1.970.000 1.773.902 0,01  GNMA, |0, FRN, Series 2016-111 ‘SA’
Gates Global LLC, 144A 6% 3,717% 20/08/2046 uso 9.487.168 1.700.922 0,01
15/07/2022 usp 13.342.000 11.750.187 0,04  GNMA, 10, FRN, Series 2017-68 ‘SA’
GCI LLC, 144A 6,625% 15/06/2024 usp 3.840.000 3.508.359 0,01 3.767% 20/05/204? uso 16.370.152 2.867.096 0,01
GCI LLC 6,75% 01/06/2021 uso 8.718.000 7.672.125 0,03 GNMA, 10, FRN, Series 2018-11 ‘SA”
GCI LLC 6,875% 15/04/2025 usp 2.580.000 2357.179 0,01 éﬁ:;:/vé% (;1’6 2245 2018168 5 usb  27.062.845 3.877.523 0,01
GCP Applied Technologies, Inc., 144A . 10, , series -
5,5% 15/04/2026 uso 9.930.000 8.854.311 0,03 3,717% 20/12/2048‘ uso 17.915.016 2.815.839 0,01
General Electric Co., FRN 5% GNMA, 10, FRN, Series 2019-30 ‘SA”
Perpetual usD 114.186.000 96.487.980 0,36 3,667% 20/03/2049 uso 40.465.638 5.739.999 0,02
General Motors Financial Co., Inc., GNMA, 10, FRN, Series 2017-134 ‘SB’
FRN 5,75% Perpetual USD  28.925.000  23.747.489 0,09 éﬁ;ﬂ?éo/&g’v/zgu 1863 58 usp 18.209.621 2581.264 0,01
General Motors Financial Co., Inc., , 10, FRN, Series 63"
FRN 6,5% Perpetual USD 11904000  10.040.768 0,04 éﬁ;ﬂT‘éO/F%‘L/ZSO‘B 01916 55 usp 6.637.255 1178.882 0,00
Genesys Telecommunications s 10, FRN, Series -
Labor;mm’es, Inc., 144A 10% 3,667% 20/02/2049 usp 34.869.327 5.123.391 0,02
30/11/2024 usp 5.257.000 5.010.801 0,02 GNMA, 10, FRN, Series 2017-56 ‘SC'
Getty Images, Inc., 144A 9,75% 3,767% 20/04/2047 uso 17.936.265 2.816.038 0,01
01/03/2027 usp 1.018.000 921.138 0,00 GNMA, 10, FRN, Series 2017-75 ‘SD’
GLP Capital LP, REIT 5,25% 3,817% 20/05/2047 usp 8.155.408 1173317 0,00
01/06/2025 usp 6.610.000 6.232.700 0,02 GNMA, 10, FRN, Series 2018-147 ‘SD’
GLP Capital LP, REIT 5,75% 3,767% 20/10/2048 usp 47.138.086 6.856.798 0,03
01/06/2028 usp 6.610.000 6.434.575 0,02 GNMA, 10, FRN, Series 2017-93 ‘SE’
GLS Auto Receivables Trust, Series 3,817% 20/06/2047 usp 12.800.504 2.091.137 0,01
2018-3A'C’, 144A 4,18% 15/07/2024 usp 1.300.000 1.180.028 0,00
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GNMA, 10, FRN, Series 2018-65 ‘SE GSR Mortgage Loan Trust, Series
3,817% 20/05/2048 uso 24.844.138 4.079.154 0,02 2007-1F '3A13' 6% 25/01/2037 uso 244.728 197.970 0,00
GNMA, 10, FRN, Series 2018-36 ‘SG GSR Mortgage Loan Trust, FRN,
3,817% 20/03/2048 usp 28.577.896 5.204.596 0,02 Series 2005-AR4 ‘3A5’ 4,494%
GNMA, 10, FRN, Series 2018-92 ‘SH’ 25/07/2035 uso 2.354.156 2.002.433 0,01
3,817% 20/07/2048 uso 16.838.498 2.493.477 0,01  GSR Mortgage Loan Trust, FRN,
GNMA, 10, FRN, Series 2019-42 ‘SJ’ Series 2005-AR3 ‘6A1’ 4,498%
3,667% 20/04/2049 uso 33.970.949 4.970.897 0,02 25/05/2035 usp 119.247 103.534 0,00
GNMA, 10, FRN, Series 2017-107 ‘SL" GSR Mortgage LO‘aﬂ TfUSL FRN,
3,817% 20/07/2047 uso 31.979.521 5.675.030 0,02  Series 2005-AR7 ‘6Al" 4,432%
GNMA, 10, FRN, Series 2019-22 ‘SM" 25/11/2035 usp 1348.448 1.214.046 0,00
3,667% 20/02/2049 usp 64.843.872 10.891.414 0,04 GSR Mortgagg Loan Trust, Series
GNMA, 10, FRN, Series 2019-38 ‘SN’ 2006-9F ‘8A1" 5,5% 25/08/2021 uso 2.110 1774 0,00
3,667% 20/03/2049 uso 30.378.635 5.563.965 0,02 Gulfport Energy Corp. 6%
GNMA, 10, FRN, Series 2017-67 ‘ST' 15/10/2024 uso 1.625.000 1.104.321 0,00
3,817% 20/05/2047 uso 26.369.903 4.892.458 0,02 Gulfport Energy Corp. 6,375%
Goldman Sachs Group, Inc. (The), FRN 15/05/2025 usp 1.890.000 1.278.051 0,01
5% Perpetual usp 49.180.000 41.457.431 0,16 Gulfport Energy Corp. 6,375%
Goldman Sachs Group, Inc. (The), FRN 15/01/2026 usp 6.970.000 4.662.842 0,02
6,429% Perpetual usp 16.137.000 14.211.862 0,05 H&E Equipment Services, Inc. 5,625%
Goldman Sachs Group, Inc. (The), FRN 01/09/2025 usp 4.130.000 3.734.927 0,01
5,375% Perpetual usp 40.711.000 35.916.065 0,13  Halcon Resources Corp. 6,75%
Goodman Networks, Inc. 8% 15/02/2025 usp 7.075.000 2.018.405 0,01
11/05/2022 usp 1.188.183 526.917 0,00 Hanesbrands, Inc., 144A 4,875%
Goodyear Tire & Rubber Co. (The) 15/05/2026 uso 7.910.000 7.220.461 0,03
5,125% 15/11/2023 usp 975.000 868.769 000 Rarborview Morigage Loan Tust,
Goodyear Tire & Rubber Co. (The) 5%  Series - ,061%
31/05/2026 usb 5.778.000 5.013.563 0,02 L‘)/ ?3/5%‘5k Holdines Corn. 1444 usp 386.298 338.159 000
Goodyear Tire & Rubber Co. (The) larland Clarke Holdings Corp.,
4,875% 15/03/2027 usp 16.351.000 13.704.382 0,05 i~375%cl5/ 085%25 . uso 2.341.000 1.740.362 0,01
GRACE Mortgage Trust, FRN, Series arsco Corp., 2
2014-GRCE ‘%ggmm 3,59% 31/07/2027 uso 1.851.000 1.699.960 0,01
10/06/2028 uso 2.950.000 2.595.909 0,01  HAT Holdings I LLC, REIT, 144A 5,25%
Gray Television, Inc., 144A 5,125% 15/07/2024 usb 2.380.000 2.127.408 0,01
15/10/2024 usp 3.405.000 3.050.010 0,01 Herc Holdings, Inc., 144A 5,5%
Gray Television, Inc., 144A 5,875% 15/07/2027 usp 14.063.000 12.407.589 0,05
15/07/2026 usp 5.210.000 4.758.048 0,02 HercRentals, Inc. ‘A, 144A 7,75%
Gray Television, Inc., 144A 7% 01/06/2024 usp 10.326.000 9.613.954 0,04
15/05/2027 uso 9.595.000 9.143.239 0,03 HercRentals, Inc., 144A 7,5%
Greif, Inc., 144A 6,5% 01/03/2027 usb 9.272.000 8.410.135 003 01/06/2022 usD  3.989.000 3.639.935 0,01
Group 1 Automotive, Inc., 144A 5,25% Hertz Corp. (The), 144A 7,625%
15/12/2023 usb 3.884.000 3.493.113 0,01 01/06/2022 usp 13.277.000 12.107.123 0,05
GS Mortgage Securities Corp. Trust, Hertz Corp. (The), 144A 5,5%
FRN, Series 2016-RENT ‘Bond’, 144A 15/10/2024 uso 36.424.000 30.464.315 0,11
4,202% 10/02/2029 usp 5.342.760 4.729.719 0,02 Hess Infrastructure Partners LP,
GS Mortgage Securities Trust, Series 144A 5,625% 15/02/2026 uso 2.855.000 2.580.212 0,01
2006-GG8 *AJ’ 5,622% 10/11/2039 usp 2.741.103 2.084.947 0,01 Hexion, Inc., 144A 7,875%
GS Mortgage Securities Trust, FRN, 15/07/2027 uso 1.765.000 1.562.173 0,01
Series 2013-GC14 ‘D', 144A 4,907% Hilcorp Energy | LP, 144A 5%
10/08/2046 usp 500.000 448.437 0,00 0}/12/2024 uso 8.823.000 7.724.522 0,03
GS Mortgage Securities Trust, Series Hilcorp Energy | LP, 144A 5,75%
2015-GC34 ‘D’ 2,979% 10/10/2048 usp 2.800.243 2.149.923 0,01 0}/10/2025 uso 770.000 676.441 0,00
GS Mortgage Securities Trust, FRN, Hilcorp Energy | LP, 144A 6,25%
Series 2016-GS4 ‘D', 144A 3,233% 01/11/2028 uso 5.753.000 5.072.936 0,02
10/11/2049 uso 950.000 765.222 0,00  Hillman Group, Inc. (The), 144A
GS Mortgage Securities Trust, FRN, 6,375% 15/07/2022 uso 1.355.000 1.053.470 0,00
Series 2017-GS5 ‘D', 144A 3,509% Hill-Rom Holdings, Inc., 144A 5,75%
10/03/2050 usp 5.156.000 4.204.119 0,02 01/09/2023 uso 16.202.000 14.710.911 0,06
GSAA Home Equity Trust, FRN, Series Hill-Rom Holdings, Inc., 144A 5%
2005-6 ‘A3’ 2,8% 25/06/2035 usp 1.217.755 1.073.040 0,00 15/02/2025 uso 3.035.000 2.759.552 0,01
GSAMP Trust, FRN, Series 2007-SEAL Hilton Domestic Operating Co., Inc.,
‘N, 1444 2,704% 25/12/2036 usp 2.894.271 2.472.943 0,01  144A 4,875% 15/01/2030 uso 3.259.000 2.952.800 0,01
GSAMP Trust, FRN, Series 2003-SEA Hilton Domestic Operating Co., Inc.
‘A1’ 2,804% 25/02/2033 usp 868.623 760.092 0,00 5,125% 01/05/2026 uso 10.792.000 9.913.232 0,04
GSAMP Trust, FRN, Series 2006-FM1 Holly Energy Partners LP, 144A 6%
*A2C 2,59% 25/04/2036 usp 3.310.147 2.165.315 0,01  01/08/2024 usp 4.596.000 4.199.067 0,02
GSAMP Trust, FRN, Series 2006-HE3 Hologic, Inc., 144A 4,375%
*A2C 2,59% 25/05/2046 usp 2.928.521 2.549.090 0,01  15/10/2025 usp 16.027.000 14.276.549 0,05
GSAMP Trust, FRN, Series 2006-HE4 Home Equity Asset Trust, FRN, Series
‘A2C’ 2,58% 25/06/2036 usp 1.545.243 1.353.980 0,01 2003-3 ‘M1’ 3,694% 25/08/2033 usp 433.681 382.683 0,00
GSAMP Trust, FRN, Series 2003-HEL Home Equity Asset Trust, FRN, Series
‘M1’ 3,686% 20/06/2033 usp 2.134.468 1.897.800 0,01  2004-6 ‘M2’ 3,304% 25/12/2034 usp 87.577 76.696 0,00
GSAMP Trust, FRN, Series 2003-HE2 Home Equity Mortgage Loan
‘MY’ 3,405% 25/08/2033 usb 662.813 565.046 0,00  Asset-Backed Trust SPMD, FRN,
GSAMP Trust, FRN, Series 2005-NC1 Series 2004-C ‘M1’ 3,27%
‘MY’ 3,105% 25/02/2035 usb 1.844.072 1.626.509 0,01 25/03/203_5 usb 3.427.676 3.023.311 0,01
GSAMP Trust, FRN, Series 2005-HE3 Home Equity Mortgage Loan
‘M2' 3,435% 25/06/2035 uso 308.988 272.233 0,00 Asset-Backed T‘rusvt SPMD, FRN,
GSMSC Pass-Through Trust, FRN, Series 2004-C ‘M2’ 3,33%
Series 2008-2R ‘2A1', 144A 7,5% 25/03/2035 usp 239.775 212.281 0,00
25/10/2036 usp 1.303.126 766.938 0,00 Home Equity Mortgage Loan
GSR Mortgage Loan Trust, Series Asset-Backed Trust sPMD, FRN,
2004-15F '1A2’ 5,5% 25/12/2034 uso 161.241 153131 0,00  Series 2004-C°M3'3,405%
GSR Mortgage Loan Trust, Series 25/03/2035 » usp 426.544 366.548 0,00
2006-1F 2A16' 6% 25/02/2036 usp 539.887 401139 0,00 Homeward Opportunities Fund |
GSR Mortgage Loan Trust, Series Trust, FRN, Series 2018-2 ‘Al’, 144A
2005-1F ‘2A3’ 6% 25/02/2035 usp 161.190 141792 000 3:985%25/11/2058 usb  3.987.960 3:597.01L 001
GSR Mortgage Loan Trust, Series Hughes Satellite Systems Corp. 5,25%
2006-1F ‘2A9 6% 25/02/2036 usp 955.928 710259 0,00 glu/g(:i/s 20 e systems Corp usb  4.630.000 4.188.887 0,02
GSR Mortgage Loan Trust, Series g
2006-9F 3A1" 6,25% 25/10/2036 uso 880.276 773.041 000 6:625% 01/08/2026 usb  3.695.000 3.402.224 001
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Huntington Bancshares, Inc., FRN J.P. Morgan Mortgage Trust, FRN,
5,7% Perpetual usp 5.473.000 4.849.811 0,02 Series 2007-S1 ‘2A17' 2,76%
Icahn Enterprises LP, 144A 6,25% 25/03/2037 uso 5.402.692 2.273.722 0,01
15/05/2026 uso 2.949.000 2.625.009 0,01  J.P. Morgan Mortgage Trust, FRN,
Icahn Enterprises LP 6,25% Series 2007-Al ‘2A2" 4,508%
01/02/2022 usp 3.758.000 3.392.322 0,01 25/07/2035 usp 148.821 135.796 0,00
Icahn Enterprises LP 6,75% J.P. Morgan Mortgage Trust, Series
01/02/2024 usp 8.058.000 7.403.271 0,03 2007-53 2A3" 6% 25/08/2022 uso 9.347 8.204 0,00
Icahn Enterprises LP 6,375% J.P. Morgan Mortgage Trust, FRN,
15/12/2025 usb 3.775.000 3.387.438 0,01 Series 2006-A7 ‘2A4’ 4,204%
iHeartCommunications, Inc. 6,375% 25/01/2037 usp 919.444 782.909 0,00
01/05/2026 usb 11.258.661 10.493.222 0,04 J.P.Morgan Mprtgage Trust, Series
iHeartCommunications, Inc. 8,375% 2006-S3 2A4’ 5,5% 25/08/2021 usb 7.050 6.338 0,00
01/05/2027 usb 10.287.573 9.532.664 0,04 J.P.Morgan MUr}gagﬁ‘ Trust, FRN,
ILFC E-Capital Trust I, FRN, 144A Series 2006-A5 ‘3A5’ 4,131%
4,34% 21/12/2065 Usb  15.204.000 9.341.636 0,04 25/08/2036 usp 2.392.059 1.968.435 0,01
ILFC E-Capital Trust II, FRN, 144A JS.F‘.MOZF%%E hﬁgr}filgvez‘Tg%f‘té/FRN.
4,34% 21/12/2065 usb 8.202.000 5.178.534 0,02 Series 2005 \274%
Impac CMB Trust, FRN, Series 2004-5 25/11/2035 usb 2.486.306 2.053.530 0,01
‘1AL’ 3,15% 25/10/2034 usp 198.198 175.948 0,00 1:P. Morgan Mortgage Trust, FRN,
Impac CMB Trust, FRN, Series 2004-9 Series 2007-A1 '5AL" 4,684%
1AL 3,19% 25/01/2035 usb 3.257.354 2.885.418 001 2>/07/2035 usp 262,514 240.418 0,00
Impac CMB Trust, FRN, Series 2005-1 J.P. Morgan Mortgage Trust, FRN,
‘1A’ 2,95% 25/04/2035 usp 641.999 559.274 0,00 Series 2005-A3 ‘6A6’ 4,538%
Impac CMB Trust, FRN, Series 2005-4 25/06/2035 usp 348.874 313.406 0,00
LAIA 2.97% 25/05/2035 uso 507.508 444.835 0,00 Jack Ohio Finance LLC, 144A 6,75%
impac CMB Trust, FRN, Series 2004-6 15/11/2021 Usb 21331000  19.298.830 0,07
‘1A2' 3,21% 25/10/2034 usD 2.498.721 2.182.889 0,01 Jack Ohio Finance LLC, 144A 10,25%
Impac CMB Trust, FRN, Series 2004-7 }5/11/5(;22 ‘e I usop 2.226.000 2.097.307 0,01
‘1A2" 3,35% 25/11/2034 .130. 980.845 lagged Peak Energy LLC 5,
Impac M BDTru/st /FRN Series 2005-1 v L0 090 01/05/2026 uso 3.125.000 2683529 0,01
A2 4/203 JB Poindexter & Co., Inc., 144A
1A2’ 3,05% 25/04/2035 702.9 611.435 X g '
Impac CMB Tru/st F/RN Series 2005-2 v 0o 009 7,125%15/04/2026 usb 5.871.000 5.260.799 0,02
‘1A2 3,05% 25/04/2035 usp 506722 513381 0,00 JELD-WEN. Inc., 144A 4,625%
Impac CMB Trust, FRN, Series 2004-5 15/12/2025 UsD  6.857.000 5.903.366 0,02
‘IM2’ 3,3% 25/10/2034 usp 409.241 349.661 0,00 JELD-WEN, Inc. 1444 4,875%
Impac CMB Trust, FRN, Series }gﬁéézgﬂ ol usb 2.750.000 2331307 0,01
110 20" 3.079% 25 ommercial Mortgage
fmoggc1COMEATri€t7ZDR%\IS/SOe3r/‘éS35 usb 1:969.853 Le6L152 001 Secyrities Trust, FRN, Series 2013-C17
B 10 AL 5 130k B5oa12035 Uso 24,305 143505 000 D 144448919 15/01/2047 usp 1.415.000 1.278.534 0,01
Impac Secured Assets CMN Owner lkg)é%r/él(\)grzmum Corp. 5,875%
Trust, Series 2003-2 ‘A4’ 3,75% usp 2.072.000 1.892.752 0,01
25/08/2033 usp 556.229 480.758 0,00 KeyCorp, FRN 5% Perpetual uso 17.489.000 15.436.984 0,06
Impac Secured Assets Trust, FRN ! Kinetic Concepts, Inc., 144A 7,875%
Series 2007-3 ‘ALB' 2.67% 15/02/2021 usp 6.355.000 5.729.387 0,02
25/09/2037 usp 3.390.538 2.584.797 0,01 Kratos Defense & Security Solutions,
Impac Secured Assets Trust, FRN, Inc., 144A 6,5% 30/11/2025 usp 574.000 540.815 0,00
Series 2007-3 *AlC’ 2,79% Kronos Acquisition Holdings, Inc.,
25/09/2037 uso 5.681.443 4.355.859 0,02 l44A 9% 15/08/2023 usp 5.163.000 3.968.713 0,02
IndyMac INDX Mortgage Loan Trust, LABL Escrow Issuer LLC, 144A 6,75%
FRN, Series 2005-AR14 2A1A’ 2,73% 15/07/2026 usp 6.555.000 5.808.924 0,02
25/07/2035 usp 455.671 386.407 0,00 LABL Escrow Issuer LLC, 144A10,5%
IndyMac INDX Mortgage Loan Trust, 15/07/2027 usp 4.915.000 4.339.264 0,02
FRN, Series 2005-AR3 ‘3A1" 4,177% Ladder Capital Finance Holdings
25/04/2035 usb 378.906 332.949 0,00 LLLP, 144A 525% 15/03/2022 uso 3.310.000 2.958.706 0,01
Infor US, Inc. 6,5% 15/05/2022 usp 47.158.000 42.221.017 0,16 Ladder Capital Finance Holdings
IQVIA, Inc., 144A 4,875% 15/05/2023 usp 1.190.000 1.075.449 0,00 LLLP, 144/;‘5,25% 01/10/2025 usp 2.532.000 2.241.033 0,01
1QVIA, Inc., 144A 5% 15/10/2026 UsD  13.505.000 12.304.652 0,05 Lamar Media Corp. 5,75%
IQVIA, Inc., 144A 5% 15/05/2027 usb 3.923.000 3.551.985 001 01/02/2026 usp 3.210.000 2.976.380 0,01
IRB Holding Corp., 144A 6,75% EB (M;rgg;c‘ca; pﬂt}rzgg%wust. FRN,
15/02/2026 .270. 14.293.119 eries 007 g
Iru/n M/ounta‘m Inc., REIT, 144A vsn 6270000 005 is/07/2044 usp 1617.707 1.439.239 0,01
4,875% 15/09/2027 USD 15774000 13770777 005 LB UBS Commercial Mortgage Hrust
Iron Mountain, Inc., REIT, 144A 5,25% ) Series ,432%
15/03/2028 usD 6.185.000 5.447.077 002 15092039 usp 5.570.349 3.451.795 0,01
J.P. Morgan Alternative Loan Trust, o ' L8-UBS Commercial Mo(tgage Trust,
FRN, Series 2006-A2 ‘1AL’ 2,584% FRN, Series 2007-C6 °Al" 6,28%
25/05/2036 usp 4.406.948 3.540.376 001 15/07/2040 usp 6.087.500 5.372.763 0,02
; U T i Lehman Mortgage Trust, Series
L. Morgan Aternative Loan Trust, 2006-3 12’ 6% 25/07/2036 usp 2.702.891 1.841.101 0,01
: ’ Lehman XS Trust, FRN, Series
25/05/2036 2.490. XS Trust, RN,
2 Mé,gan Chase Commercial b 3285594 764 001 20057N "TAIA’ 2:944% 25/12/2035 usD 1045994 %0174 0,00
Mortgage Securities Trust, FRN, Lehman XS Trust, FRN, Series
Series 2015-JP1 ‘E, 144A 4,222% 2035—5N 3A1A” 2,704% 25/11/2035 usp 4119386 3.608.740 0,01
15/01/2049 usD 4.430.000 3.763.268 0,01 Lehman XS Trust, STEP, Series
J.P. Morgan Mortgage Trust, FRN, 2006-8 3A3" 4,553% 25/06/2036 usb 1.040.867 925.779 0,00
Series 2004-A6 ‘1AI" 4,016% Lendmark Funding Trust, Series
25/12/2034 usp 238.609 208.836 0,00 2017-2A'C’, 144A 4,33% 20/05/2026 usp 1.070.000 946.025 0,00
J.P. Morgan Mortgage Trust, FRN, Lendmark Funding Trust, Series
Series 2005-A8 1AL’ 4,32% 2018-1A‘C’, 144A 5,03% 21/12/2026 uso 2.925.000 2.637.812 0,01
25/11/2035 usp 43.898 36.227 0,00 Lennar Corp. 5,25% 01/06/2026 usp 5.437.000 5.072.133 0,02
J.P. Morgan Mortgage Trust, FRN, Liberty Interactive LLC 8,25%
Series 2006-A4 ‘1A1" 4,448% 01/02/2030 uso 5.280.000 4.642.607 0,02
25/06/2036 uso 3.876.696 3.084.177 0,01  Liberty Mutual Group, Inc., 144A
J.P. Morgan Mortgage Trust, FRN, 7,8% 07/03/2087 uso 3.917.000 4.324.027 0,02
Series 2005-A6 ‘1A2" 4,453% Live Nation Entertainment, Inc., 144A
25/09/2035 usp 588.613 531.758 0,00  4,875% 01/11/2024 uso 6.954.000 6.277.056 0,02
J.P. Morgan Mortgage Trust, Series Live Nation Entertainment, Inc., 144A
2006-52 ‘2A1" 5% 25/06/2021 usp 9.370 7.660 0,00  5,625% 15/03/2026 uso 1.528.000 1.407.780 0,01
J.P. Morgan Mortgage Trust, Series Long Beach Mortgage Loan Trust,
2005-52 ‘2A15" 6% 25/09/2035 usp 4.855.390 4.195.545 0,02 FRN, Series 2001-2 ‘M1’ 2,99%
25/07/2031 usp 133.750 119.088 0,00
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Long Beach Mortgage Loan Trust, Metlife Securitization Trust, FRN,
FRN, Series 2002-5 ‘M1’ 3,675% Series 2017-1A A’ 144A 3%
25/11/2032 uso 3.951.608 3.480.297 0,01  25/04/2055 uso 8.415.583 7.484.448 0,03
Long Beach Mortgage Loan Trust, MetLife, Inc., FRN 5,25% Perpetual uso 36.404.000 32.294.475 0,12
FRN, Series 2003-4 ‘M1’ 3,45% MetLife, Inc., FRN 5,875% Perpetual uso 23.620.000 21.979.397 0,08
25/08/2033 usp 1.804.528 1.583.518 0,01 MFA LLC, STEP, Series 2017-NPLL
Long Beach Mortgag‘e Lpan Trust, ‘Al’, 144A 3,351% 25/11/2047 uso 5.955.675 5.218.045 0,02
FRN, Series 2004-4 M1' 3,33% MFA LLC, STEP, Series 2018-NPL1
25/10/2034 usp 3.942.210 3.487.098 001 “Al", 1444 3,875% 25/05/2048 USD  15.444.497 13.750.459 0,05
l};gag SBEa_Ch Zhﬂ()%zgggagp?g;/ustv MFA LLC, STEP, Series 2018-NPL2
, Series - 13370 ‘AL, 144A 4,164% 25/07/2048 uso 11.884.833 10.563.211 0,04
25/07/2034 uso 1.079.258 947.672 0.00  vGM Growth Properties Operating
kg?f SBeach %%ig;ga 3L'qu 5T5rg/:tv Partnership LP, REIT, 144A 5,75%
, Series K " 01/02/2027 uso 6.853.000 6.483.442 0,02
25/06/2034 usb 950.766 831225 0,00 \MGM Growth Properties Operating
Long Beach Mortgage Loan Trust, Partnership LP, REIT 4,50%
FRN, Series 2004-3 'M4’ 4,042% 15/01/2028 usp 1.200.000 1.048.876 0,00
25/07/2034 usp 406.604 359.200 0,00 il City Mortgage Loan Trust, FRN,
Long Beach Mortgage Loan Trust, Series 2018-2 ‘AL, 144A 3,5%
FRN, Series 2004-3'M6’ 4,567% 25/05/2058 usp 5.819.430 5.242.066 0,02
25/07/2034 usb 502.014 437.766 0,00 Morgan Stanley, FRN 545%
LPL Holdings, Inc., 144A 5,75% perpetual UsD  32.960.000 28.927.120 0,11
15/09/2025 usb  7.840.000  7.094.026 003 organ Stanley, FRN 5,55%
LTF Merger Sub, Inc., 144A 8,5% perpetual ' : USD  39.203.000  34.887.024 0.13
15/06/2023 Usb  9.090.000 8.155.215 0,03 Mcrpgan Stanley ABS Capital I, Inc. ’
Mariner Finance Issuance Trust, Trust, FRN, Series 2003-HE3 M1
Series 2018-AA A’ 144A 4,2% 3,45% 25/10/2033 usp 297.243 262.237 0,00
20/11/2030 usb 3.610.000 3.260.836 0,01 Morgan Stanley ABS Capital |, Inc.
Marlette Funding Trust, Series Trust, FRN, Series 2003-NC10 ‘M1’
2018-3A ‘B', 144A 3,86% 15/09/2028 uso 1.505.000 1.338.575 001 3,450 25/10/2033 usp 1.229.603 1.076.953 0,00
Martin Midstream Partners LP 7,25% Morgan Stanley ABS Capital I, Inc.
15/02/2021 usp 8.498.000 7.353.472 0,03 Trust, FRN, Series 2003-NC7 ‘M1’
MASTR Alternative Loan Trust, Series 3,48% 25/06/2033 usp 439.420 391.710 0,00
2005-3 ‘1AL’ 5,5% 25/04/2035 usp 185.432 167.463 0,00 Morgan Stanley ABS Capital I, Inc.
MASTR Alternative Loan Trust, Series Trust, FRN, Series 2004-HEL ‘M1’
2005-6 ‘1A2’ 5,5% 25/12/2035 usp 389.205 328.519 0,00  3,285% 25/01/2034 uso 2.202.956 1.922.498 0,01
MASTR Alternative Loan Trust, Series Morgan Stanley ABS Capital I, Inc.
2004-12 3A1" 6% 25/12/2034 usb 1.532.349 1.451.906 0,01 Trust, FRN, Series 2004-HE3 ‘M1’
MASTR Alternative Loan Trust, Series 3,285% 25/03/2034 usp 2.324.833 2.013.392 0,01
2005-5 3A1’ 5,75% 25/08/2035 uso 78.211 56.972 0,00 Morgan Stanley ABS Capital I, Inc.
MASTR Alternative Loan Trust, Series Trust, FRN, Series 2004-HE6 ‘M1"
2006-3 ‘3A1" 5,5% 25/06/2021 usp 83.460 71.738 0,00  3,255% 25/08/2034 uso 1.178.394 1.036.003 0,00
Mastr Asset-Backed Securities Trust, Morgan Stanley ABS Capital I, Inc.
FRN, Series 2004-OPT2 ‘M1’ 3,33% Trust, FRN, Series 2004-HE8 ‘M1’
25/09/2034 uso 849.147 736.226 0,00 3,39% 25/09/2034 uso 1.202.698 1.062.844 0,00
Mastr Asset-Backed Securities Trust, Morgan Stanley ABS Capital I, Inc.
FRN, Series 2004-WMC2 ‘M1' 3,304% Trust, FRN, Series 2004-NC3 ‘M1’
25/04/2034 usp 1.093.466 955.948 0,00  3,225% 25/03/2034 uso 2.325.320 2.031.572 0,01
Mastr Asset-Backed Securities Trust, Morgan Stanley ABS Capital I, Inc.
FRN, Series 2004-OPT2 ‘M2' 3,405% Trust, FRN, Series 2004-NC5 ‘M1’
25/09/2034 usp 336.206 292.935 0,00  3,33% 25/05/2034 usb 7.035.983 6.206.181 0,02
Mastr Asset-Backed Securities Trust, Morgan Stanley ABS Capital |, Inc.
FRN, Series 2005-NC1 ‘M2’ 3,154% Trust, FRN, Series 2004-WMC2 ‘M1’
25/12/2034 usp 430.927 377.379 0,00  3,345% 25/07/2034 uso 483.427 427.263 0,00
Mastr Asset-Backed Securities Trust, Morgan Stanley ABS Capital I, Inc.
FRN, Series 2003-0PT1 ‘M3’ 6,529% Trust, FRN, Series 2004-HE2 ‘M2"
25/12/2032 uso 2.421.388 2.200.179 0,01  4,23% 25/03/2034 uso 248.862 200.723 0,00
Mastr Asset-Backed Securities Trust, Morgan Stanley ABS Capital |, Inc.
FRN, Series 2005-NC1 ‘M4’ 3,544% Trust, FRN, Series 2004-HE3 ‘M2’
25/12/2034 usp 810.200 719.919 0,00  4,305% 25/03/2034 usb 1.530.261 1.314.422 0,01
Matador Resources Co. 5,875% Morgan Stanley ABS Capital |, Inc.
15/09/2026 usp 5.945.000 5.309.481 0,02 Trust, FRN, Series 2004-HE6 ‘M2"
Mattel, Inc., 144A 6,75% 31/12/2025 usp 41.671.000 37.530.112 0,14 3,33% 25/08/2034 uso 1.128.554 989.406 0,00
Mattel, Inc. 2,35% 15/08/2021 usp 1.000.000 847.748 0,00 ;ﬂOF%aQ;’sagleY ABZSOgiP&E;IZAIg.
Mattel, Inc. 3,15% 15/03/2023 uso 2.750.000 2.282.990 0,01 Trust, FRN, Series 2004
Meredith Corp. 6,875% 01/02/2026 USD 8525000  7.946.462 003 JIENBI0S0% usb 144.746 129.032 0.00
Merrill Lynch Alternative Note Asset organ Stanley A apita I'. Ing.
: - Qa1 Trust, FRN, Series 2004-HES8 ‘M2
Trust, PR, Serles 2007-0AR3"Al 3,45% 25/09/2034 usp 320.782 281.804 0,00
2,667% 25/07/2047 uso 8.367.041 6.931.455 0,03 Morg;ﬂ Stanley ABS Capital I, Inc . B i
WerrillLynch Mortgage Invesiors Trus, FRN, Serles 2004-HCo 2
4,344% 25/04/2035 usp 160.241 139.043 000 4305%25/07/2034 usb 940.987 819.683 0.00
; Morgan Stanley ABS Capital I, Inc.
Merrill Lynch Mortgage Investors 4 Hyens
Trust, FRN, Series 2005-1 242" Trust, FRN, Series 2004-NC7 ‘M2
4,344% 25/04/2035 UsD 403319 346.413 0,00 azf:a" o g;(:fzgs capital 1 nc 150 364.134 498.640 0.00
Merrill Lynch Mort»gagetlnvevstors‘j Trust. FRN, Series 2004-0P1 IMZ'
Trust, Series 2006-AF2 AF2" 6,25% 3,345% 25/11/2034 usb 203.752 178141 0,00
25/10/2036 usb 73381 55901 0.00 Morgar‘: Stanley ABS Capital |, Inc. ) ) '
Merrill Lynch Mortgage Investors, Trust, FRN, Series 2004-WMC2 M2
Trust, FRN, Series 2003-0PTL ‘M1 4,23% 25/07/2034 25251 465.956 0,00
3,405% 25/07/2034 usb 456340 395.453 000 o etanoy ABS Capital I Inc usb 525.25 - ;
Merril Lynch Mortgage Investors Trust, FRN, Series 2004-WMC3 ‘M2’
3,63% 25/08/2035 usD 218.075 1973 o0 M s capital 1 nc uso 2875056 2509797 001
Merril Lynch Mortgage Investors Trust, FRN, Series 2005-HEL ‘M2
3,15% 25/05/2036 usp 1211792 1055699 000 135%25/12/2034 usp 518.769 435.949 0.00
Morgan Stanley ABS Capital I, Inc.
Merrill Lynch Mortgage Investors ' e
Trust, FRN, Series 2005-WMCL ‘M3" T s 0x pasa  HEM D 223.629 132.045 0,00
3,555% 25/09/2035 usp 67.095 58.722 0,00 M‘orga:stan\ey ABS Capital I, Inc. u O B "
Merrill Lynch Mortgage Investors Trust, FRN, Series 2004-HE6 ‘M3’
JTUSL PRI, Series 2004-WMC5 ‘M5 3,405% 25/08/2034 usp 490.966 431551 0,00
4,155% 25/07/2035 usp 553.724 487.662 0,00 " N B i
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Morgan Stanley ABS Capital I, Inc. Neiman Marcus Group Ltd. LLC, 144A
Trust, FRN, Series 2004-HE7 ‘M3’ 8% 25/10/2024 usp 18.924.000 6.939.460 0,03
3,45% 25/08/2034 usp 18.051 15.953 0,00 Neiman Marcus Group Ltd. LLC, 144A
Morgan Stanley ABS Capital I, Inc. 8,75% 25/10/2024 usb 14.313.443 5.344.075 0,02
Trust, FRN, Series 2004-HE8 M3’ Netflix, Inc., 144A 5,375% 15/11/2029 usp 6.264.000 5.827.593 0,02
3,555% 25/09/2034 usp 97.038 85.431 0,00 Netflix, Inc. 5,875% 15/02/2025 usp 1.940.000 1.874.939 0,01
_"(AWEGERS&HE‘@V ABZSOCED;\E? I h‘llnj'!c Netflix, Inc. 4,375% 15/11/2026 uso 4.678.000 4.192.430 0,02
s oaesa 8 usp 33 116,066 o0 Netflix Inc. 4,875% 15/04/2028 USD 13340000 12128301 0,05
Morgan Stanley ABS Capital I, Inc. : . " Netflix, Inc. 5,875% 15/11/2028 uso 11.139.000 10.808.884 0,04
Trust, FRN, Series 2004-0P1 ‘M3’ New Albertsons LP 7,75%
3,45% 25/11/2034 usb 945,901 835.070 000 15/06/2026 usD  4.930.000 4.233535 0,02
Morgan Stanley ABS Capital |, Inc. New Albertsons LP 7,45%
Trust, FRN, Series 2005-HEL ‘M3’ 01/08/2029 usb  1.669.000 1.414.891 001
3,210 25/12/2034 uso 442377 378.358 0,00 New Albertsons LP 8,79% 01/05/2030 usp 6.878.000 6.045312 0,02
Morgan Stanley ABS Capital I, Inc. New Albertsons LP 8% 01/05/2031 uso 12.780.000 11.048.546 0,04
Trust, FRN, Series 2005-NC1 ‘M3’ New Albertsons LP 6,625%
3,195% 25/01/2035 usp 72.377 62.886 0,00 01/06/2028 usp 1.005.000 785.770 0,00
Morgan Stanley ABS Capital |, Inc. New Century Home Equity Loan
Trust, FRN, Series 2004-0P1 ‘M4’ Trust, FRN, Series 2006-2 ‘A28
3,855% 25/11/2034 usp 617.429 542.479 0,00 2.59% 25/08/2036 uso 1.892.626 1.607.844 0,01
Morgan Stanley ABS Capital |, Inc. New Century Home Equity Loan
Trust, FRN, Series 2004-0P1 ‘M5’ Trust, FRN, Series 2003-3 ‘M1’
4,005% 25/11/2034 usp 458.662 385.857 0,00 3,615% 25/07/2033 uso 108.919 95.067 0,00
Morgan Stanley Bank of America New Century Home Equity Loan
Merrill Lynch Trust, FRN, Series Trust, FRN, Series 2004-1 ‘M1’ 3,315%
2014-C15'D’, 144A 4,911% 25/05/2034 uso 4.138.976 3.652.507 0,01
15/04/2047 usp 580.000 533.955 0,00 New Century Home Equity Loan
Morgan Stanley Bank of America Trust, FRN, Series 2004-4 ‘M1
Merrill Lynch Trust, FRN, Series 3,195% 25/02/2035 uso 3.907.901 3.412.566 0,01
2015-C23 ‘D', 144A 4,131% New Century Home Equity Loan
15/07/2050 usb 2.000.000 1.722.907 0,01  Trust, FRN, Series 2003-B ‘M2’
Morgan Stanley Capital | Trust, FRN, 4,905% 25/11/2033 uso 189.019 167.719 0,00
Series 2007-HQ11 ‘B’ 5,538% New Century Home Equity Loan
12/02/2044 usp 269.462 236.528 0,00  Trust, FRN, Series 2004-2 ‘M2’ 3,36%
Morgan Stanley Capital | Trust, FRN, 25/08/2034 usp 45.530 40.115 0,00
Series 2007-T27 ‘B’, 144A 5,946% New Century Home Equity Loan
11/06/2042 usb 2.500.000 2.345.784 0,01 Trust, FRN, Series 2004-3 ‘M2
Morgan Stanley Capital | Trust, FRN, 3,405% 25/11/2034 uso 350.983 310.958 0,00
Series 2007-127 ‘C’, 144A 5,946% New Century Home Equity Loan
11/06/2042 uso 2.000.000 1.850.028 0,01 Trust, FRN, Series 2004-4 ‘M2’
Morgan Stanley Capital | Trust, FRN, 3,225% 25/02/2035 usb 94.636 83.191 0,00
Series 2006-HQ8 ‘D’ 5,603% New Century Home Equity Loan
12/03/2044 usp 452.685 403.016 0,00  Trust, FRN, Series 2004-3 ‘M3’
Morgan Stanley Capital | Trust, FRN, 3,495% 25/11/2034 uso 293.573 260.969 0,00
Series 2006-T23 ‘D", 144A 6,154% New Century Home Equity Loan
12/08/2041 usb 1.484.437 1.326.889 0,01  Trust, FRN, Series 2005-1 ‘M3’ 3,21%
Morgan Stanley Capital | Trust, FRN, 25/03/2035 usb 61.904 53.342 0,00
Series 2018-MP ‘D', 144A 4,276% New Century Home Equity Loan
11/07/2040 usp 1.160.000 1.066.833 0,00  Trust, FRN, Series 2004-2 ‘M4’ 4,23%
Morgan Stanley Mortgage Loan Trust, 25/08/2034 usp 967.822 855.038 0,00
FRN, Series 2004-9 ‘1A" 5,347% New Century Home Equity Loan
25/11/2034 usp 207.254 196.676 0,00  Trust, FRN, Series 2004-2 ‘M6’ 4,68%
Morgan Stanley Mortgage Loan Trust, 25/08/2034 uso 346.102 307.670 0,00
Series 2005-4 ‘1A’ 5% 25/08/2035 uso 8.606 7.580 0,00 New Residential Mortgage LLC, Series
Morgan Stanley Mortgage Loan Trust, 2018-FNT1 ‘D', 144A 4,69%
Series 2006-2 ‘1A’ 5,25% 25/02/2021 usp 1.142.048 990.109 0,00 25/05/2023 usp 683.448 608.035 0,00
Morgan Stanley Mortgage Loan Trust, New Residential Mortgage LLC, Series
FRN, Series 2007-5AX ‘2A2" 2,554% 2018-FNT1 °E’, 144A 4,89%
25/02/2037 usp 3.944.082 1.612.360 0,01 25/05/2023 uso 1.004.803 893.165 0,00
Morgan Stanley Mortgage Loan Trust, New Residential Mortgage Loan
FRN, Series 2004-8AR ‘4A1" 4,533% Trust, FRN, Series 2018-2A ‘Al’, 144A
25/10/2034 usp 886.853 806.810 0,00 4.5% 25/02/2058 uso 8.532.535 7.928.829 0,03
MortgagelT Mortgage Loan Trust, New Residential Mortgage Loan
FRN, Series 2006-1 '1A2' 2,63% Trust, FRN, Series 2018-NQM1 ‘AT’
25/04/2036 usp 6.997.077 5.476.498 0,02 144A3,986% 25/11/2048 uso 8.422.219 7.558.593 0,03
MortgagelT Trust, FRN, Series 2005-3 New Residential Mortgage Loan
‘A1’ 3,03% 25/08/2035 uso 5.610.218 4.903.435 0,02 Trust, FRN, Series 2018-1A ‘AIA’,
MortgagelT Trust, FRN, Series 2005-5 144A 4% 25/12/2057 usb 5.773.048 5.291.205 0,02
‘AL’ 2,95% 25/12/2035 usp 669.877 584.191 0,00 Nexstar Broadcasting, Inc., 144A
MPH Acquisition Holdings LLC, 144A 6,125% 15/02/2022 usp 3.840.000 3.419.807 0,01
7,125% 01/06/2024 usp 22.216.000 18.150.487 0,07  Nexstar Broadcasting, Inc., 144A
MSCI, Inc., 144A 5,375% 15/05/2027 usD 5.500.000 5.168.785 0,02 5625% 01/08/2024 usp 7.110.000 6.486.171 0,02
Mueller Water Products, Inc., 144A Nexstar Broadcasting, Inc. 5,875%
5,50 15/06/2026 usb 2.235.000 2.032.884 001 15/11/2022 usb 2.541.000 2.283.398 0,01
Nabors Industries, Inc. 5,75% Nexstar Escrow, Inc., 144A 5,625%
01/02/2025 UsD  14511.000 11341121 004 15/07/2027 usp 7.588.000 6.836.873 0,03
National Rural Utilities Cooperative NextEra Energy Capital Holdings, Inc.,
Finance Corp., FRN 5,25% FRN 5,650 01/05/2079 usp 5.370.000 4.867.089 0,02
20/04/2046 usop 3.576.000 3.253.981 0,01  NextEra Energy Operating Partners
Nationslink Funding Corp., Series LP, 144A 4,50 15/07/2024 usp 4.540.000 4.008.311 0,02
1999-LTLL ‘E', 144A 5% 22/01/2026 usp 3.000.000 2.705.473 0,01  NextEra Energy Operating Partners
Nationstar Mortgage Holdings, Inc., LP, 144A 4,25% 15/09/2024 usop 1.529.000 1.353.932 0,01
1444 8,125% 15/07/2023 usp 6.417.000 5.745.682 0,02 NextEra Energy Operating Partners
Nationstar Mortgage Holdings, Inc., LP, 144A 4,5% 15/09/2027 usop 2.151.000 1.866.023 0,01
144A 9,125% 15/07/2026 usp 4.184.000 3.732.505 0,01  Nielsen Finance LLC, 144A 5%
Nationstar Mortgage LLC 6,5% 15/04/2022 uso 13.193.000 11.612.300 0,04
01/07/2021 usp 191.000 168.007 0,00 NiSource, Inc., FRN 5,65% Perpetual uso 12.315.000 10.666.289 0,04
Nationstar Mortgage LLC 6,5% Nomura Asset Acceptance Corp.
01/06/2022 uso 6.685.000 5.860.027 0,02 Alternative Loan Trust, STEP, Series
Neiman Marcus Group Ltd. LLC, 144A 2005-WF1 2A5’ 5,159% 25/03/2035 uso 5.864 5.398 0,00
149% 25/04/2024 usp 17.064.402  12.480.006 0,05  Northern Oil and Gas, Inc. 9,5%
15/05/2023 uso 8.536.111 7.760.797 0,03
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Northern Trust Corp., FRN 4,6% PetSmart, Inc., 144A 7,125%
Perpetual usp 7.507.000 6.630.345 0,03 15/03/2023 usp 19.985.000 16.231.372 0,06
NovaStar Mortgage Funding Trust, PetSmart, Inc., 144A 5,875%
FR/N, S/eries 2004-2 ‘M4’ 4,23% 01/06/2025 usp 33.067.000 27.717.793 0,10
25/09/2034 usp 2.939.854 2.541.644 0,01  PetSmart, Inc., 144A 8,875%
Novelis Corp., 144A 6,25% 01/06/2025 usp 5.300.000 4.405.927 0,02
15/08/2024 usp 10.305.000 9.482.907 0,04 PGT Escrow Issuer, Inc., 144A 6,75%
Novelis Corp., 144A 5,875% 01/08/2026 SD 5.505.000 5.108.148 0,02
30/09/2026 usp 9.545.000 8.494.204 0,03 Pilgrim’s Pride Corp., 144A 5,75%
NRG Energy, Inc., 144A 5,25% 15/03/2025 usp 14.884.000 13.379.334 0,05
15/06/2029 uso 7.950.000 7.460.838 0,03 Pilgrim’s Pride Corp., 144A 5,875%
Nuance Communications, Inc. 5,625% 30/09/2027 usp 5.205.000 4.744.154 0,02
15/12/2026 usp 7.606.000 6.976.237 0,03 Plains All American Pipeline LP, FRN
Oak Hill Advisors Residential Loan 6,125% Perpetual usb 6.545.000 5.484.113 0,02
Trust, STEP, Series 2017-NPL1 ‘Al’, Plantronics, Inc., 144A 5,5%
144A 3% 25/06/2057 usp 3.125.568 2.747.618 0,01 31/05/2023 uso 16.118.000 14.088.790 0,05
Oak Hill Advisors Residential Loan PNC Financial Services Group, Inc.
Trust, STEP, Series 2017-NPL2 ‘AT’ (The), FRN 5% Perpetual uso 15.260.000 13.682.200 0,05
1444 3% 25/07/2057 usp 12.526.341 11.029.642 0,04 PNC Financial Services Group, Inc.
Oasis Petroleum, Inc., 144A 6,25% (The), FRN 4,85% Perpetual uso 20.115.000 17.830.767 0,07
01/05/2026 usp 14.162.000 12.115.041 0,05  PNMAC FMSR ISSUER TRUST, FRN,
OBX Trust, FRN, Series 2018-EXP1 Series 2018-FT1 ‘A’, 144A 4,78%
‘2A1B', 144A 3,254% 25/04/2048 usp 3.410.000 2.968.499 0,01 25/04/2023 usp 2.531.000 2.260.221 0,01
OnDeck Asset Securitization Trust PNMAC GMSR ISSUER TRUST, FRN,
LLC, Series 2018-1A ‘C’, 144A 4,52% Series 2018-GT1 ‘A, 144A 5,28%
18/04/2022 usp 265.000 235.777 0,00  25/02/2023 uso 5.930.000 5.223.371 0,02
OneMain Financial Issuance Trust, Polaris Intermediate Corp., 144A
Series 2015-1A ‘C’, 144A 5,12% 8,5% 01/12/2022 uso 6.444.000 5.089.261 0,02
18/03/2026 uso 1.220.000 1.081.567 0,00 post Holdings, Inc., 144A 5,5%
OneMain Financial Issuance Trust, 01/03/2025 usp 10.764.000 9.799.618 0,04
Series 2015-3A C’, 144A 5,82% Post Holdings, Inc., 144A 5%
20/11/2028 usp 1.450.000 1.350.559 0,01 15/08/2026 USD  16.044.000 14.324.532 0,05
Opteum Mortgage Acceptance Corp. Post Holdings, Inc., 144A 5,75%
éss{e%;Batckeg PatSS;mlrosugh 20054 01/03/2027 usop 11818.000  10.738.630 0,04
Ao > a0 oaL o 200 547,984 Post Holdings, Inc., 144A 5,625%
onten M;rtgage Aeoptane Corp UsD 966.808 : 000 15/01/2028 usp 3.130.000 2.825.444 0,01
. Post Holdings, Inc., 144A 5,5%
Asset-Backed Pass-Through S "
Certificates Trust, FRN, Series 2005-5 LS/IZJZOi‘?( Receivables Trust usb 4.622.000 4.079.855 002
‘1APT' 2,719% 25/12/2035 usp 6397.216 5.298.199 0,02 Crnsdin o 1Aan 36000
Opteum Mortgage Acceptance Corp. 16/10/2023 ) USD 2810000  2509.865 001
2,73% 25/04/2036 usb 3.072.805 2.617.344 001  Prestie auto Recelvables Tiue,
Opteum Mortgage Acceptance Corp. ! "
Trust, FRN, Series 2006-1 TAPT '1>5/0§3_/20§4( Receivables Trust usp 1.480.000 1.341.371 0,01
2,64% 25/04/2036 usp 700.937 588.732 0,00 e lath e 0390
Option One Mortgage Accept Corp ' .
Asset Asset Backed Certificates Trust, ’1)5/0:/20?’ ds, InC.. 1444 6,375% usb 1.005.000 o18.710 0,00
FRN, Series 2003-5 ‘A2’ 3,07% 03500 e 3% 6.015.237
25/08/2033 usb 248,661 216.424 000 ) v usb - 6:525.000 01 0,02
Option One Mortgage Accept Corp. E[ect\ngnEéAoSngggezgrlegr!\’thl’LaBrﬁlelfs !
Asset Backed Certificates Trust, FRN, y  Series ’
Series 2003-5 ‘M1’ 3,405% 144A 4,125% 25/08{/2(;33 uso 11.044.379 9.792.504 0,04
25/08/2033 usp 1.574.493 1.369.583 0,01 Pretium Mortgage Credit Partners |
Option One Mortgage Accept Corp. %Z\SXE&B;'/EHZ%S/SS}%S‘;M A 6.974.276
Asset-Backed Certificates Trust, FRN, A ° " usb 7.854.453 e 003
Series 2003-5 ‘M2’ 4,755% Pretium Mortgage Credit Partners |
25/08/2033 usb 116.884 105.576 0,00 LG, STEP, Series 2018-NPL4 ‘A2,
Option One Mortgage Loan Trust, 144A 6,049% 25/09/2058 usb 18.000.000 16.066.558 0,06
FRN, Series 2002-3 ‘AL’ 2,93% Prime Security Services Borrower
25/08/2032 usD 2.257.669 1.967.451 0,01 ’L}LC 1454A 9,%5"2) 15/05/é023 uso 8.075.000 7.459.290 0,03
Option One Mortgage Loan Trust, rime Security services Borrower
FSN, ot S0S3EAs 2.97% LLC, 144A 5,25% 15/04/2024 usp 6.377.000 5.706.393 0,02
25/08/2032 usp 401.447 350.101 0,00  Prime Security Services Borrower
Option One Mortgage Loan Trust, LLC, 144A 5,75% 15/04/2026 usp 6.588.000 5.956.407 0,02
FRN, Series 2004-3 ‘M2’ 3,285% Progressive Corp. (The), FRN 5,375%
25/11/2034 uso 616.218 546.576 0,00 Perpetual usp 14.385.000 12.945.123 0,05
Outfront Media Capital LLC, 144A 5% PRPM LLC, FRN, Series 2018-1A ‘Al’,
15/08/2027 uso 7.265.000 6.535.060 0,02 144A3,75% 25/04/2023 usp 3.445.593 3.051.295 0,01
Owens-Brockway Glass Container, PRPM LLC, FRN, Series 2018-2A ‘A1’,
Inc., 144A 5% 15/01/2022 uso 1.720.000 1.548.787 0,01 144A 4% 25/08/2023 usp 3.754.271 3.337.307 0,01
Owens-Brockway Glass Container, PRPM LLC, STEP, Series 2017-2A ‘Al’,
Inc., 144A 5,875% 15/08/2023 uso 2.000.000 1.879.980 0,01 144A3,47% 25/09/2022 uso 5.855.208 5.173.391 0,02
Owens-Brockway Glass Container, Prudential Financial, Inc., FRN
Inc., 144A 5,375% 15/01/2025 usb 4.621.000 4.232.057 0,02 5875% 15/09/2042 uso 20.736.000 19.468.225 0,07
Par Pharmaceutical, Inc., 144A 7,5% Prudential Financial, Inc., FRN
01/04/2027 uso 11.530.000 9.945.614 0,04 5625% 15/06/2043 uso 48.481.000 45.097.200 0,17
Parsley Energy LLC, 144A 5,375% Prudential Financial, Inc., FRN 5,7%
15/01/2025 usb 3.185.000 2.857.297 0,01 15/09/2048 usp 20.204.000 19.088.025 0,07
Parsley Energy LLC, 144A 5,25% Qorvo, Inc. 5,5% 15/07/2026 usp 6.101.000 5.641.084 0,02
15/08/2025 usb 5.570.000 4.983.303 0,02 Quicken Loans, Inc., 144A 5,75%
Parsley Energy LLC, 144A 5,625% 01/05/2025 usp 10.254.000 9.278.334 0,04
15/10/2027 usp 1.102.000 1.014.663 0,00  Quicken Loans, Inc., 144A 5,25%
Party City Holdings, Inc., 144A 15/01/2028 usb 5.074.000 4.429.760 0,02
6,625% 01/08/2026 uso 4.632.000 3.962.374 0,02 Qwest Corp. 6,875% 15/09/2033 uso 4.659.000 4.083.455 0,02
PDC Energy, Inc. 6,125% 15/09/2024 uso 790.000 692.714 0,00  RAACTrust, FRN, Series 2005-RP3
Peabody Energy Corp., 144A 6% ‘M1, 144A 3,204% 25/05/2039 uso 295.161 259.935 0,00
31/03/2022 uso 1.711.000 1.543.825 0,01  Rackspace Hosting, Inc., 144A
Peabody Energy Corp., 144A 6,375% 8,625% 15/11/2024 uso 9.531.000 7.761.338 0,03
31/03/2025 uso 1.940.000 1.733.825 0,01 Rain Cll Carbon LLC, 144A 7,25%
People’s Choice Home Loan 01/04/2025 usp 8.195.000 6.695.320 0,03
Securities Trust, FRN, Series 2004-2 RALI Trust, Series 2006-QS3 ‘1A10
‘M3’ 4,155% 25/10/2034 usp 1.050.705 935.071 0,00 6% 25/03/2036 uso 1.855.365 1.558.887 0,01
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RALI Trust, FRN, Series 2006-Q04 RFMS| Trust, Series 2004-59 ‘2A1"
2A1" 2,594% 25/04/2046 uso 2.697.730 2.276.671 0,01  4,75% 25/12/2019 uso 20.904 18.277 0,00
RALI Trust, Series 2005-Q52 ‘A1’ RFMSI Trust, FRN, Series 2006-SA4
5,5% 25/02/2035 usp 85.712 77.196 0,00  ‘2Al' 5,345% 25/11/2036 usp 2.622.357 2.224.363 0,01
RALI Trust, Series 2005-QS6 ‘Al 5% RFMSI Trust, Series 2006-56 ‘Al4"
25/05/2035 usb 3.213.243 2.731.281 0,01 6% 25/07/2036 usp 3.674.984 3.234.340 0,01
RALI Trust, FRN, Series 2006-QS10 RFMSI Trust, Series 2005-S7 ‘A6’
‘A13' 2,804% 25/08/2036 usp 2.789.908 1.884.679 0,01  5,5% 25/11/2035 usp 225.248 193.808 0,00
RALI Trust, FRN, Series 2005-QA5 Rite Aid Corp., 144A 6,125%
‘A2’ 5,292% 25/04/2035 usb 824.095 710.850 0,00 01/04/2023 usp 17.177.000 12.486.904 0,05
RALI Trust, Series 2006-Q54 ‘A2’ 6% Sabre GLBL, Inc., 144A 5,375%
25/04/2036 usp 427.362 356.644 0,00 15/04/2023 uso 16.746.000 15.079.065 0,06
RALI Trust, FRN, Series 2007-QS5 ‘A2" Sabre GLBL, Inc., 144A 5,25%
2,924% 25/03/2037 uso 2.778.795 1.896.818 0,01 15/11/2023 uso 2.241.000 2.037.613 0,01
RALI Trust, Series 2005-QS17 ‘A3’ 6% Santander Prime Auto Issuance Notes
25/12/2035 uso 211125 183.171 0,00  Trust, Series 2018-A °F’, 144A 6,8%
RALI Trust, Series 2006-QS17 ‘A5’ 6% 15/09/2025 uso 2.026.946 1.830.745 0,01
25/12/2036 usp 3.291.827 2.726.311 0,01  SASCO Mortgage Loan Trust, FRN,
RALI Trust, Series 2006-QS1 ‘A7 Series 2004-GEL3 ‘M1’ 3,979%
5,75% 25/01/2036 usp 5.541.515 4.793.403 0,02 25/08/2034 uso 633.031 558.614 0,00
RAMP Trust, FRN, Series 2002-RS2 Saxon Asset Securities Trust, FRN,
‘Al5’ 5,923% 25/03/2032 usp 251.475 232.623 0,00 Series 2004-2 ‘AF3’ 4,131%
RAMP Trust, FRN, Series 2006-RZ3 25/08/2035 usp 110.383 99.256 0,00
‘M1’ 2,754% 25/08/2036 usp 5.500.000 4.828.247 0,02 Saxon Asset Securities Trust, FRN,
RASC Trust, FRN, Series 2001-KS3 Series 2003-3 ‘M1’ 3,405%
'AIT 2,864% 25/09/2031 usp 686.560 598.562 000 25/12/2033 usp 2.201.169 1.889.266 0,01
RASC Trust, FRN, Series 2005-EMX1 Saxon Asset Securities Trust, FRN,
‘MI' 3,049% 25/03/2035 usp 3781603 3333795 001 Series 2004-2 MV2' 4,23%
RASC Trust, FRN, Series 2005-KS2 25/08/2035 usp 804.940 713.054 0,00
‘M1’ 3,049% 25/03/2035 usp 189.007 166.646 0,00 SBA Communications Corp., REIT 4%
RBS Global, Inc., 144A 4,875% 01/10/2022 . uso 1.594.000 1.416.208 0,01
15/12/2025 usp 3.760.000 3.349.040 0,01 SBA Communications Corp., REIT
Refinitiv US Holdings, Inc., 144A 4,875% 01/09/2024 UsD 13016000 11782447 0,04
6,25% 15/05/2026 usp 3.979.000 3.612.686 0,01 Scientific Games International, Inc.,
Refinitiv US Holdings, Inc., 144A 244‘\‘5:/" 165/10/2:)%5 donal 1 usb 24.232.000 21.555.392 0,08
8,25% 15/11/2026 972, .585.062 cientific Games International, Inc.,
Reliant;{iol/digg USA, Inc., Reg. S vse 3972000 } oot é",‘“\ SfZSG% 15/03/2026 I usp 1.924.000 1.773.190 0,01
4% 14/02/2022 030 1.892. cientific Games International, Inc.
;enaissa/r?ce/ Hoome Equity Loan Trust, v 2030000 892038 01 oo 01/12/2022 usb 5.675.000 5.236.604 0,02
FRN, Series 2003-3 ‘A’ 3,404% Sealed Air Corp., 144A 5,25%
25/12/2033 usp 1.470.400 1.274.363 0,01 21/?‘L/i92g B usp 867.000 799.738 0,00
i ealed Air Corp., ,
FS?ESISSS:;:: ;gg‘SellEg:gt'VS\;’?éa;’ngt 01/12/2024 usp 960.000 885.523 0,00
25/02/2036 usb 7.756 6.808 0,00 Sealed Air Corp., 144A 5,5%
Renaissance Home Equity Loan Trust, 15/09/2025 usb 565.000 529.853 0,00
STEP, Series 2005-1 ‘AF6’ 4,97% Seasoned Credit Risk Transfer Trust,
25/05/2035 usp 198.164 181.808 0,00 10, FRN, Series 2017-3 ‘Al0" 0,098%
Renaissance Home Equity Loan Trust, 25/07/2056 USD  314.066.198 442.677 0,00
FRN, Series 2004-1 *AV3' 3,37% Securitized Asset-Backed Receivables
25/05/2034 usp 6.669.673 5.834.524 0,02 LLCTrust, FRN, Series 2004-NC1 ‘M1
Renaissance Home Equity Loan Trust, 3,21% 25/02/2034 usp 644.207 570.046 0,00
FRN, Series 2005-2 ‘AV3' 2,8% Securitized Asset-Backed Receivables
25/08/2035 usp 258.563 222.556 0,00 LLCTrust, FRN, Series 2004-0P2 ‘M1’
Renaissance Home Equity Loan Trust, 3,379% 25/08/2034 usp 7.013.657 6.154.702 0,02
FRN, Series 2002-3 ‘M1’ 3,93% Securitized Asset-Backed Receivables
25/12/2032 usp 1.408.003 1.246.585 0,01 LLCTrust, FRN, Series 2004-0P1 ‘M2’
Renaissance Home Equity Loan Trust, 4,08% 25/02/2034 usp 397.483 348.671 0,00
FRN, Series 2003-1 ‘M1’ 3,93% Securitized Asset-Backed Receivables
25/06/2033 usp 514.583 449.147 0,00 LLCTrust, FRN, Series 2005-FR2 ‘M2"
Renaissance Home Equity Loan Trust, 3,405% 25/03/2035 uso 1.110.318 980.109 0,00
FRN, Series 2003-3 ‘M1' 3,499% Securitized Asset-Backed Receivables
25/12/2033 uso 800.544 698.538 0,00 LLCTrust, FRN, Series 2005-OP1 ‘M2’
Renaissance Home Equity Loan Trust, 3,105% 25/01/2035 usb 2.564.449 2.239.341 0,01
FRN, Series 2003-4 ‘M1’ 3,28% SemGroup Corp. 6,375% 15/03/2025 usp 4.417.000 3.738.236 0,01
25/03/2034 usp 996.741 885.357 0,00  SemGroup Corp. 7,25% 15/03/2026 usb 5.552.000 4.792.808 0,02
Renaissance Home Equity Loan Trust, Sequoia Mortgage Trust, FRN, Series
STEP, Series 2003-3 ‘M2F’ 6,181% 2007-3 ‘1Al 2,641% 20/07/2036 usp 1.840.707 1.576.388 0,01
25/12/2033 usb 377.331 345546 0,00 Sequoia Mortgage Trust, FRN, Series
Renaissance Home Equity Loan Trust, 2018-2 ‘A4’, 144A 3,5% 25/02/2048 usp 7.358.719 6.556.403 0,02
STEP, Series 2003-4 "M2F" 6,244% sinclair Television Group, Inc., 144A
25/03/2034 usp 505.537 431.434 0,00  5,625% 01/08/2024 uso 7.899.000 7.141.236 0,03
Residential Asset Securitization Trust, Sinclair Television Group, Inc., 144A
Series 2007-A5 ‘2A2' 6% 25/05/2037 usp 9.770.398 7.970.873 0,03 5875% 15/03/2026 usp 3.000.000 2.707.962 0,01
Residential Asset Securitization Trust, Sinclair Television Group, Inc., 144A
Series 2006-A8 '3A1’ 6% 25/08/2036 uso 3.821.439 2.772.309 0,01  5125% 15/02/2027 usp 2.090.000 1.811.507 0,01
Residential Asset Securitization Trust, Sinclair Television Group, Inc. 5,375%
Series 2004-A6 “Al’ 5% 25/08/2019 usb 26102 22923 0,00  01/04/2021 usp 8.586.000 7.569.576 0,03
Residential Asset Securitization Trust, Sinclair Televwswon Group, Inc. 6,125%
Series 2005-A14 *AL" 5,5% 01/10/20, usp 4.814.000 4315730 0,02
25/12/2035 usp 60439 43.280 0,00 Sirius XM Rad\o, InC., 1444 4,625%
Residential Asset Securitization Trust, 15/05/2023 usD 4.871.000 4343916 0,02
Series 2005-A8CB “All’ 6% Sirius XM Radio, Inc., 1444 4,625%
25/07/2035 usb 844.062 681123 000 15/07/2024 UsD  5.980.000 5.370.868 0,02
Residential Asset Securitization Trust, Sirius XM Radio, Inc., 144A 6%
series 2005-A3 "A2'5,5% 15/07/2024 USD 30150000 27352169 010
éicagﬁggfoup suer . 144 usp 694.568 535.791 0.00 siriys XM Radio, Inc., 144A 5,375%
» N6, 15/07/2026 uso 10.433.000 9.507.988 0,04
1R5F/n%|/2T(r)§slt Series 2006-510 ‘1AI v Jense ase0s 001 sirus XM Radio, nc, 1444 5%
6% 25/10/2036 uso 7.729.269 6.477.467 0,02 01/08/2027 uso 3.964.000 3.539.309 0,01

95



JPMorgan Investment Funds - Global Income Fund
Etat du portefeuille-titres (suite)

Au 30 juin 2019
Quantité/ Valeur de % de Quantité/ Valeur de % de
Valeur marché I'Actif Valeur marché I'Actif
Investissements Devise nominale EUR net  Investissements Devise nominale EUR net
Sirius XM Radio, Inc., 144A 5,5% Structured Asset Investment Loan
01/07/2029 usp 3.956.000 3.560.369 0,01  Trust, FRN, Series 2003-BC6 ‘M1’
Six Flags Entertainment Corp., 144A 3,529% 25/07/2033 uso 1.497.776 1.321.192 0,01
4,875% 31/07/2024 usop 5.975.000 5.321.184 0,02 Structured Asset Investment Loan
Sofi Consumer Loan Program Trust, Trust, FRN, Series 2003-BC7 ‘M1’
Series 2018-1 ‘B, 144A 3,65% 3,529% 25/07/2033 usp 331.263 291.752 0,00
25/02/2027 usp 1.195.000 1.075.991 0,00  Structured Asset Investment Loan
Solera LLC, 144A 10,5% 01/03/2024 usp 5.876.000 5.594.359 0,02 Trust, FRN, Series 2004-1 M1’
Sotheby's, 144A 4,875% 15/12/2025 usb 6.070.000 5.442.849 0,02 3:405% 25/02/2034 usp 9.713 8.113 0,00
Soundview Home Loan Trust, FRN, Structured Asset Investment Loan
Series 2006-0PT2 ‘A3 2,584% Trust, RN, Series 2004-6 ‘M1
25/05/2036 usp 555.435 488,577 000 3:304% 25/07/2034 usp 1324.478 1157.888 0,00
Soundview Home Loan Trust, FRN, Structured Asset Investment Loan
i - ‘M2 % Trust, FRN, Series 2004-7 ‘M1"
gg;oels/gggg WML 3.225% usp 186.034 162.075 0,00 3,454% 25/08/2034 usp 238.470 209.496 0,00
Specialty Underwriting & Residential structured Asset Investment Loan
Finance Trust, FRN, Series 2004-BC3 Trust, FRN, Series 2005-HE2 ‘M1
‘M1’ 3,334% 25/07/2035 usp 859.906 756.623 0,00 2;124:/0 2%/27/2335 — usb 834.044 736.541 0,00
Specialty Underwriting & Residential ructured Asset Investment Loan
FinancevTrust, FRN, Series 2004-BC1 Trust, FRN, Series 2003-BC11 ‘M2
‘M2' 4,009% 25/02/2035 usb 241,468 213.041 000 4:954%25/10/2033 usb 156.552 145.691 0,00
Springleaf Finance Corp. 6,125% Structured Asset Investment Loan
15/05/2022 usb  7.090.000 6.698.226 0,03 JTUSL FRN, Series 2004-1°'M2'5,13%
springleaf Finance Corp. 5,625% éfgliztﬁzrgjisset Investment Loan e o v 0.00
15/03/2023 usb 10.653.000 9.953.959 0,04 : )
Springleaf Finance Corp. 6,875% Trust, FRN,4Ser|es 2004-8 ‘M2' 3,36%
15/03/2025 USD 4055000 3883333 001 B estment Loan usp 117.709 103164 000
Springleaf Finance Corp. 7,125% ot
1510572026 USD  11280.000  10.823.423 0,04  JUSL RN, Series 2004-5°M3'3.,36% 5
Sprint Communications, Inc., 144A Sfr/l?cstﬁrggzsset Mortgage usp 557.833 490.601 0,00
;Z(;(OFIL/S\?V/%%O 1447 5.625% usb 5.276.000 4750815 0,02 Investments |1 Trust, FRN, Series
15/08/202’4 - i uso 5.470.000 4.997.584 0,02 2006-AR6 '2A1" 2,62% 25/07/2046 usp 4.171.321 3.173.236 0,01
SPXFLOIL Inc. 194A 5.875% e .  Tnvemente A TIOR TN Seres
15/08/2026 usb 4745000 4.376.853 0.02 " 5005-AR5 ‘A3' 2,691% 19/07/2035 usb 891426 777142 0,00
SRC Energy, Inc. 6,25% 01/12/2025 usb 511.000 407.387 000 Stryctured Asset Securities Corp.
SS&C Technologies, Inc., 144A 5,5% Mortgage Loan Trust, FRN, Series
30/09/2027 usp 11.588.000 10.555.443 0,04 2006-BC4 ‘A4’ 2,6% 25/12/2036 usp 2.934.298 2.513.135 0,01
STACR Trust, FRN, Series 2018-DNA2 Structured Asset Securities Corp.
M1, 144A 3,204% 25/12/2030 usb 4.468.358 3.934.035 0,02 Mortgage Loan Trust, FRN, Series
‘STAVCR Trust, FRN, Series 2018-DNA2 2006-BC6 ‘A4’ 2,6% 25/01/2037 uso 1.754.654 1.522.573 0,01
M2, 144A 4,554% 25/12/2030 usp 6.800.000 5.981.859 002 structured Asset Securities Corp.
STACR Trust, FRN, Series 2018-DNA3 Mortgage Pass-Through Certificates
‘M2', 144A 4,504% 25/09/2048 usp 9.250.000 8.136.747 0,03 Trust, Series 2002-AL1 ‘A3’ 3,45%
Standard Industries, Inc., 144A 6% 25/02/2032 uso 2.694.374 2.321.494 0,01
15/10/2025 uso 8.620.000 8.011.237 0,03 Structured Asset Securities Corp.
Standard Industries, Inc., 144A 5% Mortgage Pass-Through Certificates
15/02/2027 usp 2.683.000 2.382.977 0,01 Trust, FRN, Series 2003-35 ‘Bl
Standard Industries, Inc., 144A 4,75% 5,452% 25/12/2033 usp 210.348 151.326 0,00
15/01/2028 uso 18.233.000 15.897.874 0,06  Structured Asset Securities Corp.
Stanwich Mortgage Loan Trust, STEP, Trust, Series 2005-1 ‘6Al’ 6%
Series 2018-NPBI ‘Al’, 144A 4,016% 25/02/2035 usp 1.468.830 1.312.697 0,01
16/05/2023 usp 8.299.263 7.341.361 0,03  Summit Materials LLC, 144A 5,125%
Stanwich Mortgage Loan Trust, STEP, 01/06/2025 usb 2.775.000 2.453.061 0,01
Series 2018-NPB2 ‘A1, 144A 4,5% Sunoco LP, 144A 6% 15/04/2027 usb 5.355.000 4.933.209 0,02
18/10/2023 usp 9.957.335 8.839.121 0,03 Sunoco LP 4,875% 15/01/2023 usp 3.475.000 3.126.389 0,01
Staples, Inc., 144A 7,5% 15/04/2026 USD  17.060.000  14.884.094 0,06 Sunoco LP 5,5% 15/02/2026 usp 2.335.000 2.140.077 0,01
Staples, Inc., 144A 10,75% sunoco LP 5,875% 15/03/2028 usp 1.059.000 967.879 0,00
15/04/2027 o UsD  13.414.000 11.632.121 0,04 SunTrust Banks, Inc., FRN 5,05%
PR, oo SOt e AL A e VD ITeO00  TI0T 0k
, Series 2018- ’ nc., 3
3,793% 25/03/2048 USD  5887.873 5279361 002 poryueypanks.Inc. FRN 5.125% USD 23790000 20454665 008
State Street Corp., FRN 5.25% sunTrust Banks, Inc., FRN 5,625%
Perpetual usb 6.835.000 6.113.498 0,02 perpetual usp 3.529.000 3.130.298 0,01
State Street Corp., FRN 5,625% Symantec Corp., 144A 5%
Perpetual usD  17.788.000 15.843.261 0,06 15/04/2025 usp 7.304.000 6.564.656 0,02
Station Casinos LLC, 144A 5% Syneos Health, Inc., 144A 7,5%
01/10/2025 usp 6.183.000 5.452.106 0,02 01/10/2024 usp 2.070.000 1.900.317 0,01
Steel Dynamics, Inc. 5,25% Talen Energy Supply LLC 6,5%
15/04/2023 usp 1.869.000 1.674.787 0,01 01/06/2025 usp 4.104.000 3.102.489 0,01
Steel Dynamics, Inc. 4,125% Tallgrass Energy Partners LP, 144A
15/09/2025 usp 3.395.000 2.999.447 001 55%15/09/2024 usp 4.701.000 4.258.863 0,02
Stevens Holding Co., Inc., 144A Tallgrass Energy Partners LP, 144A
6,125% 01/10/2026 usp 3.990.000 3.689.219 001 559%15/01/2028 usp 4.285.000 3.797.291 0,01
E:)Eﬂirﬁ‘i ‘;?%nsrsgis%eogqﬂagﬂge Targa Resources Partners LP, 144A
4,278% 25/02/2035 usp 964.167 861.496 0,00 ?;Z“alsgéf?fzpmﬂers LP, 144A uso 7168000 o83077 003
Structured Adjustable Rate Mortgage 6,875% 15/01/2029 usp 5.351.000 5.217.826 0,02
Loan Trust, FRN, Series 2004-20 Targa Resources Partners LP 4,25%
3A1" 4,054% 25/01/2035 usb 127155 112.609 000 15/11/2023 ’ usp 6.325.000 5.583.071 0.02
Eggrft.%eg Aﬁ%f?gif géeohé‘_?rfzﬁe Targa Resources Partners LP 5,125%
23m2% 2%/02/2095 usb 491574 435.805 0,00 (T)goslégszsurces Partners LP 5% e 431000 15980 oot
Structured Asset Investment Loan 15/61/208 usb 3.710.000 3.291.191 001
Trust, FRN, Series 2004-BNCI ‘A5" . S e .
3,644% 25/09/2034 usD 159.253 140.563 0,00 Team Health Holdings, Inc., 144A
6,375% 01/02/2025 usp 17.723.000 11.755.028 0,04
Structured Asset Investment Loan TEGNA, InC., 144A 4,875%
Trust, FRN, Series 2003-BC12 ‘M1’ 15/09/'2021" " 2.410.284
3,405% 25/11/2033 usp 239.214 203.409 0,00 usp 2.730.000 .410.. 0,01
Structured Asset Investment Loan TEGNA, Inc., 144A 5,5% 15/09/2024 usp 1.750.000 1.583.488 0,01
Trust, FRN, Series 2003-BC3 ‘M1’ Tenet Healthcare Corp., 144A 6,25%
3,855% 25/04/2033 usp 8188 7210 000 01/02/2027 UsD  16.550.000 15.104.523 0,06
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Tennant Co. 5,625% 01/05/2025 uso 9.538.000 8.651.409 0,03 Velocity Commercial Capital Loan
Terex Corp., 144A 5,625% Trust, FRN, Series 2018-2 ‘M2’, 144A
01/02/2025 uso 11.830.000 10.612.923 0,04  4.51% 26/10/2048 usp 539.252 506.799 0,00
Terraform Global Operating LLC, Velocity Commercial Capital Loan
144A 6,125% 01/03/2026 usp 1.940.000 1.712.802 0,01 Trust, FRN, Series 2018-2 ‘M3, 144A
TerraForm Power Operating LLC, 4,72% 26/10/2048 usp 750.051 700.277 0,00
144A 4,25% 31/01/2023 usb 4.179.000 3.671.232 0,01 Vertiv Group Corp., 144A 9,25%
TerraForm Power Operating LLC, 15/10/2024 usb 19.536.000 16.561.605 0,06
144A 5% 31/01/2028 usp 5.622.000 4.926.554 0,02 \S/eernéss Sz%cllérq\‘zﬁlt'\oln&r:sztb szgrg/;
T-Mobile USA, Inc. 6% 01/03/2023 uso 2.584.000 2.327.657 0,01 ! -1'AL 8
T-Mobile USA, Inc. 6,5% 15/01/2024 USD 4464000  4.076.389 002 29/02/2048 usb 3.749.186 3.303.853 001
T-Mobile USA, Inc. 6% 15/04/2024 USD  6.264.000 5.746.673 0,02 O o T R,
T-Mobile USA, Inc. 6,375% ' '
o1/0/2025 uso 12:825.000 11.697.623 0.04 ele/rgslszeoci?\t\zat\on Trust, FRN e 10392144 o211 003
T-Mobile USA, Inc. 6,5% 15/01/2026 USD  41.486.000 39.322.246 015 Serigs 2018-3 "Al’, 144A 4,108%
T-Mobile USA, Inc. 4,5% 01/02/2026 uso 4.124.000 3.718.958 00l 25/10/2058 usp 5.573.495 5.036.704 0,02
T-Mobile USA, Inc. 4,75% 01/02/2028 usb 20.867.000 18.891.408 0,07 verus Securitization Trust, FRN,
Toorak Mortgage Corp. Ltd., STEP, Series 2018-INV1 ‘A2", 144A 3,849%
Series 2018-1 ‘AL, 144A 4,336% 25/03/2058 usp 1.453.981 1.302.025 0,01
25/08/2021 usp 7.520.000 6.656.228 0,03 verus Securitization Trust, FRN,
TransMontaigne Partners LP 6,125% Series 2018-INV1 ‘A3’, 144A 4,052%
15/02/2026 usb 2.757.000 2331186 0,01  25/03/2058 usp 2217120 1.988.959 0,01
TreeHouse Foods, Inc., 144A 6% Viacom, Inc., FRN 5,875%
15/02/2024 usp 9.705.000 8.802.886 0,03 28/02/2057 Usb  12.005.000 10.754.627 0,04
Tricolor Auto Securitization Trust, Viacom, Inc., FRN 6,25% 28/02/2057 usp 29.171.000 26.513.524 0,10
Series 2018-2A 'A', 144A 3,96% VICI Properties 1 LLC, REIT 8%
15/10/2021 usp 2.176.184 1.922.576 001 15/10/2023 usb 14.904.763 14.304.938 0,05
TriMas Corp., 144A 4,875% VOLT LXII LLC, STEP, Series
15/10/2025 usp 5.343.000 4.749.539 0,02 2017-NPLO ‘Al’, 1444 3.125%
Tronox, Inc., 144A 6,5% 15/04/2026 usp 3.260.000 2.842.974 0,01  25/09/2047 usDp 4.203.515 3.710.329 0,01
Tutor Perini Corp., 144A 6,875% VOLT LXIV LLC, STEP, Series
01/05/2025 uso 2.715.000 2.293.908 0,01  2017-NPLL ‘AL, 144A 3,375%
Twin River Worldwide Holdings, Inc., 25/10/2047 uso 3.157.232 2.789.061 0,01
144A 6,75% 01/06/2027 uso 5.893.000 5.396.994 0,02 VOLT LXV LLC, STEP, Series
Ultra Resources, Inc. 11% 12/07/2024 usD 21.299.000 7.110.207 0,03 2018-NPLL ‘AL, 144A 3,75%
UMBS AL9859 3% 01/03/2047 usp 28.691.272 25.560.730 010 25/04/2048 usb 3.037.378 2.684.865 0,01
UMBS AS4085 4% 01/12/2044 usp 5.814.954 5.409.047 0,02 gglg héfglkﬁ Sﬂi& 392'562%
UMBS AS8650 3% 01/01/2047 uso 15.932.764 14.188.181 0,05 - . ,
UMBS AS9403 3,5% 01/04/2047 USD  3.055.480 2.801.947 0,01 \Z/?J/laoéizr?:niial R usp 6.861.830  6.099.549 0,02
UMBS BH9215 3,5% 01/01/2048 usp 35.718.572 32.235.270 0,12 15/05/2053 NG 0% USD 19250000 17.525.824 0.07
UMBS BH9923 3,5% 01/09/2047 uso 46.143.591 41.619.428 016 \waT Offshore. Inc., 1444 9,75% o .
UMBS BJ0645 3,5% 01/03/2048 uso 64.823.751 59.122.280 022 0111203 ' usp 8.968.000 7.547.062 0,03
UMBS BJ1069 4% 01/01/2048 uso 11.007.358  10.063.987 0,04 W.R. Grace & Co.-Conn., 144A 5,625%
UMBS BM3100 4% 01/11/2037 USD  19.809.246  18.324.440 0,07 01/10/2024 usp 2398000 2.264.629 0,01
UMBS BM3141 3,5% 01/11/2047 uso 12.836.916 11.755.067 0,04 Wabash National Corp., 144A 5,5%
UMBS BM3567 4% 01/09/2047 usp 21.740.419 20.236.715 0,08  01/10/2025 usp 5.466.000 4.549.758 0,02
UMBS BM3778 3,5% 01/12/2047 usp 64.116.254 58.718.574 0,22 Wachovia Bank Commercial
UMBS BM3788 3,5% 01/03/2048 USD 146193477  133.413576 0,50  Mortgage Trust, FRN, Series
UMBS BM3791 3,5% 01/04/2038 usp 33.899.289 30.860.856 012 2007-C34 A 6,123% 15/05/2046 usp 1.254.314 1.109.898 0,00
UMBS BM4028 3,5% 01/10/2047 usp 12.699.885 11.608.798 0,04 ‘ag;ﬁ;avg‘z ??uﬂsl; CFoRmngefﬂgL
UMBS BM4483 4% 01/09/2048 usb 11685620  10.859.854 0,04 jrust, PR,
UMBS BMS5483 3,5% 01/04/2048 usp 21.457.112 19.357.124 0,07 %ﬂﬁgnﬂ aével?a"g }TSh/?DSU/ZS% usp 3.500.000 3.100.100 0,01
UMBS BMS897 3,5% 01/05/2048 USD  9.647.824 8697672 003 (artificates hroet, EaN, Sovies
UMBS CA0995 3,5% 01/01/2048 USD  40.875.686  37.282.698 014 2005-AR16 ‘1AL 4,243% 25/12/2035 usp 663.122 582,277 0,00
UMBS CA1231 3,5% 01/02/2038 uso 3.555.761 3.238.507 000 waMu Mortgage Pass-Through
UMBS MA2670 3% 01/07/2046 usp 21.274.119 18.958.633 0,07 Certificates Trust, FRN, Series
UMBS MA2863 3% 01/01/2047 USD  34.638523  30.831.043 0,12 2006-ARL0 ‘1AL’ 3,841% 25/09/2036 usp 5.420.708 4.605.149 0,02
United Continental Holdings, Inc. 5% WaMu Mortgage Pass-Through
01/02/2024 usop 5.794.000 5.255.427 0,02 Certificates Trust, FRN, Series
United Continental Holdings, Inc. 2006-AR2 ‘1AL’ 4,23% 25/03/2036 usp 649.059 558.989 0,00
4,875% 15/01/2025 uso 3.458.000 3.133.149 0,01  WaMu Mortgage Pass-Through
Uniti Group LP, REIT, 144A 6% Certificates Trust, FRN, Series
15/04/2023 uso 6.795.000 5.715.677 0,02 2005-AR14 ‘1A3’ 4,185% 25/12/2035 usp 2.702.940 2.368.881 0,01
Uniti Group LP, REIT, 144A 7,125% WaMu Mortgage Pass-Through
15/12/2024 uso 975.000 766.597 0,00 Certificates Trust, FRN, Series
Uniti Group LP, REIT 8,25% 2005-ARI8 ‘1A3A’ 4,25% 25/01/2036 usp 139.811 126.951 0,00
15/10/2023 uso 5.609.000 4.631.585 0,02 Evar;nfu MtorthagetPiésN—TgrO,ugh
j ertificates Trust, , Series
?5”,‘53;2%52’*3 fnc. 1444 6,75% usD 2.281.000 2.041.420 0,01 2005-AR14 ‘1A4" 4,185% 25/12/2035 usp 1.993.873 1.747.448 0,01
Univision Communications, Inc., 144A WaMu Mortgage Pass-Through
5,125% 15/05/2023 usp 1.185.000 1.016.756 0,00 Certificates Trust, FRN, Series
Univision Communications, Inc., 144A 2004-ARIL ‘A’ 4,152% 25/10/2034 usp 780717 694.797 0,00
5,125% 15/02/2025 usp 3.547.000 2.973.683 0,01 gveamfulc'gg ;%E;EEIPESRSV\]T’;L gluegsh
Upgrade Receivables Trust, Series oL, 4
SOTSIA N, 1441 3,765 15/11/2024 usb 908.077 801.883 0,00 5?%‘7'/‘\2%1‘?4‘\15 2,824% so 5329160 5063720 ool
US Bancorp, FRN 5,3% Perpetual usp 9.019.000 8.291.061 0.3 \yiniu Mortgage Pass-Through e o '
USA Compression Partners LP, 144A Certificates Trust, FRN, Series
afﬁ‘?ﬁ?;r/ g;ggfmners LP usp 570.000 528.674 0,00 3005-AR7 *A3' 4,134% 25/08/2035 usp 196.608 176.469 000
6,875% 01/04/2026 usb 1.654.000 1544296 0,01 Xveamf“ic’gg;gTarEStPgSNTEE?.‘“fSh
Valvoline, Inc. 5,5% 15/07/2024 usp 710.000 647.895 0,00 2005-ARS ‘A6’ 4,366% 25/05/2035 usb 3.592.515 3.242.670 0,01
Vantage Data Centers Issuer LLC, Washington Mutual Mortgage
Series 2018-1A 'A2', 144A 4,072% Pass-Thgrough Cerﬂficates V?MALT
16/02/2043 uso 1.085.333 981,159 0,00 Trust, Series 2005-1 143’ 5,5%
Vantiv LLC, 1444 4,375% 15/11/2025 usb 6.724.000 6.141.954 0,02 25/03/2035 usp 210.889 182.758 0,00
Velocity Commercial Capital Loan Washington Mutual Mortgage
Trust, FRN, Series 2018-2 ‘A", 144A Pass-Through Certificates WMALT
4,05% 26/10/2048 usb 7.819.537 7.272.410 0,03 Trust, Series 2007-4 ‘1A3’ 6%
25/06/2037 usp 4.798.726 3.999.388 0,02
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Washington Mutual Mortgage Wells Fargo Mortgage Backed
Pass-Through Certificates WMALT Securities Trust, FRN, Series
Trust, FRN, Series 2007-1 17" 2006-AR2 2A3' 4,948% 25/03/2036 uso 401.635 362.145 0,00
3,004% 25/02/2037 usp 5.112.720 3.380.384 0,01  Wells Fargo Mortgage Backed
Washington Mutual Mortgage Securities Trust, FRN, Series
Pass-Through Certificates WMALT 2004-DD ‘2A6’ 5,006% 25/01/2035 usp 114.957 105.479 0,00
Trust, Series 2005-10 ‘2A5’ 5,75% Wells Fargo Mortgage Backed
25/11/2035 usp 3.287.267 2.824.489 0,01 Securities Trust, FRN, Series
Washington Mutual Mortgage 2005-AR2 ‘3A1" 5,139% 25/03/2035 uso 224.051 203.517 0,00
Pass-Through Certificates WMALT Wells Fargo Mortgage Backed
Trust, Series 2006-5 2CB5' 6,5% Securities Trust, Series 2007-2 ‘3A2"
25/?17/2036 | uso 56.721 43.162 0,00 5,25% 25/03/2037 uso 53.166 48.712 0,00
Washington Mutual Mortgage Wells Fargo Mortgage Backed
Pass-Through Certificates WMALT Secur\'ﬂesgvug‘ ERE Series
Trust, Series 2005-10 *4CB1’ 5,75% 2006-AR6 ‘5A1" 4,85% 25/03/2036 usp 534.553 480.310 0,00
25/12/2035 usp 284.376 250.640 0,00 wells Fargo Mortgage Backed
Washington Mutual Mortgage Securities Trust, FRN, Series
?asstTgroughzggrEthcag;; VBVbé;\DLT 2005-AR16 ‘6A3’ 4,834% 25/10/2035 usp 1.789.799 1.615.999 0,01
Tust, Series
25/06/2035 usp 208.414 180.208 0,00 Z\IG(EC\LSrE?eFSg!TJthS()trth;ﬁeSBaCked
Wells Fargo & Co., FRN 5,9% 2005-AR16 ‘7Al" 4,757% 25/10/2035 uso 286.533 254.440 0,00
Perpetual usp 59.763.000 55.010.039 0,21 wells Fargo Mortgage Backed
\éve\\s tFar\gO & Co., FRN 5,875% . 12229000 11663053 004 Securities Trust/, FR/N‘ Series 2004-M
erpetual .229. L6631 X ‘A1’ 4,628% 25/08/2034 usb 3.273.613 3.049.560 0,01
Wells Fargo Commercial Mortgage Wells Fargo Mortgage Backed
Trust, FRN, Series 2018-C48 ‘C’ Securities Trust, Series 2007-15 ‘Al’
5, lf‘l% 15/01/2052 . usp 1.585.000 1.530.129 0,01 6% 25/11/2037 usp 110.190 98.962 0,00
Wells Fargo Home Equity Wells Fargo Mortgage Backed
Asset-Backed Securities Trust, FRN, Setur\'ﬂengrust, FgRﬁ Series.
Series 2004-2 ‘M1’ 3,33% 2006-AR19 ‘A3’ 4,869% 25/12/2036 usp 237.895 208.530 0,00
25/10/2034 ) uso 1.308.925 1157110 0,00 wWells Fargo Mortgage Backed
Wells Fargo Home Equity Securities Trust, FRN, Series 2004-BB
é;ii};%%téidzﬁaC;rgwgég;:SL FRN, ‘A5’ 4,948% 25/01/2035 usp 651.431 590.684 0,00
i g Wells Fargo Mortgage Backed
25/10/2034 usp 488.213 419.596 0,00 Se(urmeggTrUSL FgRﬁ Series 2004-N
Wells Fargo Home Equity ‘A6’ 4,606% 25/08/2034 uso 4.325.294 3.921.403 0,02
Asset-Backed Securities Trust, FRN, Wells Fargo Mortgage Backed
Series 2004-2 'M8A', 144A 6,93% Securities Trust, FRN, Series 2004-N
25/10/2034 ) usp 182.680 149.603 0,00 ‘A7 4,606% 25/08/2034 usp 4.769.727 4.324.296 0,02
Wells Fargo Home Equity Western Digital Corp. 4,75%
Asset-Backed Securities Trusot, FRN, 15/02/2026 usp 13.415.000 11.491.391 0,04
;g;'l%s/gggi'z M8B', 144A 5% uso 182.680 150511 0.00 Westlake Automobile Receivables
8 - . Trust, Series 2018-3A ‘F’, 144A 6,02%
Wortaage pase T oogh Cortcates, W Commerd U aeono ARem 0
FRN, Series 2004-1 M2’ 3,034% TEs Commertial Morteage Trust,
25/04/2034 ) usp 468.608 394059 000 3908% 15/09/2057 USD 1600000 1197.158 0,00
\h,/\vg‘r‘ts ;areggaig?grgﬂuIrEyCELIJ\Sf}cates William Carter Co. (The), 1444
PN oL e 3 s 5,625% 15/03/2027 usp 6.350.000 5.843.422 0,02
25/04/2034 " usp 136.414 106.562 0,00 Windstream Services LLC, 144A 9%
Wells Fargo Mortgage Backed 30/06/2025 § . uso 29.681.000 18.179.225 0,07
it v Windstream Services LLC, 144A
Securities Trust, FRN, Series .
2004-DD ‘1AL’ 5,011% 25/01/2035 usp 5142.606 4.786.272 0,02 $625%31/10/2025§ Usb 5405000 4856053 002
Wells Fargo Mortgage Backed WMG Acquisition Corp., 144A 5%
Securities Trust, FRN, Series 01/08/202_3_ . uso 3.719.000 3.332.467 0,01
2005-AR10 ‘1AT’ 4,878% 25/06/2035 usp 1.401.812 1.250.585 0,01 WMG Acquisition Corp., 144A 5,5%
Wells Fargo Mortgage Backed 15/04/2026 usp 7.858.000 7.110.313 0,03
Securities Trust, FRN, Series Wyndham Destinations, Inc. 5,4%
2005-ARLL ‘1AL 4,849% 25/06/2035 usb 330.548 298.355 000 01/04/2024 usb 2.627.000 2421871 001
Wells Fargo Mortgage Backed Wyndham Destinations, Inc. 5,75%
Securities Trust, FRN, Series 01/04/2027 usp 2.381.000 2.172.667 0,01
2005-AR5 ‘1A' 5,223% 25/04/2035 usp 1.340.273 1199.602 0,00 Wynn Las Vegas LLC, 144A 55%
Wells Fargo Mortgage Backed glp/c?i/zozf e 1445 6 55 usb 26.988.000 24.426.617 0,09
Securities Trust, FRN, Series ogistics, Inc., .
2005-AR8 ‘1A1" 4,93% 25/06/2035 usp 1.418.030 1.258.087 0,01 15/06/2022 usp 8.271.000 7.411.356 0,03
Wells Fargo Mortgage Backed XPO Logistics, Inc., 144A 6,125%
Securities Trust, Series 2007-2 ‘1A13 01/09/2023 uso 12.317.000 11.222.460 0,04
6% 25/03/2037 usb 41.022 35.553 0,00  XPO Logistics, Inc., 144A 6,75%
Wells Fargo Mortgage Backed 15/08/2024 usp 8.832.000 8.287.405 0,03
Securities Trust, FRN, Series 2004-Q -
‘1A2" 4,72% 25/09/2034 usp 195.582 178.940 0,00 7.435.863.997 27,74
Wells Fargo Mortgage Backed -
Securities Trust, FRN, Series iaati
2005-ARI5 ‘1A6 4,666% 25/09/2035  USD  1.043.679 913.941 0o Tofaldes Obligations 8602728593 3209
Wells Fargo Mortgage Backed Certificats de dépot
Securities Trust, Series 2006-4 1A9" .
5,75% 25/04/2036 usp 100.759 89.407 0,00 Chine .
Wells Fargo Mortgage Backed Agricultural Bank of China Ltd. 0%
Securities Trust, FRN, Series 30/06/2020 ) EUR 5.000.000 5.000.253 0,02
2005-AR3 ‘2A1" 4,693% 25/03/2035 uso 403.376 366.232 0,00 Industrial & Commercial Bank of
Wells Fargo Mortgage Backed China Ltd. 0% 27/11/2019 EUR 4.000.000 4.002.518 0,01
Securities Trust, FRN, Series -
2005-AR7 "2A1" 5,089% 25/05/2035 usp 45.983 40.662 0,00 9.002.771 0,03
Wells Fargo Mortgage Backed Japon
1T T
S s s i03/2036  uso 757,201 686428 000 Mizuho Bank Ltd. 0% 31/07/2019 EUR 31000000  3L0I5525 012
Wells Fargo Mortgage Backed
Securities Trust, FRN, Series 31.015.525 0,12
2005-AR2 ‘2A2’ 5,147% 25/03/2035 usp 877.683 800.960 0,00
Wells Fargo Mortgage Backed
Securities Trust, FRN, Series
2005-AR4 242’ 5,104% 25/04/2035 usp 1.410.270 1.264.172 0,01
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Royaume-Uni Koninklijke Ahold Delhaize NV 0%
Barclays Bank plc 0% 24/07/2019 EUR 30.000.000 30.007.650 011  28/10/2019 EUR 4.000.000 4.003.701 0,01
Barclays Bank UK plc 0% 18/10/2019 EUR 2.000.000 2.002.390 0,01  Telefonica Europe BV 0% 10/07/2019 EUR 19.000.000 19.001.805 0,07
Lloyds Bank plc 0% 27/01/2020 EUR 18.500.000 18.533.933 0,07
—_— 76.533.365 0,29
50.543.973 0,19 Espagne
y . Ferrovial Emisiones SA 0%
Total des Certificats de dépot 90.562.269 034 33/07/2019 EUR 18.500.000 18.506.014 0,07
é i Ferrovial Emisiones SA 0%
Billets de trésorerfe 07/11/2019 EIR 6500000 6508512 0,02
Belgique Red Electrica Financiaciones SAU 0%
LVMH Finance Belgique SA 0% 25/07/2019 EUR 9.500.000 9.503.088 0,04
19/08/2019 EUR 8.000.000 8.004.440 0,03
LVMH Finance Belgique SA 0% 34.517.614 0,13
18/10/2019 EUR  18.500.000 18.522.849 0,07 X
_ Suéde
26.527.289 010 Essity Aktiebolag 0% 09/09/2019 EUR 1500.000 1501073 0,01
Svenska Handelsbanken AB 0%
Chine 23/10/2019 EUR 22.500.000 22.520.700 0,08
Agricultural Bank of China Ltd. 0% Svenska Handelsbanken AB 0%
05/08/2019 EUR 25.000.000 25.006.095 0,09  18/06/2020 EUR 4.000.000 4.014.211 0,01
Bank of China Ltd. 0% 27/11/2019 EUR 10.500.000 10.512.644 0,04
Industrial & Commercial Bank of 28.035.984 0,10
china Ltd. 0% 25/11/2019 EIR  16.500.000 16.513.575 0,06 )
Royaume-Uni
52.032.314 019  CRH Finance BV 0% 16/08/2019 EUR 9.500.000 9.505.584 0,04
. Reckitt Benckiser Treasury Services
Finlande plc 0% 29/07/2019 EUR 16.000.000 16.007.611 0,06
OP Corporate Bank plc 0% Reckitt Benckiser Treasury Services
29/07/2019 EUR 28.000.000 28.013.440 0,10 plc 0% 04/11/2019 EUR 3.500.000 3.504.936 0,01
28.013.440 0,10 29.018.131 0,11
France Etats-Unis d’Amérique
Electricite de France SA 0% Archer Daniels Midland Co. 0%
24/07/2019 EUR 1.200.000 1.200.486 0,00  23/08/2019 EUR 4.500.000 4.502.270 0,02
Engie SA 0% 30/07/2019 EUR 18.500.000 18.506.012 0,07  Bat Capital Corp. 0% 25/07/2019 EUR 13.000.000 13.003.995 0,05
Gecina SA 0% 09/09/2019 EUR 9.500.000 9.507.837 0,04 Discovery Communications LLC 0%
Imerys SA 0% 24/10/2019 EUR 2.000.000 2.002.595 0,01 11/07/2019 EUR 8.500.000 8.499.802 0,03
LMA SA 0% 23/07/2019 EUR 18.500.000 18.504.625 0,07 Fidelity National Information
LMA SA 0% 12/11/2019 EUR 9.500.000 0.514.845 0,04 Services, Inc. 0% 12/08/2019 EUR  12.000.000  12.006.000 0,04
Natixis SA 0% 23/07/2019 EUR 28.500.000 28.508.835 0,11  Fortive Corp. 0% 28/10/2019 EUR 8.000.000 8.003.497 0,03
Societe Generale SA 0% 03/09/2019 EUR 9.500.000 9.506.792 0,03  General Electric Co. 0% 20/09/2019 EUR 6.500.000 6.507.729 0,02
Thales SA 0% 16/09/2019 EUR 5.100.000 5.104.548 0,02 General Electric Co. 0% 30/09/2019 EUR 14.000.000 14.018.200 0,05
Unibail-Rodamco SE 0% 23/07/2019 EUR  24.100.000 24.109.401 0,09  Honeywell International, Inc. 0%
Valeo SA 0% 23/07/2019 ER 9500000  950L0%2 o3 OVOBROL EUR 7500000 750382 003
vindi Sa Cp Zero 2019-08-05 0% oneywe? International, Inc.
05/08/2019 ELR 1000000 1000475 000 20/08/2019 EUR 12000000 12008682 004
Natwest Markets Securities, Inc. 0%
07/08/2019 EUR 9.500.000 9.504.708 0,04
136.967.543 051 United Parcel Service, Inc. 0%
Allemagne 07/08/2019 EUR 5.000.000 5.002.928 0,02
Allianz SE 0% 09/08/2019 EUR 4.000.000 4.002.580 0,01 Volkswagen Leasing GmbH 0%
Commerzbank AG 0% 31/07/2019 EUR 18.000.000 18.004.320 0,07 05/‘06/2020 . EUR 8.000.000 7.995.569 0,03
DekaBank Deutsche Girozentrale 0% Weinberg Capital Ltd. 0%
24/10/2019 EUR 18.500.000 18.522.755 0,07 23/07/2019 EUR 18.500.000 18.504.610 0,07
Heidelbergcement Finance BV 0%
04/07/2019 EUR 4.500.000 4.500.297 0,02 127.061.842 0,47
Heidelbergcement Finance BV 0% _
19/07/2019 EUR 7.500.000 7.501.559 0,03 Total des Billets de trésorerie 671.271.598 2,50
Honda Bank GmbH 0% 29/11/2019 EUR 5.000.000 5.009.425 0,02 . . _—
0 convertibles
57.540.936 022 pgermudes
Irlande — Golar LNG Ltd. 2,75% 15/02/2022 uso 4.432.000 3.596.262 0,01
Matchpoint Finance plc 0%
25/07/2019 EUR 37.500.000 37.508.625 0,14 3.596.262 0,01
Iles Caimans
37.508.625 0,14 Ctrip.com International Ltd. 1%
Jtalie 01/07/2020 uso 9.400.000 8.161.652 0,03
FCA Bank SpA 0% 08/08/2019 EUR 9.500.000 9.499.472 0,04 Momo, Inc., 144A1,25% 01/07/2025 usp 7.862.000 6570.131 0,02
Snam SpA 0% 01/08/2019 EUR  13.000000  13.006.677 0,04  Weibo Corp. 1,25% 15/11/2022 usp 6.250.000 5198139 0,02
22.506.149 0,08 19.929.922 0,07
Luxembourg jEEnrssfovJersev Finance Ltd. 3%
Danaher European Finance SA 0% . 37
13/08/2019 EUR 15000000 15008366 006 31/01/2024 UsD  14.472.000 9.998.026 0.04
15.008.366 0,06 9.998.026 0,04
Pays-Bas Iles Marshall
ABB Finance BV 0% 21/11/2019 EUR  26.000.000  26.007.857 010  Scorpio Tankers, Inc., 1444 2,375%
Heineken N.V. Cp Z:r0/2019-07-15 01/07/2019 usb 5.871.000 5183376 0,02
0% 15/07/2019 EUR 9.500.000 9.502.137 0,04
Iberdrola International BV 0% 5.183.376 0,02
27/09/2019 EUR  18.000.000  18.017.865 007 exique
Cemex SAB de CV 3,72% 15/03/2020 uso 2.994.000 2.629.229 0,01
2.629.229 0,01
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Etats-Unis d’Amérique Huayu Automotive Systems Co. Ltd.
Ares Capital Corp. 3,75% 01/02/2022 usop 11.092.000 9.827.164 0,04 A CNH 5.206.111 14.384.685 0,05
BlackRock Capital Investment Corp. Inner Mongolia Yili Industrial Group
5% 15/06/2022 usp 6.063.000 5.327.729 0,02 Co.Ltd. ‘A" CNH 4.109.857 17.553.767 0,07
BlackRock TCP Capital Corp. 4,625% Jiangsu Yanghe Brewery Joint-Stock
01/03/2022 usp 5.960.000 5.394.216 0,02 Co.Ltd. ‘A" CNH 607.461 9.442.670 0,03
BofA Finance LLC 0,25% 01/05/2023 usp 6.260.000 5.505.485 0,02 Midea Group Co. Ltd. ‘A’ CNH 2.872.802 19.047.084 0,07
Chesapeake Energy Corp. 5,5% SAIC Motor Corp. Ltd. ‘A’ CNH 1.361.103 4.436.885 0,02
15/09/2026 usp 5.755.000 4.039.689 0,02
Colony Capital, Inc., REIT 3,875% 77.939.447 0,29
15/01/2021 usp 2.627.000 2.243.385 0,01 .
Colony Capital, Inc., REIT 5% Etats-Unis d'Amérique
15/04/2023 uso 7.417.000 6.279.547 0,02 AMG Capital Trust I Preference
Coupa Software, Inc., 144A 0,125% 51506 usp 201630 8.524.430 0,04
15/06/2025 uso 7.453.000 6.951.206 0,03  MYT Holding Co. Preference, 144A uso 6.764.074 5.481.687 0,02
DISH Network Corp. 2,375% Penn Virginia Corp. usb 7.002 189.058 0,00
15/03/2024 usp 21.203.000 17.246.402 0,06
DISH Network Corp. 3,375% 14.195.175 0,06
15/08/2026 usp 5.135.000 4.389.275 0,02 _—
Finisar Corp. 0,5% 15/12/2036 usp 9.742.000 8.344.644 0,03 Total des Actions 100.907.260 0,38
FireEye, Inc. 1,625% 01/06/2035 usp 13.854.000 11.450.049 0,04 _
Hercules Capital, Inc. 4,375% Total des valeurs mobiliéres et des instruments du marché 9.723.186.614 36,27
01/02/2022 uso 6.033.000 5.313.212 0,02  monétaire admis a la cote d’un autre marché ré 3 e ”
Intercept Pharmaceuticals, Inc.
3,25% 01/07/2023 usp 2.313.000 1.814.276 0,01 Autres valeurs mobiliéres et instruments du marché monétaire
Liberty Expedia Holdings, Inc., 144A
1% 30/06/2047 usb 6.303.000 5.522.344 0,02 Obligations
Liberty Interactive LLC, 144A 1,75% L.
30/09/2046 usp 5.702.000 6.235.323 0,02  Etats-Unis dAmérique
Liberty Interactive LLC 4% Avaya, Inc., 144A 9% 01/04/2019 * usp 350.000 31 0,00
15/11/2029 usp 13.788.000 8.503.825 0,03 Avaya, Inc., 144A 7% 01/04/2049 * usb 20.675.000 1.816 0,00
Liberty Interactive LLC 3,75% Clear Channel Communication 9%
15/02/2030 usp 1.383.000 833.611 0,00 15/12/2019 * uso 29.120.000 26 0,00
Live Nation Entertainment, Inc. 2,5% NewPage Corp. 11,375% 31/12/2014
15/03/2023 usp 2.602.000 2.724.144 001 § usp 839.309 0 0,00
Macquarie Infrastructure Corp. 2% Texas Competitive Electric Holdings
01/10/2023 usp 10.059.000 7.872.073 0,03 Co.LLC11,5% 01/10/2020 * uso 40.352.000 141.796 0,00
MFA Financial, Inc., REIT 6,25%
15/06/2024 usp 4.591.000 4.058.359 0,02 143.669 0,00
Nabors Industries, Inc. 0,75%
15/01/2024 usp 6.847.000 4.310.811 0,02 Total des Obligations 143.669 0,00
RWT Holdings, Inc. 5,625% .
15/11/2019 usp 6.484.000 5.745.185 0,02 Actions
Spirit Realty Capital, Inc., REIT 3,75% Iles Caimans
b operty Trust, Inc. REIT USD 8857000 7943764 003 Tejtord offshore Holdings Lid. * uso 63154 31208 0,00
4,375% 01/04/2023 usp 9.476.000 8.447.743 0,03
SunPower Corp. 0,875% 01/06/2021 USD  6.907.000 5521668 0,02 31208 0,00
Supernus Pharmaceuticals, Inc. Etats-Unis d’Amérique
0,625% 01/04/2023 usp 4.600.000 3911320 002 Claires Holdings * usp 7.867 4.492.230 0,02
TPG Specialty Lending, Inc. 4,5% Claire’s Stores, Inc. Preference * uso 4.719 6.632.991 0,02
01[08/2022 5 usp 2.457.000 2.228.613 0,01 Computershare, Inc. * usp 79.527 1.606.874 0,01
-\;Vg‘et:grmlgtiulm/:;i/o‘zézgz;% uso 10.932.000 9.197.570 0,03 Goodman Private * usp 74.750 0 0,00
15/01/2023 USD 7504000 5834123 002 oooaman Private Preferred shares o 8,935 8 000
VEREIT, Inc., REIT 3,75% 15/12/2020 uso 5.904.000 5.229.867 0,02 Remington LLC * usp 6.160.000 0 0,00
Verint Systems, Inc. 1,59% 01/06/2021 usp 6.311.000 5.842.184 0,02 Remington Outdoor Co., Inc. * U0 63.304 83.418 0,00
Vishay Intertechnology, Inc., 144A Vistra Energy Corp. Rights
2,25% 15/06/2025 USD  6.204.000 4.993.479 002 31/12/2049 * uso 651068 482,645 0,00
Whiting Petroleum Corp. 1,25%
01/04/2020 usp 17.045.000 14.538.603 0,05
Zillow Group, Inc. 1,5% 01/07/2023 usb 3,255,000 2.759.191 0,01 13298939 0,05
216.380.079 0,81 Total des Actions 13.330.147 0,05
—_— Warrants
Total des obligations convertibles 257.716.894 0,96 Etats-Unis d Amérique
Actions iHeartCommunications, Inc.
. 31/12/2019 * usb 274.452 3.857.677 0,02
Australie Jack Cooper Enterprises, Inc.
Adelaide Brighton Ltd. AUD 235.818 585.904 0,00  29/10/2027 * usp 618 0 0,00
Remington Outdoor Co., Inc.
585.904 0,00  15/05/2022 * usb 63.836 561 0,00
Bermudes
Bunge Ltd. Preference 4,875% usp 94.032 8.186.734 0,03 3.858.238 0,02
8.186.734 0,03 [otaldeswarrants 3.858.238 0,02
Chine Total des autres valeurs mobiliéres et instruments du marché 17.332.054 0,07
Fuyao Glass Industry Group Co. Ltd. CNH 4.276.496 12.431.261 0,05 Mmonétaire |
Henan Shuanghui Investment &
Development Co. Ltd. ‘A’ CNH 202.037 643.095 0,00
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JPMorgan Investment Funds - Global Income Fund
Etat du portefeuille-titres (suite)

Au 30 juin 2019
QUANTITE/ Valeur de % de
Valeur marché I'Actif
Investissements Devise nominale EUR net

Parts d'OPCVM agréés ou d’autres organismes de placement collectifs

Fonds de placement collectifs - OPCVM

Luxembourg

JPMorgan USD Liquidity LVNAV Fund

- JPM USD Liquidity LVNAV X (dist.)t uUsD  1.092.246.295 959.533.280 3,58
959.533.280 3,58

Total des fonds de placement collectifs - OPCVYM 959.533.280 3,58

Total des Parts d'QPCVM agréés ou d’autres organismes de 959.533.280 3,58

placement collectifs

Total des Investissements 26.112.769.481 97,41

Liquidités 371.529.018 1,39

Autres actifs/(passifs) 323.401.827 1,20

Total de I'Actif net 26.807.700.326 100,00

* Les titres sont évalués a leur juste valeur sous la responsabilité du Conseil d’administration.
1 Fonds de parties apparentées.
§ Cette valeur mobiliére est actuellement soumise a un risque de défaut de paiement.
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JPMorgan Investment Funds - Global Income Fund
Etat du portefeuille-titres (suite)

Au 30 juin 2019
Répartition géographique du portefeuille au 30 juin 2019 % de I'Actif net Répartition géographique du portefeuille au 30 juin 2019 % de I'Actif net
(suite)
Etats-Unis d’Amérique 51,21 Chypre 0,02
Luxembourg 5,95 Trinité-et-Tobago 0,02
Royaume-Uni 5,63 Nouvelle-zélande 0,01
France 553 Ile de Man 0,01
Pays-Bas 316 Arménie 0,01
Canada 2,65 Zambie 0,01
Allemagne 2,61 Malte 0,01
Suisse 2,21 Sénégal 0,01
Italie 1,82 Tunisie 0,01
Espagne 1,41 Pologne 0,01
Japon 1,29 Tajikistan 0,01
Iles Caimans 1,01 Guatemala __ou
Suéde 0,97 Total des Investissements 97,41
Australie 0,96 Liquidités et autres actifs/(passifs) 2,59
Irlande 0,87 -
Organisations supranationales 0,85 Total 100,00
Chine 0,83
Taiwan 0,69
Norvege 0,51
Finlande 0,45
Hong Kong 0,44
Mexique 0,42
Belgique 0,39
Danemark 0,35
Jersey 0,35
Russie 0,30
Singapour 0,27
Afrique du Sud 0,27
Brésil 0,25
Corée du Sud 0,24
Indonésie 021
Emirats arabes unis 0,17
Autriche 0,16
Inde 0,16
Arabie saoudite 0,12
Thailande 0,12
Bermudes 0,11
Hongrie 0,11
Turquie 0,11
République dominicaine 0,10
Argentine 0,10
Portugal 0,09
Colombie 0,09
Liban 0,08
Equateur 0,08
Uruguay 0,08
Sri Lanka 0,08
Chili 0,08
Ukraine 0,08
Nigeria 0,07
Egypte 0,07
Oman 0,07
Panama 0,06
Kazakhstan 0,06
El Salvador 0,05
Costa Rica 0,05
Azerbaidjan 0,05
République tcheque 0,05
Angola 0,05
Paraguay 0,04
Pérou 0,04
Qatar 0,04
Israél 0,04
Serbie 0,04
Jamaique 0,03
Maroc 0,03
Roumanie 0,03
Croatie 0,03
Ghana 0,03
Cote d'lvoire 0,03
Iles vierges britanniques 0,03
Pakistan 0,03
Jordanie 0,03
Honduras 0,03
Ethiopie 0,03
Philippines 0,02
Gabon 0,02
Bahrein 0,02
Kenya 0,02
lles Marshall 0,02
Mongolie 0,02
Biélorussie 0,02
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JPMorgan Investment Funds - Global Income Fund
Etat du portefeuille-titres (suite)

Au 30 juin 2019
Répartition géographique du portefeuille au 31 décembre 2018 % de I'Actif net Répartition géographique du portefeuille au 31 décembre 2018 % de I'Actif net
(suite)

Etats-Unis d’Amérique 52,48 Arménie 0,01
Luxembourg 11,63 Gabon 0,01
Royaume-Uni 4,95 Roumanie 0,01
France 4,51 Sénégal -
Canada 2,32 Bahrein

Allemagne 2,08 Tajikistan -
Pays-Bas 2,05 Total des Investissements 97,10
Suisse 2,03 Liquidités et autres actifs/(passifs) 2,90
Italie 1,59 -
Espagne 1,21 Total 100,00
lles Caimans 0,99

Japon 0,85

Irlande 0,68

Suede 0,66

Australie 0,65

Jersey 0,58

Hong Kong 0,53

Chine 0,51

Taiwan 0,47

Norvége 0,47

Danemark 0,41

Mexique 0,41

Finlande 0,39

Organisations supranationales 0,38

Singapour 0,34

Brésil 0,34

Russie 0,25

Afrique du Sud 0,24

Corée du Sud 022

Belgique 0,20

Emirats arabes unis 0,16

Inde 0,14

Indonésie 0,14

Thailande 0,12

Hongrie 0,12

Bermudes 0,11

Portugal 0,10

Argentine 0,10

Turquie 0,09

Autriche 0,08

Ukraine 0,08

Arabie saoudite 0,07

Colombie 0,06

Liban 0,06

Equateur 0,06

République dominicaine 0,06

lles vierges britanniques 0,05

Azerbaidjan 0,05

République tchéque 0,05

Uruguay 0,05

Panama 0,05

Egypte 0,04

Kazakhstan 0,04

El Salvador 0,04

Oman 0,04

Sri Lanka 0,04

Costa Rica 0,04

Serbie 0,03

Maroc 0,03

Malte 0,03

Chypre 0,03

Iraq 0,03

Nigeria 0,03

Croatie 0,03

Mongolie 0,03

Chili 0,03

Pérou 0,03

Honduras 0,03

Paraguay 0,03

Kenya 0,02

Angola 0,02

Jordanie 0,02

Qatar 0,02

Biélorussie 0,02

lles Marshall 0,02

Ethiopie 0,02

Jamaique 0,02

Cote d'lvoire 0,02

Trinité-et-Tobago 0,02

Pakistan 0,02

Ghana 0,02

Philippines 0,01
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JPMorgan Investment Funds - Global Income Fund
Etat du portefeuille-titres (suite)

Au 30 juin 2019

Contrats de change a terme

Plus/(moins)-

values % de
Montant Devise Montant Date latentes I"Actif
Devise achetée acheté vendue vendu d’échéance Contrepartie EUR net
AUD 33.455.776 EUR 20.487.123 18/07/2019 ANZ 106.162
AUD 12.055 EUR 7.362 18/07/2019 Citibank 59
AUD 3.913.576 EUR 2.399.763 18/07/2019 HSBC 9.190 -
AUD 1.594.502.815 EUR 975.316.654 18/07/2019  Merrill Lynch 6.159.635 0,02
AUD 2.980.764 EUR 1.824.761 18/07/2019  State Street 10.011 -
AUD 3.873.307 EUR 2.375.808 18/07/2019  Toronto-Dominion Bank 8.357 -
BRL 358.194.435 usp 88.442.478 02/07/2019  Citibank 4.364.964 0,02
BRL 2.079.181 usb 535.540 02/08/2019 HSBC 4.528 -
CAD 187.447 EUR 125.536 02/07/2019 BNP Paribas 205
CAD 103.717 EUR 69.458 18/07/2019 BNP Paribas 49
CAD 16.092.013 EUR 10.692.574 18/07/2019 Citibank 91.602
CAD 49.761 EUR 33.144 18/07/2019 HSBC 204
CAD 220.348 EUR 146.724 18/07/2019  Merrill Lynch 944
CAD 3.039 EUR 2.025 18/07/2019  Toronto-Dominion Bank 12
CHF 1323 EUR 1191 01/07/2019 BNP Paribas -
CHF 16.015 EUR 14.294 18/07/2019  BNP Paribas 121
CHF 62.293.978 EUR 55.552.714 18/07/2019  Citibank 518.178
CHF 336.272 EUR 300.953 18/07/2019  Credit Suisse 1.725
CHF 396.300 EUR 353.570 18/07/2019  State Street 3.140
CHF 14.873 EUR 13.244 18/07/2019 Toronto-Dominion Bank 143
CNH 498.970.438 EUR 63.666.132 18/07/2019  Citibank 45.378
CzK 100.467 EUR 3.916 18/07/2019 Barclays 30
CzK 223.428 EUR 8.697 18/07/2019  Citibank 78
CzK 16.129.865 EUR 630.003 18/07/2019  Merrill Lynch 3.482
EUR 1.555 AUD 2.518 18/07/2019  BNP Paribas 5
EUR 42.455 CHF 47.070 18/07/2019  Merrill Lynch 87
EUR 214.003 CHF 236.851 18/07/2019  State Street 813
EUR 423.645 CNH 3.306.055 18/07/2019 HSBC 1.508 -
EUR 938.465.643 GBP 837.354.720 18/07/2019 BNP Paribas 3.777.125 0,01
EUR 215.575 GBP 191.812 18/07/2019  State Street 1.466 -
EUR 41.448 GBP 36.999 18/07/2019  Toronto-Dominion Bank 148 -
EUR 327.045.862 HKD 2.894.540.657 18/07/2019  Merrill Lynch 1.782.633 0,01
EUR 9.497.932 JPY 1.155.583.782 18/07/2019  HSBC 76.904 -
EUR 293.607.793 Jpy 35.844.079.784 18/07/2019  Merrill Lynch 1.384.854
EUR 8.292.053 SGD 12.763.177 02/07/2019  Citibank 6.218
EUR 4.077.865 SGD 6.283.137 18/07/2019 HSBC 3.100
EUR 7.305.928 usb 8.310.464 02/07/2019 Barclays 5.224
EUR 79.447.815 usp 90.290.972 02/07/2019  Citibank 127.617
EUR 2.882.012 usb 3.229.277 02/07/2019 HSBC 45.107
EUR 2.048 usb 2.328 03/07/2019 Barclays 2
EUR 2.407.366 usb 2.731.024 18/07/2019 ANZ 11.419 -
EUR 3.972.567.410 usb 4.465.807.333 18/07/2019 Barclays 54.681.509 0,20
EUR 344.978.298 usb 390.701.664 18/07/2019 BNP Paribas 2.212.830 0,01
EUR 3.956.169.796 usb 4.464.786.693 18/07/2019  Citibank 39.179.311 0,15
EUR 7.910.964.870 usb 8.933.177.564 18/07/2019  Goldman Sachs 73.821.928 0,28
EUR 7.982.306 usb 9.058.325 18/07/2019  Merrill Lynch 35.370 -
EUR 1.323.970.269 usb 1.488.602.000 18/07/2019 RBC 18.008.692 0,07
EUR 1.200 usb 1.355 18/07/2019  Standard Chartered 1 -
EUR 5.530.267 usb 6.274.375 18/07/2019  State Street 25.712
EUR 232770 usb 265.225 02/08/2019  Citibank 384
GBP 19.987 EUR 22.282 01/07/2019 Barclays 40
GBP 105.036 EUR 117.234 18/07/2019  Citibank 11
GBP 96.000 EUR 106.965 18/07/2019  Merrill Lynch 194
Py 1.878.726.890 EUR 15.310.113 18/07/2019  BNP Paribas 6.422
PLN 39.069 EUR 9.148 18/07/2019 Barclays 42
PLN 3.115.263 EUR 731.043 18/07/2019 Citibank 1776
PLN 23.942 EUR 5.603 18/07/2019  Merrill Lynch 29
SGD 1.236.546 EUR 799.091 18/07/2019  BNP Paribas 2.838
SGD 834.045 EUR 540.119 18/07/2019  Citibank 779
SGD 6.326.840 EUR 4.093.038 18/07/2019 HSBC 10.070
SGD 1.561.052.629 EUR 1.011.601.353 18/07/2019  Merrill Lynch 778.830
SGD 15.925.459 EUR 10.300.389 18/07/2019 Standard Chartered 27.654
usp 90.288.894 BRL 345.075.125 02/07/2019 HSBC 262.698
usb 7.830.504 EUR 6.857.497 18/07/2019  Citibank 12.262
usb 3.470.768 EUR 3.043.248 18/07/2019  Merrill Lynch 1.682
usb 3.156 EUR 2.767 18/07/2019  State Street 2
Total des plus-values latentes sur contrats de change a terme 207.623.503 0,77
BRL 2.057.434 usb 537.063 02/08/2019  Citibank (1.761)
BRL 345.075.125 usb 90.020.381 02/08/2019 HSBC (245.950)
CAD 412.660 EUR 276.611 18/07/2019 BNP Paribas (64)
CHF 381.965 EUR 344.139 18/07/2019  Citibank (332)
CNH 7.417.387 EUR 955.077 18/07/2019 Citibank (7.981)
EUR 1.325.757 AUD 2.160.130 01/07/2019  State Street (4.923)
EUR 1.801.550 AUD 2.926.398 02/07/2019  Merrill Lynch (1.165)
EUR 20.060 AUD 32.814 18/07/2019  ANZ (138)
EUR 68.288.319 AUD 111.836.559 18/07/2019  Citibank (551.278)
EUR 486.368 AUD 793.001 18/07/2019  HSBC (1.754)
EUR 2.753 AUD 4.489 18/07/2019  Standard Chartered (10)
EUR 1.187.895 AUD 1.939.380 18/07/2019 State Street (5.866)
EUR 1.097.624 AUD 1.797.492 18/07/2019  Toronto-Dominion Bank (8.800)
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Au 30 juin 2019

Contrats de change a terme (suite)

Plus/(moins)-

values % de
Montant Devise Montant Date latentes I'Actif
Devise achetée acheté vendue vendu d’échéance Contrepartie EUR net
EUR 58.864 CAD 88.566 18/07/2019 ANZ (489)
EUR 58.867.371 CAD 88.724.197 18/07/2019 BNP Paribas (591.772)
EUR 1191 CHF 1323 18/07/2019 BNP Paribas - -
EUR 457.520.360 CHF 513.330.524 18/07/2019  Goldman Sachs (4.529.129) (0,02)
EUR 89.058 CHF 99.706 18/07/2019 Merrill Lynch (687) -
EUR 107.021 GBP 96.000 02/07/2019  Merrill Lynch (195)
EUR 22270 GBP 19.987 18/07/2019 Barclays (40)
EUR 63.226.148 NOK 619.516.159 18/07/2019  Merrill Lynch (477.881)
EUR 101.481.223 SEK 1.080.744.077 18/07/2019  Goldman Sachs (775.616)
EUR 3.564.993 SGD 5.493.124 01/07/2019  Standard Chartered (1.134)
EUR 4.022 SGD 6.231 18/07/2019 ANZ (19)
EUR 3.872 SGD 5.973 18/07/2019 HSBC )
EUR 2.708 SGD 4.180 18/07/2019  State Street 3
EUR 3.023.217 uso 3.443.096 01/07/2019  Merrill Lynch (1.527)
EUR 24.297 usb 27.672 02/07/2019  Merrill Lynch (13)
EUR 11.867.172 usp 13.541.263 18/07/2019  BNP Paribas (12.679)
EUR 43.034.600 usb 49.110.091 18/07/2019  State Street (50.047)
GBP 2.883.976 EUR 3.227.412 18/07/2019 ANZ (8.204)
GBP 461.486 EUR 517.736 18/07/2019 Barclays (2.607)
GBP 488.592 EUR 548.279 18/07/2019 BNP Paribas (2.893)
GBP 492745 EUR 552.364 18/07/2019  Citibank (2.342)
GBP 71.736.123 EUR 80.477.228 18/07/2019 HSBC (402.525)
GBP 700.618 EUR 785.952 18/07/2019 Merrill Lynch (3.895)
GBP 26.570 EUR 29.839 18/07/2019  Toronto-Dominion Bank (180)
JPY 1.631.645.088 EUR 13.436.587 18/07/2019  Citibank (134.415) -
Py 308.701.666.740 EUR 2.532.768.421 18/07/2019  Merrill Lynch (16.042.958) (0,06)
Py 1.715.312.770 EUR 14.117.359 18/07/2019 RBC (133.077) -
Py 2.008.727.302 EUR 16.431.388 18/07/2019 Standard Chartered (55.010)
SGD 2.455.520 EUR 1.599.360 18/07/2019 Barclays (6.896)
SGD 24.661.907 EUR 16.038.161 18/07/2019  Citibank (44.321)
SGD 2.487.394 EUR 1.617.444 18/07/2019 HSBC (4.309)
SGD 12.652.412 EUR 8.239.414 18/07/2019  Standard Chartered (34.020)
usb 2.652.750 BRL 10.915.270 02/07/2019  Citibank (170.227)
usp 561.324 BRL 2.204.040 02/07/2019 HSBC (11.818)
usb 87.311.375 EUR 77.803.705 02/07/2019  Citibank (1.101.069)
usb 572.571 EUR 507.319 02/07/2019  Deutsche Bank (4.317)
usb 575.812 EUR 515.389 02/07/2019  HSBC (9.541) -
usp 1.095.101.948 EUR 974.053.652 18/07/2019  Barclays (13.312.590) (0,05)
usb 102.077.528 EUR 90.357.215 18/07/2019 BNP Paribas (803.843) -
usb 1.089.612.958 EUR 965.482.279 18/07/2019  Citibank (9.556.748) (0,04)
usp 2.173.959.457 EUR 1.925.195.908 18/07/2019  Goldman Sachs (17.965.150) (0,07)
usb 10.070.481 EUR 8.877.933 18/07/2019  Merrill Lynch (43.025) -
usp 362.263.000 EUR 322198574 18/07/2019 RBC (4.382.557) (0,02)
usb 17.923.418 EUR 15.919.590 18/07/2019  State Street (195.243) -
usb 1.495.211 EUR 1.317.648 18/07/2019  Toronto-Dominion Bank (5.889)
usb 90.822.472 EUR 79.713.488 02/08/2019 Citibank (136.141)
usb 535.736 EUR 476.456 02/08/2019  Deutsche Bank (7.052)
Total des moins-values latentes sur contrats de change a terme (71.854.117) (0,26)
Plus-values nettes latentes sur contrats de change a terme 135.769.386 0,51
Contrats futures sur instruments financiers
Plus/(moins)-
Exposition values % de
Nombre de globale latentes I"Actif
Description des titres contrats Devise EUR EUR net
EURO STOXX 50 Index, 20/09/2019 447 EUR 15.414.795 69.698
FTSE 100 Index, 20/09/2019 173 GBP 14.193.338 11.430 -
US 10 Year Note, 19/09/2019 14181 USD 1.592.183.437 9.635.440 0,04
Total des plus-values latentes sur contrats futures sur instruments financiers 9.716.568 0,04
EURO STOXX 50 Index, 20/09/2019 (24.329) EUR (838.985.565) (12.777.925) (0,05)
Total des moins-values latentes sur contrats futures sur instruments financiers (12.777.925) (0,05)
Moins-values nettes latentes sur contrats futures sur instruments financiers (3.061.357) (0,01
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Au 30 juin 2019
Quantité/ Valeur de % de Quantité/ Valeur de % de
Valeur marché I'Actif Valeur marché I'Actif
Investissements Devise nominale EUR net  Investissements Devise nominale EUR net
Valeurs mobiliéres et instruments du marché monétaire admis a la cote officielle d'une Bermudes
bourse Bermuda Government Bond, Reg. S
3,717% 25/01/2027 usb 200.000 180.026 0,01
Obligations
180.026 0,01
Angola
Angola Government Bond, Reg. S 9,5% Brésil
12/11/2025 usp 322.000 325.018 0,02 Brazil Government Bond 4,625%
Angola Government Bond, Reg. S 13/01/2028 usp 200.000 184.472 0,01
9,375% 08/05/2048 usp 200.000 193.948 0,01  Brazil Government Bond 8,25%
20/01/2034 usb 160.000 187.644 0,01
518.966 0,03 Cemig Geracao e Transmissao SA,
. Reg. S 9,25% 05/12/2024 usb 200.000 201.751 0,02
Argentine
Argentina Government Bond 5,875%
11/01/2028 uso 159.000 105.172 0,01 573867 004
Argentina Government Bond 8,28% Canada
31/12/2033 usb 277.734 203.205 0,02 Bank of Montreal, Reg. S, FRN 0,157%
Argentina Government Bond 6,875% 28/09/2021 EUR 2.077.000 2.092.162 0,14
11/01/2048 usb 79.000 51.352 0,00  Bank of Montreal, Reg. S 0,125%
Argentina Government Bond 7,125% 19/04/2021 EUR 850.000 858.221 0,06
28/06/2117 usb 79.000 51.826 0,00  Bausch Health Cos., Inc., Reg. S 4,5%
Argentina Government Bond 6,875% 15/05/2023 EUR 1.175.000 1.193.471 0,08
22/04/2021 usp 150.000 115.582 0,01  Federation des Caisses Desjardins du
Pampa Energia SA, Reg. S 7,375% Quebec, Reg. S 0,25% 27/09/2021 EUR 1.200.000 1.210.763 0,08
21/07/2023 uso 55.000 46.792 0,00  Precision Drilling Corp. 5,25%
Provincia de Buenos Aires, Reg. S 15/11/2024 uso 16.000 13.072 0,00
9,95% 09/06/2021 uso 181.264 144.381 0,01  Royal Bank of Canada, Reg. S, FRN
YPF SA, Reg. S 8,5% 23/03/2021 usp 59.000 52.872 0,00 0,189% 24/07/2020 EUR  2.050.000 2.059.573 0,14
YPF SA, Reg. S 8,75% 04/04/2024 usb 156.000 138.995 0,01 Royal Bank of Canada, Reg. S, FRN
0,439% 25/01/2021 EUR 750.000 757.215 0,05
Total Capital Canada Ltd., Reg. S
910177 0.06 1,875% 09/07/2020 EUR 500.000 511116 0,03
Australie
AusNet Services Holdings Pty. Ltd., 8.695.593 0,58
Reg. S 2,375% 24/07/2020 EUR 480.000 493.073 0,03 )
Australia & New Zealand Banking lles Caimans .
Group Ltd., FRN, 144A 6,75% Perpetual usb  1.500.000 1.456.093 0,10  Hutchison Whampoa Finance 14 Ltd.,
Australia Government Bond, Reg. S 3% Reg. S 1,375% 31/10/2021 EUR 500.000 516.271 0,04
21/03/2047 AUD  5.386.000 4.084.211 0,27  Noble Holding International Ltd. 6,2%
BHP Billiton Finance Ltd., Reg. S, FRN 01/08/2040 ) usp 28.000 13.637 0,00
0,038% 28/04/2020 EUR 1.000.000 1.001.415 0,07 Noble Holding International Ltd. 5,25%
Scentre Group Trust 1, REIT, Reg. S 15/03/2042 , usb 54.000 25.521 0,00
1,5% 16/07/2020 EUR  2.250.000 2.279.582 015 Noble Holding International Ltd. 8,95%
Telstra Corp. Ltd., Reg. S 4,25% 01/04/2045 usp 25.000 14.221 0,00
23/03/2020 EUR 800.000 826.220 0,06  Transocean, Inc. 7,5% 15/04/2031 usob 183.000 136.300 0,01
Transurban Finance Co. Pty. Ltd. 2,5% Transocean, Inc. 6,8% 15/03/2038 usp 48.000 31619 0,00
08/10/2020 EUR 1.500.000 1.541.086 0,10  Transocean, Inc. 9,35% 15/12/2041 uso 205.000 166.303 0,01
Westpac Banking Corp., Reg. S, FRN UPCB Finance IV Ltd., Reg. S 4%
0,178% 04/12/2020 EUR 2.000.000 2.011.870 0,14  15/01/2027 EUR 1.044.000 1.102.976 0,07
UPCB Finance VII Ltd., Reg. S 3,625%
13.693.550 0,92 15/06/2029 EUR 950.000 1.010.073 0,07
Azerbaidjan
Azerbaijan Government Bond, Reg. S 3.016.921 0,20
4,75% 18/03/2024 usp 200.000 185.278 0,01 Chili
Southern Gas Corridor CJSC, Reg. S Chile Government Bond 3,24%
6,875% 24/03/2026 usb 200.000 204.065 0,01  06/02/2028 usb 200.000 184.195 0,01
State 0il Co. of the Azerbaijan Chile Government Bond 3,5%
Republic, Reg. S 4,75% 13/03/2023 uso 200.000 183.232 0,01  25/01/2050 usb 200.000 178.615 0,01
State 0il Co. of the Azerbaijan Corp. Nacional del Cobre de Chile,
Republic, Reg. S 6,95% 18/03/2030 usb 200.000 208.264 0,02 Reg.S 4,875% 04/11/2044 usp 200.000 199.441 0,02
Corp. Nacional del Cobre de Chile,
780.839 0,05 Reg.S 4,375% 05/02/2049 usb 200.000 186.491 0,01
Bahrein
Bahrain Government Bond, Reg. S 7% 748742 0.05
12/10/2028 usp 200.000 189.739 0,02 Colombie
Bahrain Government Bond, Reg. S Colombia Government Bond 7,375%
7,5% 20/09/2047 usb 200.000 186.270 0,01  18/09/2037 usb 146.000 174.805 0,01
Colombia Government Bond 6,125%
376.009 0,03 18/01/2041 usb 200.000 218.036 0,02
, . Ecopetrol SA 5,875% 18/09/2023 usp 205.000 199.615 0,01
g’:l’;r’u ”:E’gvemmem Bond, Reg. § 6.2% Ecopetrol SA 5,375% 26/06/2026 usp 251.000 243105 0,02
28/02/2030 usp 201000 189.431 0,02 Ecopetrol SA 5,875% 28/05/2045 usp 300.000 291.602 0,02
Development Bank of the Republic of
Belarus JSC, Reg. S 6,75% 02/05/2024 USD  200.000 184.168 0,01 1127.163 0.08
Costa Rica
373.599 0,03 Costa Rica Government Bond, Reg. S
Belgique 4,25% 26/01/2023 usp 200.000 173.611 0,01
Costa Rica Government Bond, Reg. S
Anheuser-Busch InBev SA/NV, Reg. S, 4,375% 30/04/2025 ¢ USD  200.000 168.874 0,01
FRN 0,432% 17/03/2020 EUR 2.000.000 2.008.810 0,14 Costa Rica Government Bond, Reg. S
Barry Callebaut Services NV, Reg. S 706 04/0a/2044 e USD  200.000 174693 001
2,375% 24/05/2024 EUR 300.000 323.324 0,02 . : '
Solvay SA, Reg. 5, FRN 4,25% EEN Ty onc. fee. 5 176.650
Perpetual EIR  200.000 219392 oo 7 usb- 200.000 : 0.02
2551526 017 693.828 0.05
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Croatie France
Croatia Government Bond, Reg. S 6% Accor SA, Reg. S, FRN 4,125%
26/01/2024 usb 459.000 463.004 0,03 Perpetual EUR  1.000.000 1.037.220 0,07
Accor SA, Reg. S, FRN 4,375%
463.004 0,03 Perpetual EUR 600.000 658.206 0,04
Air Liquide Finance SA 3,889%
Danemark ) 09/06/2020 EUR 300.000 311705 0,02
Carlsberg Breweries A/S, Reg. S Air Liquide Finance SA, Reg. S 0,125%
2,625% 03/07/2019 EUR  2.000.000 2.000.590 013 13/06/2020 EUR 200.000 200.690 0,01
DKT Finance ApS, Reg. 5 7% Altice France SA, 144A 6,25%
17/06/2023 EUR  2.395.000 2.618.861 018 15/05/2024 usp 246.000 222937 0,02
TDC A/S, Reg. S 6,875% 23/02/2023 GBP 450.000 573.781 0,04 Altice France SA, 144A 7,375%
01/05/2026 usb 800.000 719.055 0,05
5.193.232 0,35  Altice France SA, Reg. S 5,625%
République dominicaine 15/05/2024 N EUR 957.000 995.084 0,07
Dominican Republic Government Bond, é‘f)gﬁgg%e SA, Reg. 5 5,875% EUR 750.000 812.906 0,05
Reg. S 5,875% 18/04/2024 usp 100.000 94.176 0,01 g ’ '
Dominican Republic Government Bond, APRR SA, Reg. S 2,25% 16/01/2020 EUR 300.000 304.053 0,02
Reg. S 5,5% 27/01/2025 USD  200.000 187.111 001 prkema S, Reg. S, FRN 4.75%
Dominican Republic Government Bond, Perpetual EUR 1.200.000 1.271.658 009
Reg. 5 6,875% 29/01/2026 usD 220.000 218.596 001 :PCE SAK'_ RegF- s Ovﬁzsi"g“ ZRO/ 0‘;/2520 EUR  1.400.000 1.410.115 010
Dominican Republic Government Bond, urger King France SAs, Reg. > 6%
Reg. 5 9,75% 85/06/2026 DOP  8.000.000 141179 001 01/05/2024 EUR 780.000 836.094 0,06
Dominican Republic Government Bond, Carrefour SA, Reg. S 4% 09/04/2020 EUR  1.065.000 1.099.011 0,07
Reg. S 5,95% 25/01/2027 usb 300.000 284.549 0,02 Casino Guichard Perrachon SA, Reg. S
Dominican Republic Government Bond, 4,498% 07/03/2024 EUR 600.000 519.198 0,04
Reg. S 7,45% 30/04/2044 usp 370.000 377.557 0,03 Credit Agricole SA, FRN, 144A 8,125%
perpetual usD  1.780.000 1.812.721 0,12
Credit Agricole SA, Reg. S, FRN 0,24%
1.303.168 099 17/01/2022 EUR  1.100.000 1.108.866 0,07
Equateur Crown European Holdings SA, Reg. S
Ecuador Government Bond, Reg. S 2,625% 30/09/2024 EUR 725.000 784.878 0,05
10,75% 28/03/2022 usb 200.000 198.031 0,01  Crown European Holdings SA, Reg. S
Ecuador Government Bond, Reg. S 3,375% 15/05/2025 EUR 200.000 222.545 0,02
7,95% 20/06/2024 usb 306.000 278.900 0,02  Crown European Holdings SA, Reg. S
Ecuador Government Bond, Reg. S 2,875% 01/02/2026 EUR 1.125.000 1.221.120 0,08
7,875% 23/01/2028 usp 450.000 390.990 0,03 Elis SA, Reg. S 1,875% 15/02/2023 EUR  1.700.000 1.787.686 0,12
Petroamazonas EP, 144A 4,625% Elis SA, Reg. S 1,75% 11/04/2024 EUR 600.000 621.090 0,04
06/11/2020 usp 200.000 174.908 0,01 Elis SA, Reg. S 2,875% 15/02/2026 EUR 200.000 215.202 0,01
Europcar Mobility Group, Reg. S
1.042.829 0,07 4,125% 15/11/2024 EUR  1160.000 1.213.406 0,08
Egypte Faurecia SA, Reg. S 2,625%
Eaypt Government Bond, Reg. S 15/06/2025 EUR 685.000 716,315 0,05
5,875% 11/06/2025 USD 200.000 179.657 001 faecs st Reg. 5 3.125%
EUR 601.000 634.046 0,04
Egypt Government Bond, Reg. S Fnac Darty SA. Reg. S 1875%
6,588% 21/02/2028 USD 200.000 177.591 00 30%em0ng et 412234
Egypt Government Bond, Reg. S 7,6% ) ) R 400.000 - 003
01/03/2029 USD  200.000 185.603 001 LaFinanciere Atalian SASU, Reg. S 4%
Eeypt Government Bond, Reg. S : g 15/05/2024 ) EUR  1.070.000 806.775 0,05
7,903% 21/02/2048 USD  200.000 178.191 001 LA financiere Atalian SASU. Reg. S 720
Eeypt Government Bond, Reg, S 8,7% 5,125% 15/05/2025 EUR 700.000 527.296 0,04
01/03/2049 usD 200.000 189.083 0,02 Loxam SAS, Reg. S 4,25% 15/04/2024 EUR 910.000 958.571 0,06
’ i Loxam SAS, Reg. S 6% 15/04/2025 EUR 725.000 765.506 0,05
LVMH Moet Hennessy Louis Vuitton SE,
10125 006 geg s 0% 28/02/2021 EIR  500.000 502.070 003
El Salvador Novafives SAS, Reg. S, FRN 4,5%
El Salvador Government Bond, Reg. S 15/06/2025 EUR 200.000 190.179 0,01
7,375% 01/12/2019 usp 219.000 194.622 0,02 Novafives SAS, Reg. S 5% 15/06/2025 EUR 300.000 287.847 0,02
El Salvador Government Bond, Reg. S 0Orano SA 4,875% 23/09/2024 EUR 700.000 798.903 0,05
7,75% 24/01/2023 usp 180.000 170.052 0,01 Orano SA, Reg. S 3,5% 22/03/2021 EUR 600.000 633.468 0,04
El Salvador Government Bond, Reg. S Orano SA, Reg. S 3,125% 20/03/2023 EUR 400.000 422.504 0,03
2&75‘% ;0/21/2025 Bond. Rew. s usp 100.000 87.998 0,01 Orano SA, Reg. S 3,375% 23/04/2026 EUR 800.000 831696 0,06
alvador Government Bond, Reg.
33575‘% 38/%1/2027 bond Res usp 198.000 174.357 0,01 glafcgg/czigg‘smng Sh Ree:S 4% EUR 350.000 337.979 0,02
dlvador Government Bond, Reg. 0
7,65% 15/06/2035 usp 46.000 42.233 0,00 8?;55556339 S, Reg. 5 4.575% EUR 600.000 605.313 0,04
Picard Groupe SAS, Reg. S, FRN 3%
669.262 0,05 30/11/2023 EUR 600.000 570.795 0,04
Ethiopie D/oasgzs | oce oA fee:S 0:5% EIR  143.000 144.272 0,01
opla Soverment Bond, Reg. 5 wso 271000 245,680 002 Rexel SA, Reg.5 2,625% 15/06/2024 R 650.000 671118 0,05
Rexel SA, Reg. S 2,125% 15/06/2025 EUR 1.125.000 1163385 0,08
248.680 0,02 Rexel SA, Reg. 5 2,75% 15/06/2026 EUR 700.000 732382 0,05
Societe Generale SA, FRN, 144A 6,75%
Finlande Perpetual uso 345.000 299.204 0,02
Nokia OYJ 4,375% 12/06/2027 usb 150.000 135.194 0,01  Societe Generale SA, FRN, 144A
Nokia OYJ 6,625% 15/05/2039 usp 90.000 86.275 0,01 7.375% Perpetual UsD  1.470.000 1.356.752 0,09
Nokia OYJ, Reg. S 2% 15/03/2024 EUR 1.450.000 1.527.365 0,10  Societe Generale SA, FRN, 144A 8%
Nordea Bank Abp, FRN, 144A 6,625% Perpetual usD  1.000.000 972.815 0,07
Perpetual usp 555.000 515.939 0,04 Societe Generale SA, Reg. S 2,25%
Nordea Bank Abp, Reg. S 4% 23/01/2020 EUR 300.000 304.287 0,02
11/07/2019 EUR 300.000 300.342 0,02 Societe Generale SA, Reg. S 0,75%
OP Corporate Bank plc, Reg. S, FRN 19/02/2021 EUR 1.200.000 1.218.722 0,08
0,186% 22/05/2021 EUR 350.000 352.287 0,02 Solvay Finance SA, Reg. S, FRN 5,118%
Stora Enso OYJ, Reg. $ 2,5% Perpetual EUR 575.000 625.131 0,04
07/06/2027 EUR 300.000 317.851 0,02 Solvay Finance SA, Reg. S, FRN 5,425%
Perpetual EUR 1.660.000 1.929.211 0,13
3.235.253 0,22 SPIESA, Reg. S 3,125% 22/03/2024 EUR  1.200.000 1.300.758 0,09
Thales SA, Reg. S, FRN 0% 19/04/2020 EUR 800.000 801.304 0,05
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Thales SA, Reg. S 0% 31/05/2022 EUR 1.300.000 1.304.329 0,09  Indonésie
Vallourec SA, Reg. S 6,625% Indonesia Asahan Aluminium Persero
15/10/2022 EUR 745.000 681.168 0,05  PT,144A 6,53% 15/11/2028 usp 200.000 207.857 0,01
Vallourec SA, Reg. S 6,375% Indonesia Asahan Aluminium Persero
15/10/2023 EUR 500.000 445,668 0,03 PT,144A 6,757% 15/11/2048 usp 200.000 215.790 0,02
Vallourec SA, Reg. S 2,25% Indonesia Asahan Aluminium Persero
30/09/2024 EUR 900.000 648.378 0,04 PT,Reg.S 6,53% 15/11/2028 usp 200.000 207.857 0,01
_ Indonesia Government Bond, Reg. S
43.985.827 2,95 435% 08/01/2027 usp 252.000 236.844 0,02
Pertamina Persero PT, 144A 6,45%
Gabon 30/05/2044 usp 200.000 215.142 0,01
Gabon Government Bond, Reg. S Pertamina Persero PT, Reg. S 6,45%
6,95% 16/06/2025 usb 200.000 176.040 0,01 30/05/2044 usp 351.000 377.520 0,03
176.040 0,01 1.461.010 0,10
Allemagne Irlande
ADLER Real Estate AG, Reg. S 1,5% Abbott Ireland Financing DAC, Reg. S
06/12/2021 EUR 450.000 456.111 0,03 0% 27/09/2020 EUR 1.900.000 1.903.039 0,13
BASF SE, Reg. S, FRN 0% 15/11/2019 EUR 500.000 500.595 0,03 Allied Irish Banks plc, Reg. S, FRN
CeramTec BondCo GmbH, Reg. S 5,25% 4,125% 26/11/2025 EUR 970.000 1.017.617 0,07
15/12/2025 EUR 1.160.000 1.185.439 0,08  Bank of Ireland, Reg. S 10%
Daimler AG, Reg. S 0,25% 11/05/2020 EUR 950.000 953.653 0,06  19/12/2022 EUR 500.000 638.145 0,04
IHO Verwaltungs GmbH, Reg. S 3,75% Eaton Capital Unlimited Co., Reg. S
15/09/2026 EUR 550.000 558.335 0,04 0,021% 14/05/2021 EUR 1.000.000 1.002.420 0,07
K+S AG, Reg. S 2,625% 06/04/2023 EUR 885.000 944.928 0,06  eircom Finance DAC, Reg. S 3,5%
LANXESS AG, Reg. S, FRN 4,5% 15/05/2026 EUR 1.498.000 1.552.782 0,10
06/12/2076 EUR 300.000 331156 0,02 Europcar Mobility Drive Designated
Nidda BondCo GmbH, Reg. S 5% Activity Co., Reg. S 4% 30/04/2026 EUR 664.000 680.776 0,05
30/09/2025 EUR 1.150.000 1.134.895 0,08  GE Capital European Funding Unlimited
Nidda BondCo GmbH, Reg. S 7,25% Co., Reg. S, FRN 0,069% 21/01/2020 EUR 500.000 500.250 0,03
30/09/2025 EUR 281.000 296.507 0,02 Smurfit Kappa Acquisitions ULC, Reg. S
Nidda Healthcare Holding GmbH, 3,25% 01/06/2021 EUR 100.000 105.712 0,01
Reg. S 3,5% 30/09/2024 EUR 1.300.000 1.347.372 0,09  Smurfit Kappa Acquisitions ULC, Reg. S
ProGroup AG, Reg. S 3% 31/03/2026 EUR 960.000 991344 0,07  2375% 01/02/2024 EUR 750.000 806.509 0,05
RWE AG, Reg. S, FRN 3,5% 21/04/2075 EUR 800.000 845.744 0,06  Smurfit Kappa Acquisitions ULC, Reg. S
Techem Verwaltungsgesellschaft 674 2,75% 01/02/2025 EUR 1.090.000 1.188.645 0,08
mbH, Reg. S 6% 30/07/2026 EUR 1.225.000 1.302.849 0,09  Smurfit Kappa Acquisitions ULC, Reg. S
Tele Columbus AG, Reg. S 3,875% 2,875% 15/01/2026 EUR 800.000 872.948 0,06
02/05/2025 EUR 712.000 667.621 0,04
thyssenkrupp AG, Reg. $ 2,75% 10.268.843 0,69
08/03/2021 EUR 1.085.000 1.120.062 0,08 Israél
thyssenkrupp AG, Reg. S 1,375%
03/03/2022 EUR 1393000 1412056 009 i€ Govenment Bond 4:5% U 375000 8252 002
thy/sse/nkrupp AG, Reg. 5 2,875% : . !
22/02/2024 EUR 992.000 1.035.945 0,07
Unitymedia GmbH, Reg. S 3,75% 328.282 0,02
15/01/2027 EUR 1.435.000 1.523.762 0,10 jralie
Unitymedia Hessen GmbH & Co. KG, Buzzi Unicem SpA, Reg. S 2,125%
Reg. S 3,5% 15/01/2027 EUR 1.650.000 1.750.881 0,12 28/04/2023 EUR 250.000 260.314 0,02
Volkswagen Leasing GmbH, Reg. S, EVOCA SpA, Reg. S 7% 15/10/2023 EUR 1.075.000 1.136.280 0,08
FRN 0,14% 06/07/2021 EUR 1.000.000 998.805 0,07 FcaBank SpA, Reg. S 1,375%
Volkswagen Leasing GmbH, Reg. S 17/04/2020 EUR 500.000 505.818 0,03
0,25% 05/}0/2020 EUR 500.000 501.743 0,03 Guala Closures SpA, Reg. S, FRN 3,5%
WEPA Hygieneprodukte GmbH, Reg. S 15/04/2024 EUR 500.000 508.590 0,03
3,75% 15/05/2024 EUR 450.000 460.195 0,03 |ntesa Sanpaolo SpA, Reg. S 6,625%
13/09/2023 EUR 1.600.000 1.904.800 0,13
20.319.998 1,36 ntesa Sanpaolo SpA, Reg. S 3,928%
Ghana 15/09/2026 EUR 1.070.000 1.145.376 0,08
Ghana Government Bond, Reg. S Leonardo SpA 4,5% 19/01/2021 EUR 800.000 854.576 0,06
8,12506 26/03/2032 Usp 200,000 178.951 0,01 Leonardo SpA 5,25% 21/01/2022 EUR 300.000 336.805 0,02
Ghana Government Bond, Reg. S Leonardo SpA 4,875% 24/03/2025 EUR 800.000 941.468 0,06
8,627% 16/06/2049 usp 200.000 177.405 0,01 Nexi Capital SpA, Reg. S 4,125%
01/11/2023 EUR 850.000 883.231 0,06
Telecom Italia SpA, 144A 5,303%
356356 002 3 05/2024 usp 200.000 182.519 0,01
Guatemala Telecom Italia SpA, Reg. S 4,875%
Guatemala Government Bond, Reg. S 25/09/2020 EUR 950.000 1.007.546 0,07
4,5% 03/05/2026 usp 200.000 177.744 0,01 Telecom Italia SpA, Reg. S 4,5%
25/01/2021 EUR 325.000 347.090 0,02
177.744 0,01 Telecom Italia SpA, Reg. S 2,5%
19/07/2023 EUR 500.000 515.660 0,03
Honduras Telecom Italia SpA, Reg. S 3.625%
Honduras Government Bond, Reg. S 19/01/2024 EUR 1.690.000 1.792.879 0,12
8,75% 16/12/2020 usb 449.000 423.980 003 Telecom ltalia SpA, Reg. S 3%
Hogduras Government Bond, Reg. S 30/09/2025 EUR 600.000 621.657 0,04
7.5% 15/03/2024 usb 200.000 193.693 0.0l Telocom Italia Sp, Reg, S 3,625%
25/05/2026 EUR 1.680.000 1.775.340 0,12
617.673 0,04 Telecom ltalia SpA, Reg. S 2,375%
Hongrie 12/10/2d027 EUR 1.030.000 992.956 0,07
0 UniCredit SpA, Reg. S, FRN 5,75%
SRR e sonanaTE usp 92.000 89.128 0,01 ﬁg/éo/é(izs A Ree. S FRN 43750 EUR  350.000 368.685 003
niCredit SpA, Reg. S, 3
T A gonds 7 usD 220.000 219.264 0,01 33/81/ 5_?257 A Res S 6.95% EUR  1070.000 1118059 0.8
0, niCredit SpA, Reg. 3
ST e T Bond 5:373% usb 144,000 142.885 01 3vi0/202 EUR 1325000 1551628 010
Hungary Government Bond 7,625% Wind Tre SpA, 144A 5% 20/01/2026 uso 200.000 169.750 0,01
29/03/2041 usb 82.000 115.777 0,01
567.054 0,04
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Wind Tre SpA, Reg. S 2,625% Altice Luxembourg SA, Reg. S 6,25%
20/01/2023 EUR 1.525.000 1.537.665 0,10  15/02/2025 EUR 1.295.000 1.289.833 0,09
Wind Tre SpA, Reg. S 3,125% Altice Luxembourg SA, Reg. S 8%
20/01/2025 EUR 1.625.000 1.622.311 0,11  15/05/2027 EUR 1.665.000 1.697.418 0,11
ARD Finance SA 6,625% 15/09/2023 EUR 200.000 208.253 0,01
22.081.003 1,48  Cirsa Finance International Sarl, Reg. S
o 6,25% 20/12/2023 EUR 1.170.000 1.274.791 0,09
ICv(greydCijvgs/{eGovemmem Bond, Reg. S Crystal Almond SARL, Reg. 5 10%
%éi?oéjolziss/toce'\:/\fe()ri?'rvent Bond, STEP, v 200000 163996 001 2é7/fl€la/fzf‘zzéD‘GE0 SA, Reg. 5 5,5% He 737000 £ 005
Reg. S 5,75% 31/12/2032 usp 216.295 184.941 0,01 (F)‘»la/tog,frz\?j:, Finance Europe SA, FUR - 1000.000 1047.960 007
Reg. S 4,75% 22/03/2021 EUR 1.075.000 1.159.656 0,08
348.937 0,02 Fiat Chrysler Finance Europe SA,
Jamalque Regf. S i,‘75% 15|/d07/2022 EUR 1.505.000 1.700.612 0,11
i 0 Garfunkelux Holdco 2 SA, Reg. S 11%
Jamaice overnment Bond 9.25% U0 100000 110.687 001 01/11/2023 GBP 150.000 130.114 0,01
Jamaica Government Bond 8% Garfunkelux Holdco 3 SA, Reg. S 8,5%
15/03/2039 uso 240.000 261.615 0,02 01/11/2022 v GBP 200.000 202.110 0,01
Gestamp Funding I/.%ggwbourg SA, ss6524 008
Reg. S 3,5% 15/05, EUR 575.000 - 3
372.302 0.03 Horizon Parent Holdings Sarl, Reg. S
Japon 8,25% 15/02/2022 EUR 410.000 423.466 0,03
Sumitomo Mitsui Banking Corp., Reg. S INEOS Group Holdings SA, Reg. S
2,25% 16/12/2020 EUR 1.600.000 1.658.272 011 5,375% 01/08/2024 EUR 650.000 670.196 0,05
Intelsat Jackson Holdings SA 5,5%
1.658.272 o1 01/08/2023 usp 452.000 362.335 0,02
John Deere Cash Management SA,
Jersey Reg. S, FRN 0% 15/09/2020 EUR 1.000.000 1.002.720 0,07
Adient Global Holdings Ltd., Reg. S Lincoln Financing SARL, Reg. S 3,625%
3,5% 15/08/2024 EUR 480.000 401.609 0,03 01/04/2024 EUR 686.000 711.790 0,05
Avis Budget Finance plc, Reg. S 4,5% Matterhorn Telecom Holding SA, Reg. S
15/05/2025 EUR 200.000 211.273 0,02 4,875% 01/05/2023 EUR 1.310.000 1.328.098 0,09
CPUK Finance Ltd., Reg. S 4,25% Medtronic Global Holdings SCA, FRN
28/02/2047 GBP  1370.000 1.544.433 010 0% 07/03/2021 EUR  2.750.000 2.757.191 019
Monitchem HoldCo 3 SA, Reg. S 5,25%
2.157.315 0,15  15/06/2021 EUR 300.000 301.995 0,02
Jordanie Rossini Sarl, Reg. S 6,75% 30/10/2025; EUR 1.459.000 12519001221; 0,11
SES SA, Reg. S, FRN 4,625% Perpetual EUR 1.990.000 101 0,14
Jordan Covernmens bond. Reg. S 0D 200000 182,683 001 SESSA,Reg. s, FRN 5,625% Perpetual EUR  200.000 220765 0,01
Te}?f/ozﬂa%a“a copital 54 6.375% usb 368.000 335.990 0,02
15, X 3 ,
182683 oot Telecom Italia Capital SA 6%
Kazakhstan 30/09/2034 usb 362.000 322.146 0,02
Kazakhstan Temir Zholy National Co. Telecom Italia Finance SA 7,75%
JSC, Reg. S 4,85% 17/11/2027 usb 268.000 251.600 0,02 24/01/2033 EUR 1.090.000 1.495.862 0,10
KazMunayGas National Co. JSC, Reg. S Telenet Finance Luxembourg Notes
4,4% 30/04/2023 usb 200.000 183.988 0,01  Sarl, Reg. S 3,5% 01/03/2028 EUR 1.200.000 1.243.464 0,08
KazMunayGas National Co. JSC, Reg. S Telenet Finance VI Luxembourg SCA,
5,375% 24/04/2030 usp 240.000 233.927 0,02 Reg.S 4,875% 15/07/2027 EUR 801.000 872.113 0,06
669.515 0,05 29.533.297 1,98
Kenya Mexique
Kenya Government Bond, Reg. S America Movil SAB de CV 4,125%
6,875% 24/06/2024 usp 200.000 187.328 0,02 25/10/2019 EUR 1.800.000 1.818.774 0,12
Kenya Government Bond, Reg. S 8% BBVA Bancomer SA, Reg. S 6,75%
22/05/2032 usb 200.000 185.514 0,01 30/09/2022 usb 200.000 190.814 0,01
Cemex SAB de CV, 144A 5,7%
372.842 0,03 11/01/2025 usop 200.000 182.291 0,01
y Cemex SAB de CV, 144A 6,125%
Liban 05/05/2025 usp 200.000 184.188 0,01
Lebanon Government Bond 6,375% Cemex SAB de CV, 144A 7.75%
09/03/2020 usp 372.000 320.627 0,02 16/04/2026 ' usD 845.000 817.215 0,06
Lebanon Government Bond, Reg. S Mexico Government Bond 3,375%
5,45% 28/11/2019 usb 220.000 191.750 0,01 23/02/2031 EUR 200.000 231.908 0,02
Lebanon Government Bond, Reg. S 6% Mexico Government Bond 5,55%
27/01/2023 usb 110.000 81353 001 21/01/2045 usb 139.000 142.422 0,01
Lebanon Government Bond, Reg. S Petroleos Mexicanos 5,375%
6,65% 22/04/2024 usb 110.000 79.552 0,01 13/03/2022 uso 199.000 175.496 0,01
Lebanon Government Bond, Reg. S Petroleos Mexicanos 6,5% 13/03/2027 usb 100.000 86.397 0,01
Eéié?o?é?)iézrgrzr;ﬂt Bond, Reg. S v 0000 o 001 petrolecs Mexicanos 6.75%
" g 21/09/2047 usb 364.000 283.014 0,02
6,65% 03/11/2028 usb 290.000 200.301 0,01 petroleos Mexicanos 6,35%
12/02/2048 usb 77.000 57.847 0,00
1.096.884 0,07
Luxembourg 4.170.366 0,28
Altice Financing SA, 144A 6,625% Mongolie
}jt/\gs/égiicmg SA. 144A 7.5% usb 325.000 292,496 0,02 Mongolia Government Bond, Reg. S
15/05/2026 usD 600.000 530013 0,04 5,125% 05/12/2022 usb 200.000 177.711 0,01
Altice Finco SA, Reg. S 9% 15/06/2023 EUR 400.000 416.962 0,03 177.711 0,01
Altice Finco SA, Reg. S 4,75% ’
15/01/2028 EUR 1.490.000 1.301.165 0,09  Maroc
Altice Luxembourg SA, 144A 7,75% OCP SA, Reg. S 5,625% 25/04/2024 usp 200.000 189.548 0,01
15/05/2022 uso 200.000 178.614 0,01  OCPSA, Reg. S 6,875% 25/04/2044 uso 200.000 202.069 0,02
Altice Luxembourg SA, 144A10,5%
15/05/2027 usp 556.000 500.261 0,03 391.617 0,03
Altice Luxembourg SA, Reg. S 7,25%
15/05/2022 EUR 450.361 462.645 0,03
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Pays-Bas Vonovia Finance BV, Reg. S 1,625%
ABB Finance BV, Reg. S, FRN 0,043% 15/12/2020 EUR 900.000 922.277 0,06
12/10/2020 EUR 1.350.000 1.353.962 0,09  Ziggo Bond Co. BV, Reg. S 4,625%
ABN AMRO Bank NV, Reg. S, FRN 15/01/2025 EUR 1.710.000 1.771.834 0,12
0,09% 15/01/2021 EUR  1.900.000 1.908.142 0,13 Ziggo BV, Reg. S 3,75% 15/01/2025 EUR  1300.000 1.343.608 0,09
ABN AMRO Bank NV, Reg. S 0,25% Ziggo BV, Reg. S 4,25% 15/01/2027 EUR 905.000 962.599 0,06
03/12/2021 EUR 1.910.000 1.927.615 0,13
Axalta Coating Systems Dutch Holding 46.969.748 3,15
BBV, Reg. S 3,75% 15/01/2025 EUR 950.000 991.772 0,07 R
BMW Finance NV, Reg. S, FRN 0% Nouvelle-Zélande
06/03/2020 EUR 1.800.000 1.802.502 0,12 ASB Finance Ltd., Reg. S 0,5%
BMW Finance NV, Reg. S 2% 17/06/2020 EUR 1.300.000 1.308.694 0,09
04/09/2020 EUR 750.000 770.079 0,05
CBR Fashion Finance BV, Reg. S 5,125% 1.308.694 0,09
01/10/2022 EUR 775.000 777.031 0,05 -
CEVA Logistics Finance BV, Reg. S mgg’é Government Bond. Reg. S
S 08202 e EUR - 250.000 263105 0.02 7 6259 21/11/2025 USD  200.000 192.145 0,01
onstellum NV, 1444 5,75% Nigeria Government Bond, Reg. 5 6,5%
15/05/2924 usb 250.000 224565 0.02 28/11/2027 usp 294.000 258.704 0,02
osrmomg B S 4% ELR  1000.000 1034390 0,07 Nigeria Government Bond, Reg. 5
FRN 6,625% Perpetual EUR 200.000 X 0,01 ’ g
Cooperatieve Rabobank UA, Reg. S 7,875% 16/02/2032 usp 200.000 183.809 0,01
0,125% 11/10/2021 EUR 2.000.000 2.018.247 0,14
Daimler International Finance BV, Reg. 830.458 0,06
$0,25% 09/08/2021 EUR 950.000 955.747 0,06 Norvége
Darling Global Finance BV, Reg. S 5
3,625% 15/05/2026 EUR 400.000 425.040 0,03 ét‘g BBapﬂﬁS:\S';A:?gSVSB;SSW;_,)&/OB/ZOZS usb 279.000 258.386 0.01
Dufry One BV, Reg. S 2,5% 15/10/2024 EUR 750.000 773.273 0,05 29/06/2020 ! S EUR 1.400.000 1.457.718 0,10
E.ON International Finance BV 5,75%
07/05/2020 EUR 1100.000 1155.368 0,08 Equinor ASA, Reg. S 2% 10/09/2020 EUR 1.850.000 1.900.338 0,13
Energizer Gamma Acquisition BV,
Reg. S 4,625% 15/07/2026 EUR  400.000 420.268 0,03 3.616.442 0,24
Fiat Chrysler Automobiles NV, Reg. S Oman
3,75% 29/03/2024 EUR 260.000 289.318 0,02 Oman Government Bond, Reg. S
Hema Bondco | BV, Reg. S, FRN 6,25% 3,625% 15/06/2021 uso 200.000 173.557 0,01
15/07/2022 EUR 300.000 270.129 0,02 oman Government Bond, Reg. S
Hertz Holdings Netherlands BV, Reg. S 4,125% 17/01/2023 uso 200.000 170.970 0,01
5,5% 30/03/2023 EUR 600.000 635.010 0,04 Oman Government Bond, Reg. S 4,75%
ING Bank NV, Reg. S, FRN 0,09% 15/06/2026 usp 216.000 175.853 0,02
26/11/2020 EUR 1.400.000 1.405.544 0,09 Oman Government Bond, Reg. S 6,75%
ING Bank NV, Reg. S, FRN 0,11% 17/01/2048 usop 400.000 310.109 0,02
26/11/2021 EUR  1.200.000 1.207.392 0,08  Oman Government Bond, Reg. S 6,5%
ING Bank NV, Reg. S, FRN 0,09% 08/03/2047 usp 200.000 152.167 0,01
08/04/2022 EUR 300.000 301.630 0,02
ING Groep NV, Reg. S, FRN 6,875% 982.656 0,07
Perpetual usb 400.000 370723 0,02 .
InterXion Holding NV, Reg. S 4,75% Pakistan
15/06/2025 EUR 350.000 381759 0,03 Pakistan Government Bond, Reg. S
Kazakhstan Temir Zholy Finance BV, 8‘25‘% 30/09/2025 usp 200.000 192.558 0,02
Reg. S 6,95% 10/07/2042 usp 200.000 218.965 0,01  Pakistan Government Bond, Reg. S
Linde Finance BV, Reg. S 3,875% 6,875% 05/12/2027 usp 200.000 177.947 0,01
01/06/2021 EUR 1.000.000 1.081.447 0,07
LKQ European Holdings BV, Reg. S 370.505 0,03
3,625% 01/04/2026 EUR 1.300.000 1.374.978 0,09 Panama
Minejesa Capital B, Reg. S 4,625% Panama Government Bond 3,75%
Loa/tgfg/\f?;)a e BY, Regs S, FRN usb  204.000 181716 001 16/03/2025 Usb 200000 185.601 0,01
4,125% Perpetual EIR  1000.000 087760 007 §aama Covernment Bond 8575% . .
N 1.000 88.414 0,01
Petrobras Global Finance BV 6,25% panama Government Bond 3.875%
17/03/2024 usD 100.000 96.679 001 P s 5%
uso 200.000 187.744 0,01
Petrobras Global Finance BV 5,999% b Government Bond 6.7%
27/01/2028 usD 120.000 111.937 001 B %
: uso 87.000 104.097 0,01
Petrobras Global Finance BV 6,9%
19/03/2049 UsD 120,000 112.042 001 banama covernment Bond 4,3% Usd 200000 193564 ool
Pet/rob/ras Global Finance BV 6,85% 62248 : . !
05/06/2115 usb 200.000 182.24 0,01
Repsol International Finance BV, 759.420 0,05
Reg. S, FRN 4,5% 25/03/2075 EUR  2.475.000 2.818.926 019 paraguay
Saipem Finance International BV, Paraguay Government Bond, Reg. S
Reg. 52,75% 05/04/2022 EUR 1.200.000 1.269.648 0,09  4,79% 27/03/2027 usD 200.000 190.799 0,01
Saipem Finance International BV, Paraguay Government Bond, Reg. S
Reg. 5 3,75% 08/09/2023 EUR 1.225.000 1.346.122 0,09 6,1% 11/08/2044 uso 213.000 223.175 0,02
Saipem Finance International BV, Paraguay Government Bond, Reg. S
Reg. S 2,625% 07/01/2025 EUR 250.000 256.993 0,02 569% 13/03/2048 usp 200.000 198.853 0,01
Sigma Holdco BV, Reg. S 5,75%
15/05/2026 EUR 1345000 1.275.147 009 612.827 0,04
Sunshine Mid BV, Reg. S 6,5%
15/05/2026 EUR 1.605.000 1.671.270 0,11  Pérou
Telefonica Europe BV, Reg. S, FRN Consorcio Transmantaro SA, Reg. S
2,625% Perpetual EUR 1.000.000 1.014.175 0,07  4,375% 07/05/2023 usb 200.000 182.841 0,01
Telefonica Europe BV, Reg. S, FRN 3% Peru Government Bond 6,35%
Perpetual EUR 1.900.000 1.947.196 0,13 12/08/2028 PEN 316.000 94.586 0,01
Telefonica Europe BV, Reg. S, FRN Peru Government Bond 5,625%
3,875% Perpetual EUR 1.400.000 1.451.737 0,10 18/11/2050 uso 88.000 106.653 0,01
Telefonica Europe BV, Reg. S, FRN Petroleos del Peru SA, 144A 4,75%
5,875% Perpetual EUR 1.800.000 2.094.066 0,14 19/06/2032 uso 200.000 191.755 0,01
Toyota Motor Finance Netherlands BV,
Reg. S, FRN 0,157% 28/03/2022 EUR 500.000 502.082 0,03 575.835 0,04
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Philippines Cellnex Telecom SA, Reg. S 2,375%
Philippine Government Bond 10,625% 16/01/2024 EUR 300.000 316.443 0,02
16/03/2025 usb 50.000 63.001 0,00  Cellnex Telecom SA, Reg. S 2,875%
Philippine Government Bond 7,75% 18/04/2025 EUR 400.000 433.708 0,03
14/01/2031 usb 200.000 259.138 0,02 Grifols SA, Reg. S 3,2% 01/05/2025 EUR 1.845.000 1.906.494 0,13
Grupo Antolin-Irausa SA, Reg. S 3,25%
322.139 0,02 30/04/2024 EUR 450.000 422.368 0,03
portugal Grupo Antolin-Irausa SA, Reg. S
Eg;l@;nergm de Portugal SA, Reg. S, 3,375% 30/04/2026 EUR 100.000 90.617 0,01
i S Iberdrola Finanzas SA 4,125%
FRN 5,375% 16/09/2075 EUR 1.200.000 1.295.814 0,09 23/03/2020 EUR 300.000 309.501 0,02
1.295.814 0,09 7.982.012 0,54
Qatar SriLanka
Qatar Government Bond, Reg. S Sri Lanka Government Bond, Re
, Reg. S
33817502 ;fe/%“m/ o Res. s usD  200.000 184531 0,01 6,25% 04/10/2020 USD  100.000 89.003 0,01
. g Sri Lanka Government Bond, Reg. S
5103% 23/04/2048 usb 400.000 419.351 003 4,259 27/07/2021 USD  200.000 178.141 0,01
Sri Lanka Government Bond, Reg. S
603.882 0,04 58750 25/07/2022 uso 200.000 176.370 0,01
Roumanie Sri Lanka Government Bond, Reg. S
Romania Government Bond, Reg. S 6,85% 03/11/2025 uso 200.000 176.608 0,01
4,375% 22/08/2023 usp 154.000 143.697 0,01 SriLanka Government Bond, Reg. S
Romania Government Bond, Reg. 7,85% 14/03/2029 usp 200.000 181.750 0,02
5,125% 15/06/2048 usp 144.000 141.924 0,01 SriLanka Government Bond, Reg. S
’ 7,55% 28/03/2030 usp 200.000 176.428 0,01
285.621 0,02
978.300 0,07
Russie . . —_—
Russian Foreign Bond - Eurobond, Organisations supranationales
Reg. 5 5,1% 28/03/2035 usb 400.000 382.063 0,02 Ardagh Packaging Finance plc, Reg. S
Russian Foreign Bond - Eurobond, 2,75% 15/03/2024 EUR  1.050.000 1.083.862 0,07
Reg. S 5,875% 16/09/2043 usb 400.000 427135 0,03 Ardagh Packaging Finance plc, Reg. S
& "’ 6,75% 15/05/2024 EUR 1.855.000 1.994.867 0,14
Starfruit Finco BV, 144A 8%
809.198 005 01/10/2026 uso 210.000 189.565 0,01
Arabie saoudite Starfruit Finco BV, Reg. S 6,5%
Saudi Government Bond, Reg. S 01/10/2026 EUR 975.000 987.787 0,07
4,375% 16/04/2029 usb 200.000 190.127 0,01 —
Saudi Government Bond, Reg. S 4.256.081 0,29
4,625% 04/10/2047 usb 200.000 181.972 0,01 . _
saudi Government Bond, Reg. S 5% Suede ’
17/04/2049 usD 200.000 192.623 0,01 Corral Petroleum Holdings AB, Reg. S,
Saudi Government Bond, Reg. § 5,25% FRN 11,75% 15/05/2021 EUR 550.000 583.242 004
16/01/2050 usp 200.000 200.010 0,02 Dometic Group AB, Reg. 5 3%
08/05/2026 EUR 600.000 603.840 0,04
764.732 0,05  Essity AB, Reg. S 0,5% 26/05/2021 EUR 1.300.000 1.315.243 0,09
L . Intrum AB, Reg. S 2,75% 15/07/2022 EUR 950.000 961.523 0,07
Sénégal Skandinaviska Enskilda Banken AB,
Senegal Government Bond, Reg. S Reg. S, FRN 0,29% 26/05/2020 EUR 1.400.000 1.406.517 0,09
6,75% 13/03/2048 usp 228.000 188.608 0,01 Telefonaktiebolaget LM Ericsson,
Reg. S 1,875% 01/03/2024 EUR 1.150.000 1.205.298 0,08
188.608 0,01  Verisure Midholding AB, Reg. S 5,75%
Serbie 01/12/2023 EUR 2.195.000 2.278.575 0,15
Serbia Government Bond, Reg. S Volvo Car AB, Reg. S 2% 24/01/2025 EUR 800.000 814.100 0,06
4,875% 25/02/2020 USD 219.000 194.982 001  goho Treasury AB. FRN 0.212% 02,040
Serbia Government Bond, Reg. S 7,25% 102/ EUR 500.000 . 003
28/09/2021 usp 200.000 192.735 0,01
Serbia Government Bond, Reg. S 1,5% 9.670.378 0,65
26/06/2029 EUR 100.000 100.017 001  syisse —
Credit Suisse AG, Reg. S 1,375%
487.734 0,03 29/11/2019 EUR 1.850.000 1.862.922 0,13
. Credit Suisse AG, Reg. S 1,125%
Afrique du Sud ' "
South Africa Government Bond 5,875% géﬂ‘i/ggége Group AG, FRN, 144A EUR 500,000 508175 003
30/05/2022 uso 100.000 94.221 0,00 P AG, '
South Africa Government Bond 4.875% 6,25% Perpetual usp 400.000 366.839 0,03
14/04/2026 UsD 450000 09495 003 GiEdilSulsse Group AG, FRN, 144
South Africa Government Bond 6,25% 7:5% perpetua usb 210000 197744 001
08/03/2041 USD 300.000 292.933 0,02 Gredit suisse Group AG, FRN, 144A
7,5% Perpetual usp 1.300.000 1.259.543 0,08
UBS AG, Reg. S 1,125% 30/06/2020 EUR 2.010.000 2.037.701 0,14
796.649 0,05 UBS Group Funding Switzerland AG,
Corée du Sud FRN, 144A 7% Perpetual UsD  1.305.000 1.220.427 0,08
Heungkuk Life Insurance Co. Ltd., UBS Group Funding Switzerland AG,
Reg. S, FRN 4,475% Perpetual usb 200.000 168.729 0,01 Reg.S, FRN 5,75% Perpetual EUR 400.000 441.454 0,03
UBS Group Funding Switzerland AG,
168729 0,01  Reg. S, FRN 6,875% Perpetual usp 200.000 183316 0,01
UBS Group Funding Switzerland AG,
Espagne Reg. S, FRN 6,875% Perpetual usp 450.000 423.928 0,03
Banco Santander SA, Reg. S 4% UBS Group Funding Switzerland AG,
24/01/2020 EUR 700.000 716.964 0,05  Reg. S, FRN 7% Perpetual usb 960.000 926.084 0,06
Bankia SA, Reg. S, FRN 3,375% _
15/03/2027 EUR  1.000.000 1.051.610 0,07 9.428.133 0,63
Bankinter SA, Reg. S, FRN 2,5% o -
06/04/2027 EUR 900.000 935.946 0,06  Tajikistan
CaixaBank SA, Reg. S, FRN 3,5% Tajikistan Government Bond, Reg. S
15/02/2027 EUR 1.000.000 1.063.679 0,07 7.125% 14/09/2027 uso 200.000 166.956 0,01
CaixaBank SA, Reg. S, FRN 2,75%
14/07/2028 EUR 700.000 734.682 0,05 166.956
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Trinité-et-Tobago International Game Technology plc,
Trinidad Petroleum Holdings Ltd., Reg. S 4,75% 15/02/2023 EUR 285.000 318.301 0,02
Reg. S 9,75% 14/08/2019 usp 119.000 104.439 0,01 International Game Technology plc,
Reg. S 3,5% 15/07/2024 EUR 1.425.000 1.517.889 0,10
104.439 0,01 Jaguar Land Rover Automotive plc,
- 144A 4,5% 01/10/2027 uso 200.000 145.942 0,01
Tunisie . Lloyds Banking Group plc, FRN 7,5%
Banque Centrale de Tunisie perpetual UsD  570.000 528,957 004
International Bond, Reg. S 5,75% Merlin Entertainments plc, Reg. S
30/01/2025 usD 200.000 163.918 0,01 2.75% 15/03/2022 EIR  1320.000 1.382.106 0,09
Nomad Foods Bondco plc, Reg. S
163.918 0,01 3250 15/05/2024 EUR  1.040.000 1.078.584 0,07
Turquie OTE plc, Reg. S 3,5% 09/07/2020 EUR 300.000 310.113 0,02
Turkey Government Bond 3,25% OTE plc, Reg. S 2,375% 18/07/2022 EUR  1.200.000 1.272.060 0,09
23/03/2023 usb 200.000 160.317 0,01  Royal Bank of Scotland Group plc
Turkey Government Bond 5,2% 6,125% 15/12/2022 usb 473.000 447.858 0,03
16/02/2026 EUR 100.000 101.267 0,01  Royal Bank of Scotland Group plc
Turkey Government Bond 4,25% 5,125% 28/05/2024 usp 200.000 185.170 0,01
14/04/2026 usD 200.000 153.991 0,01  Santander UK plc, Reg. S 0,875%
Turkey Government Bond 5,125% 13/01/2020 EUR 1.450.000 1.458.867 0,10
17/02/2028 usp 200.000 157.462 0,01  SSE plc, Reg. S 2% 17/06/2020 EUR 1.300.000 1.327.269 0,09
Turkey Government Bond 4,875% Standard Chartered plc, Reg. S 1,625%
16/04/2043 usp 200.000 137.436 0,01 13/06/2021 EUR 1.300.000 1.342.010 0,09
Turkey Government Bond 6,625% Synlab Bondco plc, Reg. S, FRN 3,5%
17/02/2045 usb 200.000 162.170 0,01 01/07/2022 EUR 460.000 461.872 0,03
Synlab Bondco plc, Reg. S 6,25%
872.643 0,06 01/07/2022 EUR 650.000 661713 0,04
) Synlab Unsecured Bondco plc, Reg. S
Uklﬁ{”e 8,25% 01/07/2023 EUR 500.000 523.542 0,04
Ukraine Government Bond, Reg. S Tesco Corporate Treasury Services plc,
7.75% 01/09/2020 uso 100.000 90.880 001 Reg. S 2,125% 12/11/2020 EUR 460.000 471.601 0,03
Ukraine Government Bond, Reg. S Tesco Corporate Treasury Services plc,
7,75% 01/09/2022 usp 170.000 158.316 001 Reg.S1375% 24/10/2023 EUR 800.000 826599 0,06
Ukraine Government Bond, Reg. S Tesco Corporate Treasury Services plc,
7,75% 01/09/2024 usb 300.000 275.784 0,02 Reg.S2,5% 01/07/2024 EUR 300.000 327.291 0,02
Ukraine Government Bond, Reg. S Tesco Corporate Treasury Services plc,
7,75% 01/09/2027 usob 100.000 90.613 0,00  Reg. S 2,5% 02/05/2025 GBP 525.000 600.235 0,04
Ukraine Government Bond, Reg. S Tesco plc, Reg. S 5% 24/03/2023 GBP 850.000 1.058.159 0,07
7.375% 25/09/2032 usb  400.000 346.176 0,02 Tesco ple, Reg. S 5,125% 10/04/2047 EUR 100.000 143.295 001
Titan Global Finance plc, Reg. S 2,375%
961.769 0,06 16/11/2024 EUR 350.000 354.345 0,02
i p Virgin Media Finance plc, Reg. S 4,5%
ilgirgﬁaaéaggiéggl;em Bond, Reg. S i/S/nOIf/ZOZZ A EUR 1.300.000 1.354.138 0,09
odafone Group plc,
4,125% 11/10/2047 usp 200.000 192770 001 04/04/2079 usp 315.000 299.303 0,02
Worldpay Finance plc, Reg. S 3,75%
192770 001 15/11/2022 ER 1235000 1379.421 0,09
Royaume-Uni
Algeco Global Finance plc, Reg. S 6,5% 40.369.926 2,71
15/02/2023 EUR 1.145.000 1.198.397 0,08 Etats-Unis &' Amérigue _—
ér%\é/g %%g%?)tzgmance plc, Reg. S cop 1.000.000 1202.794 0,08 AbbVie, Inc. 0,375% 18/11/2019 EUR 1.050.000 1.051.864 0,07
Barclays plc, FRN 5,088% 20/06/2030 Usb  200.000 179.39% 0,01 QECCOM zvllzs"fﬂf/ ?3/2227 — uso 322.000 296.009 002
o erCap Global Aviation Trust, FRN,
Barcays pc, FRN 7. 7o% Perpetual usb 485,000 7108 003 1N 5% 15/06/2045 USD  584.000 533373 0,04
ys plc, FRN 8% Perpetual usb 500.000 461.790 0,03
Barclays plc 4,375% 11/09/2024 USD 405000 364.467 0,03 AES Corp.5,5% 15/04/2025 usp 455.000 417.409 003
Barclays plc 5,2% 12/05/2026 USD  470.000 433,998 0,03 AESCOMD.6%15/052026 usp 45.000 42.020 0,00
Barclays plc, Reg. S, FRN 7,875% Air Products & Chemicals, Inc. 2%
perpetual usp 600.000 552,503 0.04 07/08/2020 EUR 122.000 125.006 0,01
BG Energy Capital plc, Reg. § 3,625% . AK Steel Corp. 6,375% 15/10/2025 uso 141.000 99.912 0,01
16/07/2019 ! ' EUR 2.000.000 2.002.960 0,14 Aﬁ St;.‘e| Corp.h7%| 15/03/2027 uso 179.000 127.822 0,01
Diageo Finance plc, Reg. S 0% Allegheny Technologies, Inc. 5,95%
T EUR  1.900.000 1.904.112 013 l5/01/2021 ) usb 60.000 54.286 0,00
EC Finance plc, Reg.  2,375% Allegheny Technologies, Inc. 7,875%
15/11/2022 EUR  1.050.000 1.074.181 007 15/08/2023 uso 30.000 28.214 0,00
eG Global Finance plc, Reg. S 4,375% Ally Financial, Inc. 4,125% 13/02/2022 usp 61.000 54.885 0,00
07/02/2025 EUR 1.400.000 1.395.877 0,09 Ally Financial, Inc. 4,625% 19/05/2022 usop 579.000 529.997 0,04
Ensco Rowan plc 5,2% 15/03/2025 usp 4.000 2,596 0,00 Ally Financial, Inc. 3,875% 21/05/2024 usD 205.000 184.915 0,01
Ensco Rowan plc 7,75% 01/02/2026 usp 16.000 10.596 0,00 Ally Financial, Inc. 5,125% 30/09/2024 usp 341.000 325.041 0,02
Ensco Rowan plc 5,75% 01/10/2044 usb 53.000 27.332 0,00 Ally Financial, Inc. 4,625% 30/03/2025 usp 272.000 253.077 0,02
Experian Finance plc, Reg. S 4,75% Ally Financial, Inc. 5,75% 20/11/2025 usp 285.000 277.485 0,02
04/02/2020 EUR 900.000 926.307 0,06  Ally Financial, Inc. 8% 01/11/2031 usb 147.000 170.214 0,01
GlaxoSmithKline Capital plc, Reg. S, AMC Entertainment Holdings, Inc.
FRN 0% 21/05/2020 EUR 1.300.000 1.303.107 0,09  5,75% 15/06/2025 usb 360.000 292.925 0,02
GlaxoSmithKline Capital plc, Reg. S AMC Entertainment Holdings, Inc.
0,625% 02/12/2019 EUR 700.000 702.506 0,05 5875% 15/11/2026 uso 97.000 76.898 0,01
GlaxoSmithKline Capital plc, Reg. S 0% AMC Entertainment Holdings, Inc.
12/09/2020 EUR 1.403.000 1.405.652 0,09  6,125% 15/05/2027 usb 164.000 128.580 0,01
HSBC Bank plc, Reg. S, FRN 0,283% American Axle & Manufacturing, Inc.
07/06/2021 EUR 2.000.000 2.015.830 0,14 6,625% 15/10/2022 usb 17.000 15.234 0,00
HSBC Holdings plc, FRN 6,5% American Axle & Manufacturing, Inc.
Perpetual usp 715.000 656.324 0,04  6,25% 01/04/2025 usb 820.000 717.092 0,05
HSBC Holdings plc, Reg. S, FRN 4,75% American Axle & Manufacturing, Inc.
Perpetual EUR 400.000 421.036 0,03 6,25% 15/03/2026 usb 714.000 620.810 0,04
HSBC Holdings plc, Reg. S, FRN 6% American Axle & Manufacturing, Inc.
Perpetual EUR 600.000 693.999 0,05 6,5% 01/04/2027 usp 664.000 581.889 0,04
Iceland Bondco plc, Reg. S 4,625% American Honda Finance Corp., Reg. S
15/03/2025 GBP 1.015.000 1.028.121 0,07 1,875% 04/09/2019 EUR 1.200.000 1.204.518 0,08
International Game Technology plc, AmeriGas Partners LP 5,625%
1444 6,25% 15/01/2027 usb 200.000 192.212 0,01  20/05/2024 usp 50.000 47.036 0,00
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AmeriGas Partners LP 5,5% Commercial Metals Co. 5,375%
20/05/2025 usp 308.000 284.748 0,02 15/07/2027 uso 69.000 60.740 0,00
AmeriGas Partners LP 5,875% Community Health Systems, Inc. 6,25%
20/08/2026 uso 293.000 273317 0,02 31/03/2023 uso 401.000 339.376 0,02
AmeriGas Partners LP 5,75% Community Health Systems, Inc.
20/05/2027 uso 43.000 39.692 0,00  5125% 01/08/2021 uso 197.000 170.844 0,01
Andeavor Logistics LP 6,25% CoreCivic, Inc., REIT 4,625%
15/10/2022 uso 219.000 197.200 0,01  01/05/2023 uso 270.000 231.857 0,02
Andeavor Logistics LP 6,375% Covanta Holding Corp. 5,875%
01/05/2024 uso 95.000 87.421 0,01  01/03/2024 uso 103.000 93313 0,01
Antero Resources Corp. 5,625% Crestwood Midstream Partners LP
01/06/2023 uso 749.000 635.855 0,04  6,25% 01/04/2023 usp 265.000 238.039 0,02
Antero Resources Corp. 5,375% Crestwood Midstream Partners LP
01/11/2021 usp 297.000 259.192 0,02 575% 01/04/2025 uso 126.000 112.944 0,01
Antero Resources Corp. 5,125% Crown Americas LLC 4,5% 15/01/2023 uso 121.000 110.682 0,01
01/12/2022 usp 516.000 434,698 0,03 Crown Americas LLC 4,25%
Archrock Partners LP 6% 01/10/2022 usp 95.000 84.875 0,01  30/09/2026 uso 10.000 8.971 0,00
Arconic, Inc. 5,125% 01/10/2024 usp 305.000 283.238 0,02 Davita, Inc. 5,125% 15/07/2024 usp 423.000 372.449 0,03
Arconic, Inc. 5,9% 01/02/2027 uso 847.000 808.940 0,05 Davita, Inc. 5% 01/05/2025 uso 900.000 783.415 0,05
Arconic, Inc. 5,95% 01/02/2037 usb 40.000 36.550 0,00  DCP Midstream Operating LP 3,875%
Ashland LLC 6,875% 15/05/2043 usp 100.000 95.048 0,01 15/03/2023 usp 155.000 137.656 0,01
AT&T, Inc. 2,65% 17/12/2021 EUR 550.000 583.211 0,04  DCP Midstream Operating LP 5,6%
B&G Foods, Inc. 5,25% 01/04/2025 usb 456,000 404.716 0,03 g‘?a/g‘(‘)/ﬂzfg;‘fsme biling, Inc.5.7% usb 80.000 66.063 0,00
Ball Corp. 4% 15/11/2023 . 55.633 X , Inc. 5,7%
Bl Cop. 4375001515203 BR 47000 ss05% 004 [5/10/209 usp - 67.000 39602 000
Bank of America Corp.. FRN 6,25% ’ Diebold Nixdorf, Inc. 8,5% 15/04/2024 uso 214.000 168.663 0,01
perpetual USD  1.834.000 1745.177 012 Embarg Corp. 7,995% 01/06/2036 uso 943.000 803.163 0,05
Bank of America Corp., Reg. S, FRN EMC Corp. 3,375% 01/06/2023 usp 201.000 175.412 0,01
0,034% 21/09/2021 EUR 349.000 349.471 0,02 Encompass Health Corp. 5,75%
Bank of America Corp., Reg. S 2,5% 01/11/2024 uso 572.000 512.444 0,03
27/07/2020 EUR  2.000.000 2.057.739 0,14  Encompass Health Corp. 5,75%
Belden, Inc., Reg. S 2,875% 15/09/2025 uso 35.000 32.092 0,00
15/09/2025 EUR 380.000 393.612 0,03  EnLink Midstream LLC 5,375%
Belden, Inc., Reg.  3,875% 01/06/2029 uso 56.000 50.273 0,00
15/03/2028 EUR 300.000 318.473 0,02 EnLink Midstream Partners LP 4,4%
Berry Global, Inc. 5,5% 15/05/2022 usp 60.000 53.499 000 01/04/2024 usb 363.000 321.700 0,02
Berry Global, Inc. 6% 15/10/2022 usp 75.000 67.613 0,00 EnLink Midstream Partners LP 4,15%
Berry Global, Inc. 5,125% 15/07/2023 UsD 20.000 17.998 000 0V/06/2025 usb 110.000 95365 001
Boyd Gaming Corp. 6,375% EnLink Midstream Partners LP 4,85%
01/04/2026 UsD 485000 as0752 003 19/07/20%6 usb 130000 usoel 001
Brazos Valley Longhorn LLC 6,875% EnLink Midstream Partners LP 5,6%
01/02/2025 U 437.000 36147 002 0042044 usb 36.000 28938 0,00
Caleres, Inc. 6.25% 15/08/2023 e 10,000 o114 000 Eauinix, Inc, REIT 2,875% 01/10/2025 EUR 750.000 783.454 0,05
Callon Petroleum Co. 6.125% Equinix, Inc., REIT 2,875% 01/02/2026 EUR 250.000 262.094 0,02
01/10/2024 uso 158.000 140.642 0,01 E'eddE\‘xt CZ”? o,sr/‘lj ?9/04{@22 EUR 900.000 903.960 0,06
Cargill, Inc., Reg. S 1,875% 04/09/2019 EUR  1.467.000 1.472.494 0,10  Fldellty Natlona Information Services,
Centene Corp. 4,75% 15/05/2022 usp 7.000 6207 000 G ERNOOALG 205200 EUR - 350.000 30369 0,02
Centene Corp. 6,125% 15/02/2024 uso 198.000 182.222 001 | e ai08/p00r e R 200,000 200850 0ot
Centene Corp. 4,75% 15/01/2025 usp 186.000 168.649 001 porihotor Credit Co. LLC 4.687%
CenturyLink, Inc. 7,5% 01/04/2024 usD 160.000 155.368 0,01 9/06/2025 ’ ' usb 470.000 425.820 0,03
CenturyLink, Inc. 5,625% 01/04/2025 usp 491.000 439.858 0,03 Freeport-McMoRan, Inc. 3,55%
CenturyLink, Inc. 6,875% 15/01/2028 usb 36.000 31.594 0,00 01/03/2022 usb 30.000 26.395 0,00
CenturyLink, Inc. 5,8% 15/03/2022 usb 253.000 232,510 0,02 Freeport-McMoRan, Inc. 3,875%
CenturyLink, Inc. 5,625% 01/04/2020 uso 70.000 62512 0,00  15/03/2023 Usb  1178.000 1.035.638 0,07
CenturyLink, Inc. 6,75% 01/12/2023 usn 475.000 450.249 0,03 Freeport-McMoRan, Inc. 4,55%
Chemours Co. (The) 7% 15/05/2025 usp 255.000 234.898 0,02 14/11/2024 usp 365.000 326.549 0,02
Chemours Co. (The) 4% 15/05/2026 EUR 400.000 401.720 0,03 Freeport-McMoRan, Inc. 5,4%
Chemours Co. (The) 6,625% 14/11/2034 uso 45.000 37.755 0,00
15/05/2023 usp 310.000 282.018 0,02 Genesis Energy LP 6,75% 01/08/2022 uso 30.000 26717 0,00
Chesapeake Energy Corp. 7% Genesis Energy LP 6% 15/05/2023 usp 130.000 113.633 0,01
01/10/2024 usp 133.000 104.956 0,01  Genesis Energy LP 5,625% 15/06/2024 usop 45.000 38.426 0,00
Chesapeake Energy Corp. 8% Genesis Energy LP 6,5% 01/10/2025 usp 65.000 56.281 0,00
15/01/2025 usp 93.000 75.995 0,01 GEO Group, Inc. (The), REIT 5,875%
Chesapeake Energy Corp. 7,5% 15/01/2022 usp 10.000 8.631 0,00
01/10/2026 usp 195.000 152.142 0,01 GEO Group, Inc. (The), REIT 5,125%
Chesapeake Energy Corp. 8% 01/04/2023 uso 15.000 12.021 0,00
15/06/2027 usb 352.000 273.939 0,02 GEO Group, Inc. (The), REIT 5,875%
Cinemark USA, Inc. 4,875% 15/10/2024 uso 690.000 539.484 0,04
01/06/2023 usp 184.000 164.431 0,01 Global Partners LP 7% 15/06/2023 usp 172.000 152.990 0,01
CIT Group, Inc. 5% 01/08/2023 usb 181.000 170.153 0,01 Global Partners LP 6,25% 15/07/2022 uso 85.000 75.974 0,01
CIT Group, Inc. 4,75% 16/02/2024 usb 79.000 73.636 0,01 Goldman Sachs Group, Inc. (The),
CIT Group, Inc. 5,25% 07/03/2025 usp 180.000 173.801 0,01 Reg.S, FRN 0,389% 29/05/2020 EUR  1.000.000 1.004.945 0,07
CIT Group, Inc. 6,125% 09/03/2028 usb 88.000 88.372 0,01  Goldman Sachs Group, Inc. (The),
Citigroup, Inc., Reg. S, FRN 0,519% Reg. 5 2,625% 19/08/2020 EUR 850.000 876.778 0,06
24/05/2021 EUR  2.350.000 2.377.918 0,16 HCA Healthcare, Inc. 6,25% 15/02/2021 uso 32.000 29.467 0,00
Clear Channel Worldwide Holdings, Inc. HCA, Inc. 7,5% 15/02/2022 usb 11.000 10.675 0,00
6,5% 15/11/2022 Usb  2.290.000 2.059.423 014 HCA Inc. 5,.875% 01/05/2023 UusD 659.000 629.975 0,04
Clearwater Paper Corp. 4,5% HCA, Inc. 5,375% 01/02/2025 usD  1.050.000 996.938 0,07
2‘1/ 02/ Z;’ger operating LLC usb 186.000 195.193 001 Hca, Inc. 5,875% 15/02/2026 USD 3360000  3.264.068 022
earwa o
500 15/08/82{)22 e uso 183.000 l63514 001 HCA InC.5375% 01/09/2026 uso 200.000 189.379 0,01
Cleveland-Cliffs Inc. 5,75% 01/03/2025  UsD 15.000 118 0o HCAInC.5.625% 01/09/2028 usb 452,000 4811003
CNO Financial Group, Inc, 5,25% - - g HCA, Inc. 5,875% 01/02/2029 usp 50.000 48116 0,00
30/05/2025 B uso 176.000 167.124 001 HeclaMining Co. 6,875% 01/05/2021 usp 195.000 163.991 0,01
Coca-Cola Co. (The), FRN 0% ’ . Hﬁrtz CGOIDA éThe) 7,375% 15/01/2021C usp 20.000 17.625 0,00
08/03/2021 ' EUR 750.000 752.906 0,05 Hilton Grand Vacations Borrower LL
Coeur Mining, Inc. 5.875% 01/06/2024 usD 71.000 61.058 0,00 &125%01/12/2024 usp 341.000 319.039 002
Hilton Worldwide Finance LLC 4,625%
Commercial Metals Co. 4,875% 01/04/2025 USD 496,000 445,884 0,03
15/05/2023 usp 60.000 53.686 0,00 - - ’
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Hilton Worldwide Finance LLC 4,875% QEP Resources, Inc. 5,375%
01/04/2027 usb 69.000 62.738 0,00 01/10/2022 usop 248.000 212.945 0,01
International Business Machines Corp. QEP Resources, Inc. 5,25% 01/05/2023 uso 55.000 46.808 0,00
1,375% 19/11/2019 EUR 800.000 805.008 0,05  QEP Resources, Inc. 5,625%
International Business Machines Corp. 01/03/2026 usp 40.000 33.061 0,00
1,875% 06/11/2020 EUR 1.500.000 1.542.874 0,10  Radian Group, Inc. 4,5% 01/10/2024 usb 140.000 126.739 0,01
IQVIA, Inc., Reg. S 3,25% 15/03/2025 EUR 1.150.000 1.187.726 0,08  Radian Group, Inc. 4,875% 15/03/2027 usp 78.000 69.280 0,01
IQVIA, Inc., Reg. S 2,875% 15/09/2025 EUR 700.000 728.129 0,05  Range Resources Corp. 5% 15/08/2022 uso 9.000 7.534 0,00
Iron Mountain, Inc., REIT 5,75% Range Resources Corp. 4,875%
15/08/2024 usb 377.000 335.914 0,02 15/05/2025 usb 385.000 297.140 0,02
Iron Mountain, Inc., REIT, Reg. S 3% Revlon Consumer Products Corp.
15/01/2025 EUR 495.000 511.429 0,03 6,25% 01/08/2024 usb 188.000 113.732 0,01
Kennedy-Wilson, Inc. 5,875% Reynolds Group Issuer, Inc. 5,75%
01/04/2024 usb 71.000 64.025 0,00  15/10/2020 usb 747.182 658.149 0,04
L Brands, Inc. 6,75% 01/07/2036 usp 165.000 126.862 0,01  RHP Hotel Properties LP, REIT 5%
Laredo Petroleum, Inc. 5,625% 15/04/2021 usb 420.000 371.062 0,03
15/01/2022 usp 5.000 4.107 0,00  RHP Hotel Properties LP, REIT 5%
Lennar Corp. 5,875% 15/11/2024 usp 145.000 139.991 0,01  15/04/2023 usb 125.000 111.734 0,01
Lennar Corp. 4,75% 30/05/2025 uso 110.000 102.279 0,01  Scotts Miracle-Gro Co. (The) 5,25%
Level 3 Financing, Inc. 5,625% 15/12/2026 usp 725.000 649.584 0,04
01/02/2023 usb 55.000 48.841 0,00  SemGroup Corp. 5,625% 15/11/2023 usb 131.000 110.192 0,01
Level 3 Financing, Inc. 5,125% SemGroup Corp. 5,625% 15/07/2022 usp 55.000 47.629 0,00
01/05/2023 usb 75.000 66.497 0,00  Service Corp. International 8%
Level 3 Financing, Inc. 5,375% 15/11/2021 usp 40.000 38.566 0,00
15/01/2024 usb 435.000 390.814 0,03 Service Corp. International 7,5%
Level 3 Financing, Inc. 5,375% 01/04/2027 usp 486.000 512.338 0,03
01/05/2025 usb 549.000 498.287 0,03 Service Corp. International 4,625%
Level 3 Financing, Inc. 5,25% 15/12/2027 usp 35.000 31660 0,00
15/03/2026 usp 57.000 51.830 0,00  Service Corp. International 5,125%
Level 3 Parent LLC 5,75% 01/12/2022 usb 280.000 248.177 0,02 01/06/2029 usp 205.000 189.685 0,01
MagnaChip Semiconductor Corp. Service Corp. International 5,375%
6,625% 15/07/2021 usb 70.000 60.614 0,00 15/05/2024 usp 110.000 99.671 0,01
Marriott Ownership Resorts, Inc. 6,5% Silgan Holdings, Inc. 3,25% 15/03/2025 EUR 425.000 440.557 0,03
15/09/2026 usp 616.000 579.710 0,04 Simon Property Group LP, REIT 2,375%
MasTec, Inc. 4,875% 15/03/2023 usp 310.000 277.437 0,02 02/10/2020 EUR 2.250.000 2.307.101 0,16
MetLife, Inc. 6,4% 15/12/2066 usb 725.000 727.866 0,05  SM Energy Co. 5,625% 01/06/2025 usb 120.000 96.854 0,01
MGM Growth Properties Operating SM Energy Co. 6,75% 15/09/2026 usp 86.000 70.959 0,01
Partnership LP, REIT 5,625% SM Energy Co. 6,625% 15/01/2027 usb 232.000 188.970 0,01
01/05/2024 usp 120.000 13.779 0,01 sM Energy Co. 5% 15/01/2024 usp 185.000 150.419 0,01
MGM Growth Properties Operating Southern Copper Corp. 5,875%
Partnership LP, REIT 4,5% 01/09/2026 usp 50.000 45.196 0,00 23/04/2045 usp 94.000 97.460 0,01
MGM Resorts International 5,75% Southwestern Energy Co. 6,2%
15/06/2025 usb 593.000 565.629 0,04 23/01/2025 usp 134.000 107.786 0,01
MGM Resorts International 4,625% Southwestern Energy Co. 7,5%
01/09/2026 usb 1.690.000 1.500.959 0,10 01/04/2026 usp 280.000 234.926 0,02
MGM Resorts International 5,5% Southwestern Energy Co. 7,75%
15/04/2027 uso 275.000 253.668 0,02 01/10/2027 usp 10.000 8.408 0,00
Morgan Stanley, FRN 0,072% Spectrum Brands, Inc. 5,75%
09/11/2021 EUR 900.000 900.828 0,06 15/07/2025 uso 930.000 850.342 0,06
Morgan Stanley, FRN 0,388% Spectrum Brands, Inc., Reg. S 4%
27/01/2022 EUR 1.000.000 1.004.910 0,07 01/10/2026 EUR 500.000 528.647 0,04
Nabors Industries, Inc. 5,1% Springleaf Finance Corp. 6,125%
15/09/2023 uso 2.000 1546 0,00 15/03/2024 usp 120.000 113183 0,01
Netflix, Inc. 3,625% 15/05/2027 EUR 700.000 766.161 0,05 Springleaf Finance Corp. 6,625%
Newfield Exploration Co. 5,625% 15/01/2028 usp 154.000 142513 0,01
01/07/2024 usp 25.000 24.309 0.00  sprint Capital Corp. 8,75% 15/03/2032 usp 1.725.000 1.759.930 0,12
Newfield Exploration Co. 5,375% Sprint Communications, Inc. 6%
01/01/2026 usp 130.000 124.998 0,01 15/11/2022 uso 226.000 207.277 0,01
NRG Energy, Inc. 7,25% 15/05/2026 usp 380.000 367.279 0,03 sprint Corp. 7,625% 15/02/2025 USD  2.820.000 2.626.741 0,18
NRG Energy, Inc. 6,625% 15/01/2027 uso 180.000 172.048 001 sprint Corp. 7,625% 01/03/2026 uso 1.168.000 1.096.185 0,07
NRG Energy, Inc. 5,75% 15/01/2028 usb 46.000 43.596 0,00 Sprint Corp. 7,25% 15/09/2021 uso 136.000 127.211 0,01
NusStar Logistics LP 6% 01/06/2026 uso 72.000 65.346 0,00 Sprint Corp. 7,875% 15/09/2023 usp 500.000 477.084 0,03
Nustar Logistics LP 5,625% Steel Dynamics, Inc. 5% 15/12/2026 usp 45.000 41.218 0,00
28/04/2027 usp 170.000 151.350 0.01  symmit Midstream Holdings LLC 5,5%
Oasis Petroleum, Inc. 6,875% 15/08/2022 uso 105.000 88.552 0,01
15/01/2023 usp 250.000 219.607 0,02 symmit Midstream Holdings LLC 5,75%
Oasis Petroleum, Inc. 6,875% 15/04/2025 usp 248.000 192.344 0,01
15/03/2022 ) uso 110.000 96.446 0.0l Targa Resources Partners LP 6,75%
Oceaneering International, Inc. 6% 15/03/2024 usp 580.000 531.027 0,04
01/02/2028 usb 186.000 161.937 0.0l 1arga Resources Partners LP 5,875%
Oracle Corp. 2,25% 10/01/2021 EUR 900.000 934.707 0,06  15/04/2026 usp 140.000 130.918 0,01
Outfront Media Capital LLC 5,25% TEGNA, Inc. 6,375% 15/10/2023 usb 455.000 413.937 0,03
g/gZ/ZthZ b Canital LLC 587560 usb 22.000 19623 0,00 Teleflex, Inc. 4,875% 01/06/2026 usD 168.000 154.834 001
utfront Media Capital ,875%
PBF Holding Co. LLC 7% 15/11/2023 usb 132.000 120.337 0,01 56250 15/10/2023 Y usp 559.000 508.630 0,03
PBF Holding Co. LLC 7,25% 15/06/2025 usp 127.000 116.482 0.0l Tempur Sealy International, Inc. 5,5%
PBF Logistics LP 6,875% 15/05/2023 usb 85.000 76.984 0,01 15/06/2026 usp 656.000 598.307 0,04
Penske Automotive Group, Inc. 5,5% Tenet Healthcare Corp. 4,5%
15/05/2026 usp 446.000 407.086 0,03 01/04/2021 uso 125.000 111.891 0,01
Pfizer, Inc. 0% 06/03/2020 EUR 850.000 851.322 0,06  Tenet Healthcare Corp. 4,375%
Philip Morris International, Inc. 1,75% 01/10/2021 usp 459.000 410.544 0,03
19/03/2020 EUR  1.700.000 1.723.961 012 Tenet Healthcare Corp. 8,125%
Philip Morris International, Inc. 1,875% 01/04/2022 usp 303.000 279.992 0,02
03/03/2021 EUR 600.000 620.419 0,04 Tenet Healthcare Corp. 6,75%
Pitney Bowes, Inc. 4,95% 01/04/2023 usb 123.000 102.700 0,01 15/06/2023 usb 685.000 608.858 0,04
Pitney Bowes, Inc. 4,625% 15/03/2024 usb 27.000 21.524 0,00  Tenet Healthcare Corp. 4,625%
Procter & Gamble Co. (The) 2% 15/07/2024 usb 976.000 871.053 0,06
05/11/2021 EUR 1.011.000 1.063.565 0,07  Tenet Healthcare Corp. 5,125%
01/05/2025 usb 410.000 364.965 0,02
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Tenneco, Inc. 5% 15/07/2026 usb 345.000 241.707 0,02 Uruguay Government Bond 5,1%
Toll Brothers Finance Corp. 4,875% 18/06/2050 usp 408.581 404.572 0,03
15/11/2025 usb 105.000 96.943 0,01  Uruguay Government Bond 4,975%
Toll Brothers Finance Corp. 4,875% 20/04/2055 usp 150.000 145.872 0,01
15/03/2027 usb 25.000 22.941 0,00
Toyota Motor Credit Corp., Reg. S 0% 872.426 0,06
21/07/2021 EUR 1.000.000 1.003.270 0,07 .
Triumph Group, Inc. 4,875% 2%5 Government Bond, Reg. S
01/04/2021 usb 55.000 47.799 0,00 ’ g
Triumph Group, Inc. 5,25% 01/06/2022  USD 25.000 21.501 000 897%30/07/2027 usb 200.000 118.180 001
Triumph Group, Inc. 7,75% 15/08/2025 usp 105.000 89.404 0,01
UGI International LLC, Reg. S 3,25% 118.180 ool
01/11/2025 EUR 700.000 746.274 0,05 o
Unit Corp. 6,625% 15/05/2021 usb 194.000 155.337 0,01  Total des Obligations 503.941.963 33,84
United Parcel Service, Inc., FRN 0,12% ; -
15/07/2020 EUR 500.000 soLges o3  CPlivations convertibles
United Rentals North America, Inc. Bermudes
5,5% 15/07/2025 usb 115.000 105.458 0,01 Borr Drilling Ltd., Reg. S 3,875%
United Rentals North America, Inc. 23/05/2023 usp 1.000.000 691.850 0,05
4,625% 15/10/2025 usp 550.000 490.613 0,03 BW Group Ltd., Reg. S 1,75%
United Rentals North America, Inc. 10/09/2019 usp 400.000 349.420 0,02
5,875% 15/09/2026 usp 393.000 368.342 0,03
United Rentals North America, Inc. 1.041.270 0,07
6,5% 15/12/2026 usb 802.000 763.715 0,05 N
United Rentals North America, Inc. /C/f Cag)ans G vestment
5,5% 15/05/2027 usb 525.000 484.939 0,03 Ina Overseas Finance Investmen
United Rentals North America, Inc. Cayman V Ltd., Reg. S 0% 05/01/2023 usp 2.000.000 1.938.101 0,13
4,875% 15/01/2028 usp 65.000 58.243 0,00 Harvest International Co., Reg. S 0%
United States Cellular Corp. 6,7% 21/11/2022 ) HKD  11.000.000 1.239.946 0,08
15/12/2033 usp 155.000 145.366 0,00  Zhongsheng Group Holdings Ltd.,
United States Steel Corp. 6,875% Reg. S 0% 23/05/2023 HKD  11.000.000 1.267.138 0,09
15/08/2025 usb 64.000 53.211 0,00
United States Steel Corp. 6,25% 4.445.185 0,30
15/03/2026 usb 154.000 120.685 0,01 Chine
United Technologies Corp., FRN 0%
18/05/2020 EUR  L000.000  LOOL46S 007 gucl B EXAessway Co. Lid. Reg.S BR 300000 20809 002
US Treasury 2% 31/01/2020 usb 3.747.000 3.290.951 0,22 : !
US Treasury 6,125% 15/08/2029 usb 5.872.000 7.090.553 0,48 208.099 0,02
US Treasury 6,25% 15/05/2030 usb 6.060.000 7.498.073 0,50 . !
US Treasury 5,375% 15/02/2031 usb 6.127.000 7.215.128 0,48  Chypre X
US Treasury 4,5% 15/02/2036 usp 6.310.000 7.301.573 0,49  Volcan Holdings plc, Reg. S 4,125%
US Treasury 4,25% 15/05/2039 USD 6415000 7.358.792 049  11/04/2020 GBP 300.000 552721 0,04
US Treasury 3,625% 15/08/2043 usp 6.961.000 7.365.001 0,49
US Treasury 2,5% 15/05/2046 UsD  8312.000 7.242.724 049 s52.721 0,04
US Treasury 2,25% 15/08/2046 UsD  9.005.000 7.452.886 050  France
US Treasury 3% 15/02/2048 usp 11.100.000 10.652.532 0,72 Orpar SA, Reg. S 0% 20/06/2024 EUR 1.200.000 1.299.726 0,09
Vista Outdoor, Inc. 5,875% 01/10/2023 usb 485.000 415.418 0,03
Vistra Energy Corp. 5,875% 1.299.726 0,09
01/06/2023 usb 361.000 325.121 0,02
Welbilt, Inc. 9,5% 15/02/2024 usb 95.000 89.508 0,01 Jersey .
WellCare Health Plans, Inc. 5,25% British Land White 2015 Ltd., Reg. S
01/04/2025 usb 225.000 206.508 0,01 0% 09/06/2020 GBP 400.000 440.076 0,03
Wells Fargo & Co., Reg. S, FRN 0,308% Intu Jersey 2 Ltd., REIT, Reg. S 2,875%
26/04/2021 EUR 800.000 806.004 0,05 01/11/2022 GBP 400.000 359.609 0,02
Wells Fargo & Co., Reg. S, FRN 0,19% Remgro Jersey GBP Ltd., Reg. S 2,625%
31/01/2022 EUR 1.600.000 1.606.416 0,11 22/03/2021 GBP 900.000 986.603 0,07
Wells Fargo & Co., Reg. S 2,25%
03/09/2020 EUR 450.000 462.802 0,03 1.786.288 0,12
WESCO Distribution, Inc. 5,375% Pays-Bas
15/06/2024 usb 122.000 109.990 0,01 .
Whiting Petroleum Corp. 5,75% Bayer Capital Corp. BV, Reg. S 5,625%
15/03/2021 uso 55.000 48.687 0,00 22/11/2019 EUR 500.000 386.823 0,02
Whiting Petroleum Corp. 6,25%
01/04/2023 usb 140.000 123.092 0,01 386.823 0,02
Whiting Petroleum Corp. 6,625% Norvége
15/01/2026 usb 329.000 279.795 0,02 Telenor East Holding Il A/S, Reg. S
WMG Acquisition Corp., Reg. S 3,625% 0,25% 20/09/2019 uso 800.000 698.681 0,05
15/10/2026 EUR 715.000 757.096 0,05
WPX Energy, Inc. 6% 15/01/2022 usp 16.000 14.723 0,00 698.681 0,05
WPX Energy, Inc. 8,25% 01/08/2023 usb 130.000 130.259 0,01 .
WPX Energy, Inc. 5,75% 01/06/2026 usb 250.000 228.944 0,02 g/”Q?DLUde Lt6.. Reg. S 1.85%
Wyndham Destinations, Inc. 4,25% apitaLan - Reg. > 1
or03/3008 " usp 10.000 8.915 0,00 19/06/2020 SGD  1.500.000 967.950 0,07
Wyndham Destinations, Inc. 6,35% Capitaland Ltd., Reg. 5 2,95%
on0/a008 : uso 45.000 43.154 0,00 20/06/2022 SGD 250.000 163.074 0,01
Xerox Corp. 4,125% 15/03/2023 usb 237.000 211598 001 (CapitalandLtd, Reg. 5 2,8%
Zayo Group LLC 6% 01/04/2023 UsD 150,000 135218 0oL 08/06/2025 56D 1.000.000 648033 0,04
G LLC 6,375% 15/05/2025 X 700.760
Zayo Group 6 15/05/. usD 780.000 0,05 1.779.057 o1
177.276.411 1,90 Emirats arabes unis
Uruguay Aabar Investments PJSC, Reg. S 0,5%
Uruguay Government Bond 4,375% i7/b03/‘2020t 5 PISC. Reg. S 1% EUR 1.000.000 965.520 0,07
27/10/2027 usb 120.000 114104 001 Ho e ReE: R 200,000 628.716 0.04
N . . .
Uy Covernment Bond 7.875% s 10,000 98308 000 DPWorldplc, Reg. 5175%19/06/2024  USD  1.400.000 1211654 0,08
Uruguay Government Bond 7,625%
21/03/2036 uso 95.366 119.570 0,01 2:805.890 0.19
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Royaume-Uni Chine
TechnipFMC plc, Reg. S 0,875% China Construction Bank Corp. ‘H’ HKD 728.000 550.850 0,03
25/01/2021 EUR 800.000 850.420 0,06  China Life Insurance Co. Ltd. ‘H’ HKD 52.000 112.510 0,01
Vodafone Group plc, Reg. S 1,5% China Pacific Insurance Group Co. Ltd.
12/03/2022 GBP 800.000 896.739 0,06 ‘H' HKD 121.200 416.945 0,03
China Petroleum & Chemical Corp. ‘H’ HKD 240.000 143.524 0,01
1.747.159 0,12 Pping An Insurance Group Co. of China
Etats-Unis d Amérique Ltd."H HKD 68.500 73327 005
Glencore Funding LLC, Reg. S 0%
032005 ¢ USD  800.000 623.212 0,04 1.947.156 013
République tchéque
623.212 0,04 Komercni banka A/S CzZK 3.252 114.109 0,01
lles vierges britanniques Moneta Money Bank A/S, Reg. S K 7.277 21.936 0,00
China Conch Venture Holdings
International Ltd., Reg. S O%g 136.045 0,01
05/09/2023 HKD  7.000.000 804.549 005 panemark
P8 Issuer No. 4 Ltd., Reg. 5 3,25% Novo Nordisk A/S ‘B’ DKK 5.216 233.621 0,01
03/07/2021 usb 200.000 175.842 0,01 Tryg A/S DKK 4.926 140.643 0.01
980391 0,06 374.264 0,02
Total des obligations convertibles 18.444.502 1,24  Finlande
. Elisa 0vJ EUR 3.027 129.192 0,01
Actions Kone OV ‘B’ EUR 2.917 150.401 0,01
Australie Metso OY) EUR 5506 191.857 0,01
AGL Energy Ltd. AUD 3.758 46.326 0,01 Neste 0YJ EUR 5.332 159.613 0,01
Alumina Ltd. AUD 25.586 36.630 0,00  Orion OYJ 8’ EUR 3719 119.677 0,01
Bank of Queensland Ltd. AUD 7.386 43319 0,00  Sampo OVJ“A’ EUR 3.615 149.643 0,01
CSR Ltd. AUD 7.140 17.168 0,00
Dexus, REIT AUD 79.977 639.982 0,04 900.383 0,06
Goodman Group, REIT AUD 119.704 1.108.679 0,08 rrance
|00F Holdings Ltd. AUD 7.908 25.199 0,00 Amundi SA, Reg. S EUR 2.740 166.387 0,01
Mirvac Group, REIT AUD 467.231 899.447 0,06 AxASA EUR 14.779 339.252 0,02
Sonic Healthcare Ltd. AUD 1.476 24.621 0,00 Bouygues SA EUR 5.042 164.092 0,01
Wesfar»mers Ltd. AUD 2.354 52.457 0,01 Capgemini SE EUR 3516 387.991 0,03
Woodside Petroleum Ltd. AUD 1.879 42.074 0,00 (e de Saint-Gobain EUR 4113 140.356 0,01
Cie Generale des Etablissements
2.935.902 0,20 wmichelin SCA EUR 2.017 224.442 0,01
Autriche CNB Assurances EUR 8.483 168.557 0,01
Erste Group Bank AG EUR 13.127 426,299 0,03  Covivio, REIT EUR 9:128 829.963 0,06
OMV AG EUR 3892 167.278 0,01 Danone SA EUR 4.078 302547 0,02
Eiffage SA EUR 1.881 163.346 0,01
503.577 0,04 EngieSA ) EUR 19.608 260.149 0,02
. Eutelsat Communications SA EUR 10.386 168.773 0,01
Belgique Gecina SA, REIT EUR 1373 178.559 0,01
Ageas EUR 2722 124.205 001 |CADE, REIT EUR 1.957 155.728 0,01
KBC Group NV EUR 3.425 196.800 0,01 Klepierre SA, REIT EUR 4307 125.657 0,01
Proximus SADP EUR 6.645 171773 0,01 LyMH Moet Hennessy Louis Vuitton SE EUR 2.194 815.674 0,05
Telenet Group Holding NV EUR 2.556 124.222 0,01 orange SA EUR 44.266 614.412 0,04
Warehouses De Pauw CVA, REIT, CVA EUR 3.625 532,513 0,04 peugeot SA EUR 7.212 155.455 0,01
Publicis Groupe SA EUR 3.862 178.463 0,01
1.149.513 0,08 Renault SA EUR 2.097 115.891 0,01
Bermudes Rexel SA EUR 10.415 115.450 0,01
VTech Holdings Ltd. HKD 2300 18.127 0,00 Sanofi EUR 17.430 1.321.891 0,09
Yue Yuen Industrial Holdings Ltd. HKD 14.000 33717 0,00  Schneider Electric SE EUR 17.976 1.432.507 0.10
SCOR SE EUR 2.540 97.752 0,01
51.844 0,00 Societe BICSA EUR 2.063 137.808 0,01
o Suez EUR 9509 120.027 0,01
Brésil TOTAL SA EUR 38.478 1.891.194 0,13
Ambev SA » BRL 86.167 355.035 002 yeolia Environnement SA EUR 10.058 214.386 0,01
BB Seguridade Participacoes SA BRL 50.083 374.105 0,03 vincisa EUR 18,946 1704193 011
Engie Brasil Energia SA BRL 214 2131 0,00
Itau Unibanco Holding SA Preference BRL 46.931 391.418 0,03 12.690.902 0,85
1.122.689 0,08  Allemagne
Allianz SE EUR 8.021 1.686.616 0,11
Canada Daimler AG EUR 6.105 297.924 0,02
Advanz Pharma Corp. CAD 57 820 0,00 peytsche Post AG EUR 6.783 195.164 0,01
ﬁﬁ'vadné Pharrpa cgrpi e usb 598 8.605 0.00  peutsche Telekom AG EUR 59.633 904.692 0,06
lec Properties Real Estate E.ON SE EUR 20.643 196.398 0,01
Investment Trust CAD 33925 1.074.022 0.7 Eyonik Industries AG EUR 6.098 155774 0,01
TC Energy Corp. CAD 17.020 738.289 0.05 Hannover Rueck SE EUR 942 133.717 0,01
HeidelbergCement AG EUR 2.610 184.266 0,01
1.821.736 012 HocHTIEF AG EUR 686 72.750 0,01
lles Caimans METRO AG EUR 10.051 160.690 0,01
Sands China Ltd. HKD 65.600 275.495 0,02 Muenchener
WH Group Ltd., Reg. S HKD 193.500 172.540 0,01 Rueckversicherungs-Gesellschaft AG EUR 4.383 966.232 0,07
Wharf Real Estate Investment Co. Ltd. HKD 77.000 477.583 0,03 RWEAG EUR 9319 200.964 0,01
AG Preference EUR 3.540 521.442 0,04
925.618 0,06 Vonovia SE EUR 15.036 627.302 0,04
Chili 6.303.931 0,42
Banco Santander Chile, ADR usb 2.583 67.417 0,00
Hong Kong
67.417 0,00  China Mobile Ltd. HKD 42.000 336.110 0,02
China Overseas Land & Investment Ltd. HKD 168.000 543.919 0,04
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CNOOC Ltd. HKD 179.000 268.871 0,02 Jersey
Guangdong Investment Ltd. HKD 88.000 152.975 0,01  Glencore plc GBP 26.902 81752 0,01
Hang Seng Bank Ltd. HKD 18.300 400.891 0,03  WPPplc GBP 14.922 164.304 0,01
Hong Kong Exchanges & Clearing Ltd. HKD 12.500 388.035 0,02
Sun Hung Kai Properties Ltd. HKD 30.000 447.753 0,03 246.056 0,02
Luxembourt
2.538.554 047 Hgundionn s EUR 73.801 529.005 0,03
Hongrie Shurgard Self Storage SA EUR 17.335 539.552 0,04
OTP Bank Nyrt. HUF 12.347 431.250 0,03
1.068.557 0,07
431.250 0,03 Mexique
Inde Bolsa Mexicana de Valores SAB de CV MXN 10.480 17.156 0,00
Coal India Ltd. INR 35.065 113.022 0,01 Fibra uno Administracion SA de CV,
Infosys Lid, ADR e 0% e 902 Kimberly-Clark de Mexico SAB de Cv e 7o e oo
ITC Ltd. X 152.273 X Kir V- XN
Tacta tCdoﬂsuhancv Services Ltd. ms 41? ?gs 503.586 g(()g A MXN 47.558 78974 001
. . Wal-Mart de Mexico SAB de CV MXN 153.519 374.709 0,03
1.069.048 0,07 680.765 0,05
Indonésie ‘ pays-Bas
Teekomunikasi Indonesia Persero DR 1798700 463694 003 ABNAMRO Bank NV, Reg. S, CVA EUR 7.680 144.346 0,01
Aegon NV EUR 43.350 189.591 0,01
263.694 0,03 Airbus SE EUR 6304 782.831 0,05
Akzo Nobel NV EUR 4.366 360.653 0,03
Irlande Eurocommercial Properties NV, REIT,
AIB Group plc EUR 42.534 152.399 0,01  CvA EUR 10.457 244.171 0,02
Eaton Corp. plc uso 10.671 778.640 0,05  Fiat Chrysler Automobiles NV EUR 13.165 161.284 0,01
Smurfit Kappa Group plc EUR 6.061 161.435 0,01 ING Groep NV EUR 26.861 274.278 0,02
Koninklijke Ahold Delhaize NV EUR 9.725 192.623 0,01
1.092.474 0,07 Koninklijke KPN NV EUR 63.615 171.919 0,01
lle de Man NN Group NV EUR 5.551 196.034 0,01
GVC Holdings plc GBP 12.135 87.632 0,01 Randstad NV EUR 3.270 157.385 0,01
87.632 0,01 2.875.115 0,19
Italie Nouvelle-Zélande
Assicurazioni Generali SpA EUR 13.887 229.865 0,02 Contact Energy Ltd. NZD 4.35 20.544 0,00
Enel SpA EUR 171933 1.056.528 0,07 Spark New Zealand Ltd. NZD 16.825 39.437 0,00
Eni SpA EUR 20.634 300.658 0,02
FinecoBank Banca Fineco SpA EUR 26,013 255.058 0.02 59.981 0,00
Mediobanca Banca di Credito Norvege
Fmanzwarl_o SpA EUR 18.070 163.732 0,01 Aker BP ASA NOK 5.258 132.409 0,01
Poste Italiane SpA, Reg. S EUR 18.639 171.852 0,01 DNB ASA NOK 12.873 210.010 0,01
Snam SpA ) ) EUR 44.482 195.031 001 Equinor ASA NOK 12.992 225321 0,02
Terna Rete Elettrica Nazionale SpA EUR 25.521 143.300 0,01 Gjensidige Forsikring ASA NOK 9.404 166.433 0,01
Mowi ASA NOK 5.141 105.218 0,01
2516.024 017 Norsk Hydro ASA NOK 80.201 251.940 0,02
Japon Telenor ASA NOK 43.426 814.702 0,05
Aoyama Trading Co. Ltd. Py 1.700 29.278 0,00
Aozora Bank Ltd. JPY 2100 44314 0,00 1.906.033 0.13
Daiwa House REIT Investment Corp. JPY 171 362.417 0,03 Portugal
FANUC Corp. Py 300 48.736 0,00 EpP - Energias de Portugal SA EUR 58.045 193.522 0,01
Invesco Office J-Reit, Inc., REIT Ipy 2137 313.791 0,02
Japan Hotel REIT Investment Corp. JpY 726 513.486 0,04 193.522 0,01
Japan Tobacco, Inc. JPY 1.300 25.237 0,00 .
JFE Holdings, Inc. JPY 3.600 46.456 0,00 Russie
IXTG Holdings, Inc. Iy 90.000 392.089 0,03 AlrosaPISC uso 134.781 162405 001
Kansai Electric Power Co., Inc. (The) Y 4.600 46.339 0,00 Moscow Exchange MICEX-RTS PISC usp 228.838 287490 0,02
KDDI Corp. JPY 2.200 49.192 0,00 Sberbank of Russia PJSC, ADR uso 67.900 926.213 0,06
Kenedix Office Investment Corp., REIT Py 70 440.503 0,03 Severstal PISC, Reg. S, GDR usb 8.204 122162 o001
Kenedix Retail REIT Corp. JPY 88 190.094 0,01
Lawson, Inc. Y 800 33.710 0,00 1.498.270 0.10
Matsui Securities Co. Ltd. JPY 3.900 3231 0,00 singapour
Miraca Holdings, Inc. PY 1.100 21.987 0,00  Ascendas Real Estate Investment Trust SGD 253.000 513.272 0,04
Mitsubishi Chemical Holdings Corp. JPY 2.900 17.797 0,00 DBS Group Holdings Ltd. SGD 26.400 445.010 0,03
Mitsubishi Electric Corp. JPY 31.900 368.928 0,03 StarHub Ltd. SGD 16.500 16.418 0,00
Mitsui Fudosan Co. Ltd. JPY 12.200 259.959 0,02
Mitsui Fudosan Logistics Park, Inc., 974.700 0,07
EIT JPY 62 185.010 0,01
Nippon Accommodations Fund, Inc., Afrique du Sud
REIT Py 82 403.806 0,03  Absa Group Ltd. ZAR 24.927 273139 0,02
Nippon Prologis REIT, Inc. JPY 190 385.025 0,03  AVILtd. ZAR 11.030 63.499 0,01
Nissan Motor Co. Ltd. JPY 7.500 47.216 0,00  Bid Corp. Ltd. ZAR 1530 29.433 0,00
NTT DOCOMO, Inc. JPY 2.400 49.190 0,00 FirstRand Ltd. ZAR 69.596 296.528 0,02
Orix JREIT, Inc., REIT JPY 214 343.020 0,02 SPAR Group Ltd. (The) ZAR 11.594 136.069 0,01
Tohoku Electric Power Co., Inc. JPY 3.900 34.650 0,00  Vodacom Group Ltd. ZAR 25.042 186.935 0,01
Tokio Marine Holdings, Inc. JpY 8.500 374.019 0,03
Tokyo Electron Ltd. Py 400 49.269 0,01 985.603 0,07
Toyota Motor Corp. JPY 10.200 555.893 0,04 Corée du sud
KT&G Corp. KRW 4.174 312.445 0,02
5.663.812 038 Orange Life Insurance Ltd., Reg. S KRW 853 20.522 0,00
Samsung Electronics Co. Ltd. KRW 20.188 720.317 0,05

17



JPMorgan Investment Funds - Global Income Conservative Fund
Etat du portefeuille-titres (suite)

Au 30 juin 2019
Quantité/ Valeur de % de Quantité/ Valeur de % de
Valeur marché I'Actif Valeur marché I'Actif
Investissements Devise nominale EUR net  Investissements Devise nominale EUR net
Samsung Fire & Marine Insurance Co. Turquie
Ltd. KRW 1.021 208.032 0,01  Tofas Turk Otomobil Fabrikasi A/S TRY 1.232 3.629 0,00
SK Telecom Co. Ltd., ADR usb 4.993 108.737 0,01  Tupras Turkiye Petrol Rafinerileri A/S TRY 5.245 91.365 0,01
1.370.053 0,09 94.994 0,01
Espagne Emirats arabes unis
ACS Actividades de Construccion y Emaar Development PJSC AED 19.507 18.756 0,00
Servicios SA EUR 3.458 121.514 0,01 First Abu Dhabi Bank PJSC AED 53.473 189.668 0,01
ACS Actividades de Construccion y
Servicios SA Rights 08/07/2019 EUR 3.458 4.846 0,00 208.424 0,01
Aena SME SA, Reg. S EUR 1.237 215.547 0,01 .
Banco Bilbao Vizcaya Argentaria SA EUR 59.523 292.779 0,02 RQVaUmerum
Enagas SA EUR 6.906 163.914 0,01 3iGroup plc GBP 15.480 192.378 0,01
Endesa SA EUR 8135 183322 001 Admiral Group plc GBP 6.991 171732 0,01
Iherdrola SA EUR 155.027 1353231 009 AneloAmerican pic cep 11765 293668 0,02
Industria de Diseno Textil SA EUR 14.365 380313 0,03 Astrazeneca pic GBP 6.691 480.010 003
inmabiliaria Colonial Socimi SA, REIT EUR 12.731 123.427 0,01 Avivaplc GBP 39.914 185.218 001
Mapfre SA EUR 43.643 111.530 0,01 Barratt Development_s plc GBP 25.809 164.212 0,01
Merlin Properties Socimi SA, REIT EUR 48.283 580.603 0,04 Berkeley Group Holdings plc GBp 3.980 l64.042 0,01
Naturgy Energy Group SA EUR 7.374 179.594 0,01 BHP Group plc GBP 16.872 378512 0,03
Red Electrica Corp. SA EUR 9.849 180.901 o001 BPplc GBP 171462 1051015 0,07
Repsol SA EUR 16.209 221739 0,02  British American Tobacco plc GBP 13.348 410.142 0,03
Repsol SA Rights 04/07/2019 EUR 16.209 7.918 0,00 Diageoplc GBP 32.907 1.240.365 0,08
Telefonica SA EUR 40.917 295.932 0,02 Direct Line Insurance Group plc GBP 33.730 124.483 0,01
Evraz plc GBP 21.492 157.987 0,01
4.417.110 030 G4splc GBP 49.952 116,011 0,01
GlaxoSmithKline plc GBP 27.621 486.010 0,03
Organisations supranationales Investec plc GBP 21.017 119.639 0,01
HKT Trust & HKT Ltd. HKD 526.000 734.458 0,05 Land Securities Group pic, REIT GBP 9.766 90.092 0,01
Legal & General Group plc GBP 74.712 224914 0,02
734.458 0,05 Lloyds Banking Group plc GBP 522.753 330.855 0,02
Suede Meggitt plc GBP 14.274 83.279 0,01
Boliden AB SEK 6.789 152.656 0,01 Micro Focus International plc GBP 6.438 146.823 0,01
Electrolux AB SEK 6.741 151.848 0,01 National Grid plc GBP 29.859 278.601 0,02
Hennes & Mauritz AB ‘B’ SEK 10913 171.878 0,01 NewRiver REIT plc GBP 100.471 200.742 0,01
Lundin Petroleum AB SEK 5.952 162.462 001 Nextplc GBP 3.024 186.967 0,01
Sandvik AB SEK 13.356 215.801 0,02 Persimmon plc GBP 7.324 162.367 0,01
Skandinaviska Enskilda Banken AB ‘A SEK 25.359 206.203 0,01 Prudential plc GBP 52.469 1.004.241 0,07
Skanska AB ‘8" SEK 7.570 119.932 0,01 RELXplc GBP 13.714 291.966 0,02
SKF AB B SEK 8680 139.817 001 RioTinto plc GBP 16.875 917.496 0,06
Svenska Handelsbanken AB ‘A’ SEK 65.490 573.484 0,04 Royal Bank of Scotland Group plc GBP 73.207 178.645 0,01
Swedish Match AB SEK 4167 155.477 0,01  Royal Dutch Shell pic ‘8’ GBP 41.012 1.181.386 0,08
Tele2 AB ‘B’ SEK 15.750 202.729 0,01 Safestore Holdings plc, REIT GBP 59.080 402.163 0,03
Volvo AB ‘B’ SEK 18.408 255.406 0,02 Schroders plc GBP 2.422 82.150 0,01
Segro plc, REIT GBP 83.979 679.324 0,05
2.507.693 0,17  SevernTrent plc GBP 7.095 161.688 0,01
Standard Chartered plc GBP 20.873 166.422 0,01
Suisse Standard Life Aberdeen plc GBP 42.339 138570 0,01
Adecco Group AG CHF 3270 171856 001 Taylor Wimpey plc el 455,128 798,795 0.05
LafargeHolcim Ltd. CHF 5.265 225.723 002 Tritax Big Box REIT plc GBP 235.942 405143 0,03
Nestle SA CHF 6.448 585.783 0,04 Tritax EuroBox plc, REIT, Reg. S EUR 172.287 184.778 0,01
Novartis AG CHF 30.699 2.467.757 017 ynilever plc ey 14.257 773.483 0.05
Roche Holding AG CHF 7.343 1.805.672 012 (NITE Group plc (The), REIT cep 45,012 496,479 003
Swiss Life Holding AG CHF 39 171407 0,01 united Utilities Group plc GBP 18501 161.353 001
Swiss Re AG CHF 13.803 1.228.251 0.08 " workspace Group plc, REIT GBP 29115 284.845 0,02
Zurich Insurance Group AG CHF 1169 356.473 0,02
15.748.991 1,06
7.012.922 0,47
. Etats-Unis d’Amérique
Taiwan Americold Realty Trust, REIT usp 18.421 527.801 0,04
Asustek Computer, Inc. ™WD 33.000 208350 0,01 Analog Devices, Inc. UsD 4,063 204137 0.03
Chicony Electronics Co. Ltd. TWD 7105 15.376 0,00 Aytomatic Data Processing, Inc. usp 4.697 676.609 005
Delta Electronics, Inc. WD 47.000 209.484 002 avalonBay Communities, Inc., REIT UsD 10.357 1.841.097 012
MediaTek, Inc. . WD 33.000 293467 0,02 avaya Holdings Corp. usD 6.282 64.238 0,00
Mega Fmamal Holdmg Co. Ltd. TWD 203.000 177.937 0,01 Bank of America Corp. Preference usp 7.000 162.008 0,01
Novgtek Mlcrqe\ectromcs Corp. TWD 10.000 48.964 0,00 Bank of America Corp. Preference usD 17.000 398.077 0,03
President Chain Store Corp. TWD 23.000 196.063 0,01 Bank of America Corp. Preference
Quanta Computer, Inc. TWD 128.000 219.315 0,02 7,25% usp 2.278 2.752.968 0,18
Taiwan Mobile Co. Ltd. TWD 102.000 353.436 0,02 Becton Dickinson and Co. Preference
Taiwan Semiconductor Manufacturing 6,125% usp 14.831 807.470 0,05
Co. Ltd., ADR usp 53.874 1.867.802 0,13 Belden, Inc. Preference 6,75% usb 7.001 476.467 0,03
Vanguard International Semiconductor Brandywine Realty Trust, REIT usD 39.786 504.529 0,03
Corp. ™D 34.000 62.785 001 yistol-Myers Squibb Co. usb 16.788 667.060 004
Brixmor Property Group, Inc., REIT usp 28.914 454.040 0,03
3.652.979 025 camden Property Trust, REIT usp 5.040 463.129 0,03
Thailande Chevron Corp. usb 6.407 697.852 0,05
Siam Cement PCL (The) THB 19.200 258.818 0,01  Cisco Systems, Inc. usp 7.059 343.087 0,02
Siam Commercial Bank PCL (The) THB 106.600 425.602 0,03 Citigroup, Inc. usp 11.290 688.869 0,05
Thai 0il PCL THB 60.900 115.689 0,01 Clear Channel Outdoor Holdings, Inc. usp 19.462 79.075 0,01
Coca-Cola Co. (The) usb 55.872 2.510.856 0,17
800.109 0,05 Comcast Corp. ‘A" usp 21.465 792.273 0,05
Crown Castle International Corp., REIT
Preference 6,875% usp 805 849.298 0,06
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CVS Health Corp. usp 3.973 191.493 0,01  Valeurs mobiliéres et instruments du marché monétaire admis a la cote d’un autre marché
Diamondback Energy, Inc. usp 1.833 175.174 0,01 réglementé
Digital Realty Trust, Inc., REIT usb 15.237 1.573.481 0,11
Dominion Energy, Inc. Preference Obligations
6,75"/‘0 usp 15.129 662.008 0,04 Australie
Douglas Emmett, Inc., REIT usb 18.559 642.541 0,04 i :
DTE Energy Co. Preference 6,5% UsD 11,541 568630 0,04 iuyhgan HoANce WA Ltd, FRN. WD 200,000 200370 001
Duke Energy Corp. Preference usb 22575 524.161 0,04 FyG Resources August 2006 Pty. Lid.,
DuPont de Nemours, Inc. usb 2711 176.429 0,01 1444 4,75% 15/05/2022 uso 109.000 97.953 0,01
Eli Lilly & Co. usp 4.889 475.839 0,03 FMG Resources August 2006 Pty. Ltd.,
Energizer Holdings, Inc. Preference 144A 5,125% 15/05/2024 uso 90.000 81779 0,01
7,5% usb 5.140 391.852 0,03
Energy Transfer Operating LP 380.102 0,03
Preference, FRN usb 38.050 830.488 0,06
EOG Resources, Inc. usp 2.661 214.482 0,01  Bermudes
Equinix, Inc., REIT usp 2127 928711 0,06 Bellemeade Re Ltd. FRN, Series
Equity LifeStyle Properties, Inc., REIT usb 3.868 407.79 0,03 52/11863902’\';15 1444 4,28% so 160,000 140,384 ool
Essex Property Trust, Inc., REIT usop 3.573 911.652 0,06 Bellemeade Re Ltd., FRN, Series . . '
Federal Realty Investment Trust, REIT usp 6121 696.007 0.05 201834 M2, 144A 5,18% 25/10/2028 usD 150.000 131.039 0,01
Goldman Sachs Group, Inc. (The) 1HS Markit Ltd., 144A 4.75%
Preference_, FRN . usb 25.000 572.669 0,04 15/02/2025 v ' usp 8.000 7.551 0,00
fartord Financial services Group. Inc. . 2875 67,060 000 VOCESCrowlid, 144A5%15/02/2028  USD 106,000 94341 0,01
Healthcare Trust of America, Inc., REIT
A usb 29.265 701.989 0,05 373.815 0,03
Highwoods Properties, Inc., REIT usb 14.516 530.493 0,04 canada
Home Depot, Inc. (The) uso 2.507 460.156 0,03 1011778 BC ULC, 144A 4,25%
iHeartMedia, Inc. ‘A" usb 972 13.235 0,00 15/05/2024 usp 623.000 553.744 0,04
Intercontinental Exchange, Inc. usp 6.476 486.307 0,03  Advanz Pharma Corp. 8% 06/09/2024 usp 350.000 300.555 0,02
International Business Machines Corp. usb 4.694 571.559 0,04  Athabasca Oil Corp., 144A 9,875%
International Flavors & Fragrances, 24/02/2022 usb 31.000 25.931 0,00
Inc. Preference 6% usp 20.349 952.371 0,06  ATS Automation Tooling Systems, Inc.,
Invitation Homes, Inc., REIT usp 44,495 1.039.172 0,07 144A6,5% 15/06/2023 uso 120.000 109.109 0,01
Iron Mountain, Inc., REIT usp 28.538 776.935 0,05  Bank of Nova Scotia (The), FRN 4,65%
Kilroy Realty Corp., REIT usb 10.978 707.445 0,05 :efpem' i Cos. Inc. 144A 5.875% usb 260.000 219.333 001
Marathon Petroleum Corp. usp 10.613 510.740 0,03  Bausch Health Cos., Inc., .8/5%
Merck & Co., Inc. usp 25.676 1.893.822 01 B e aaan uso - 373.000 31283 0,02
M{(rosoft Corp. N usb 2.291 268.707 0,02 15/03/2024 usp 504.000 470.970 0,03
Mid-America Apartment Communities, Bausch Health Cos., Inc.. 144A 6,125%
il usp 11.075 L9646 008 1oi0a005 ' s 2.03L000 1821131 012
Morgan Stanley Preference, FRN usp 25.000 583.980 0,04 &2 sch Health Cos., Inc., 144A 5,5% . o '
Morgan Stanley ol usp 13.894 540.534 0,04 01/11/2025 A "’ usp 699.000 639.825 0,04
NextEra Energy Capital Holdings, Inc. Bausch Health Cos., Inc., 144A 9%
Preference usb 15.950 363.681 0,02 15/12/2025 usp 895.000 876.743 0,06
NextEra Energy, Inc. usb 5.719 1.029.944 0,07 Bausch Health C0s., Inc., 144A 5,75%
NextEra Energy, Inc. Preference 15/08/2027 usp 113.000 104.257 0,01
6,123% usb 12593 723.624 0,05 Bausch Health Cos., Inc., 1444 7%
Norfolk Southern Corp. usb 3.715 640.859 0,04 15/01/2028 uso 434.000 394.282 0,03
Park Hotels & Resorts, Inc., REIT usb 42.339 1.032.894 0,07 Bausch Health Cos., InC., 144A 7,25%
Pebblebrook Hotel Trust, REIT usb 13.691 343.204 0,02 30/05/2029 usb 120.000 109.615 0,01
PepsiCo, Inc. usb 3.201 369.969 0,02 Bombardier, Inc., 144A 6% 15/10/2022 uso 587.000 517.049 0,03
Pfizer, Inc. usb 62.791 2.403.943 0,16  Bombardier, Inc., 144A 6,125%
Philip Morris International, Inc. usp 18.780 1.286.278 0,09 15/01/2023 usp 149.000 131.967 0,01
Prologis, Inc., REIT usb 39.464 2.765.021 0,19  Bombardier, Inc., 144A 7,5%
Public Storage, REIT usp 6.874 1.437.319 010 01/12/2024 usb 290.000 260.306 0,02
Regions Financial Corp. Preference, Bombardier, Inc., 144A 7,5%
FRN usb 6.200 140.633 0,01 15/03/2025 usop 574.000 503.840 0,03
Rexford Industrial Realty, Inc., REIT usb 21.994 779.434 0,05 Bombardier, Inc., 144A7,875%
Sempra Energy Preference 6,75% usb 8.310 810.698 005 15/04/2027 uso 425.000 373.730 0,02
Stanley Black & Decker, Inc. Preference Eme(a, Inc., FRN 6,75% 15/06/2076 usb 1.795.000 1.708.491 0,11
5,375% usb 11.430 1.016.270 0,07 Enbridge, Inc., FRN 6% 15/01/2077 usp 115.000 101.712 0,01
State Street Corp. Preference, FRN uso 10.000 233.812 0,02 Enbridge, Inc., FRN 5,5% 15/07/2077 usp 1.080.000 911.536 0,06
State Street Corp. Preference, FRN usb 25.000 583.541 0,04  Enbridge, Inc., FRN 6,25% 01/03/2078 usp 643.000 569.022 0,04
Sunstone Hotel Investors, Inc., REIT usD 33.335 405.446 0,03 Garda World Security Corp., 144A
Texas Instruments, Inc. usD 10.418 1.060.919 0,07 éaﬁ: \llférl‘ld/zs‘iilmw corp. 144 usp 14.000 12.348 0.00
United Parcel Service, Inc. ‘B" usb 9.873 892.405 0,06 -
UnitedHealth Group, Inc. usb 2.427 509.648 0,03 2;@“\:{0;5(2;/[?332 Entertainment Ltd Usb 990.000 863.188 006
Us Bancorp Preference usp 19.000 435646 003 1A 8r59% 01/03/2024 T usb 425000 392,962 003
Ventas, Inc., REIT usp 29.591 1.793.173 0,12 Hudbav‘ Minerals, Inc.. 144A 7.25% : '
Verizon Communications, Inc. usp 39.653 1.997.960 013 15/01/2023 T ! usp 130.000 117.859 0,01
VICI Properties, Inc., REIT uso 23.740 453.711 0,03 Intertape Polymer Group, Inc., 144A
Vornado Realty Trust, REIT uso 15.956 896.124 0,06  79% 15/10/2026 usb 103.000 93.539 0,01
Walt Disney Co. (The) usb 6.169 752.212 0,05 Masonite International Corp., 144A
Wells Fargo & Co. Preference 7,5% usb 2.285 2.759.631 0,19 5,75% 15/09/2026 usp 250.000 226.213 0,01
Xcel Energy, Inc. usp 21.844 1.143.044 0,08  Mattamy Group Corp., 144A 6,875%
15/12/2023 usp 123.000 112.512 0,01
66.411.613 4,46  MEG Energy Corp., 144A 6,375%
30/01/2023 usp 106.000 88.581 0,01
i MEG Energy Corp., 144A 7%
Total des Actions 158.331.413 10,63 31/03/202%‘1/ . usp 305.000 255.549 0,02
Total des Valeurs mobiliéres et instruments du marché 680.717.878 4571 MEG Energy Corp., 144A 6,5%
monétaire admis a la cote officielle d’une bourse T . 15/01/2025 usp 853.000 749.469 0,05
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Northwest Acquisitions ULC, 144A Danemark
7,125% 01/11/2022 usb 50.000 30.308 0,00  DKT Finance ApS, 144A 9,375%
NOVA Chemicals Corp., 144A 4,875% 17/06/2023 usb 230.000 219.447 0,01
01/06/2024 usb 544.000 494.031 0,03
NOVA Chemicals Corp., 144A 5% 219.447 0,01
01/05/2025 usb 123.000 112.838 0,01 France
NOVA Chemicals Corp., 144A 5,25% !
01/06/2027 " usb 260.000 242330 0,02 Altice France SA, 144A 8,125%
Open Text Corp., 1444 5,625% 01/02/2027 usp 200.000 184.460 0,01
15/01/2023 usb 10.000 9.043 0,00
Op/en }ext Corp., 144A 5,875% 184.460 0,01
01/06/2026 usb 309.000 289.778 0,02 Allemagne
Precision Drilling Corp., 144A 7,125% Unitymedia GmbH, 144A 6,125%
15/01/2026 uso 356.000 302.580 002 15/01/2025 uso 200.000 183.468 0.01
Precision Drilling Corp. 7,75%
15/12/2023 usb 295.000 264.339 0,02
Quebecor Media, Inc. 5,75% 183.468 0,01
15/01/2023 usb 115.000 108.367 0,01 Irlande
Transcanada Trust, FRN 5,625% James Hardie International Finance
20/05/2075 usp 259.000 226.222 0,02 DAC, 144A 4,75% 15/01/2025 usp 200.000 177.895 0,01
Transcanada Trust, FRN 5,3%
15/03/2077 uso 55.000 46.257 0,00 177.895 0,01
Videotron Ltd., 144A 5,375%
15/06/2024 usp 355.000 334.866 0,02 Jersey
Videotron Ltd., 144A 5,125% Adient Global Holdings Ltd., 144A
15/04/2027 uso 553.000 505.826 0,03 4875% 15/08/2026 usp 400.000 278.256 0,02
_— Delphi Technologies plc, 144A 5%
16.913.436 114 01/10/2025 usb 535.000 415358 0,03
lles Caimans 693.614 0,05
Avolon Holdings Funding Ltd., 144A
5,125% 01/10/2023 usp 345.000 320.823 0,02  Luxembourg
Avolon Holdings Funding Ltd., 144A Altice Luxembourg SA, 144A7,625%
5,25% 15/05/2024 uso 110.000 103.181 0,01 15/02/2025 uso 400.000 331.289 0,02
Avolon Holdings Funding Ltd., 144A Camelot Finance SA, 144A7,875%
4,375% 01/05/2026 usp 190.000 170.966 0,01 15/10/2024 usp 119.000 110.291 0,01
Bioceanico Sovereign Certificate Ltd., Dana Financing Luxembourg Sarl,
Reg. S 0% 05/06/2034 usp 150.000 88.706 0,01 144A6,5% 01/06/‘2026 usp 685.000 632.610 0,04
BlueMountain CLO Ltd., FRN, Series INEOS Group Holdings SA, 144A
2018-3A ‘D', 144A 5,83% 25/10/2030 usD 250.000 216.419 0,01 5:625% 01/08/2024 usp 850.000 762.757 0,05
BlueMountain CLO Ltd., FRN, Series Intelsat Jackson Holdings SA, 144A 8%
2012-2A ‘DR2', 1444 5,42% 20/11/2028 usp 500.000 433.398 003 15/02/2024 uso 775.000 710.433 0,05
BlueMountain CLO Ltd., FRN, Series Intelsat Jackson Holdings SA, 144A
2014-2A ‘DR2', 144A 5,691% 8,5% 15/10/2024 usp 917.000 799.454 0,05
20/10/2030 usb 250.000 213514 0,01  Intelsat Jackson Holdings SA, 144A
Carlyle Global Market Strategies CLO 9,75% 15/07/2025 usD 620.000 555.560 0,04
Ltd., FRN, Series 2016-1A ‘CR’, 144A JSL Europe SA, Reg. S 7,75%
5,511% 20/04/2027 usp 250.000 215563 0,01  26/07/2024 usp 200.000 179.815 0,01
CIFC Funding Ltd., FRN, Series 2014-5A Mallinckrodt International Finance SA,
‘BR2', 144A 4,573% 17/10/2031 usb 250.000 218.928 0,01 144A5,75% 01/08/2022 usp 5.000 3.754 0,00
GPMT Ltd., FRN, Series 2018-FL1 ‘AS’, Mallinckrodt International Finance SA,
144A 3,642% 21/11/2035 usb 2.000.000 1.759.750 0,12 144A5,625% 15/10/2023 usb 374.000 249.699 0,02
Magnetite VIII Ltd., FRN, Series Mallinckrodt International Finance SA,
2014-8A ‘AR2’ 3,577% 15/04/2031 usb 100.000 87.288 0,01 144A55% 15/04/2025 usb 155.000 90.551 0,01
Park Aerospace Holdings Ltd., 144A Nexa Resources SA, Reg. S 5,375%
4,5% 15/03/2023 usp 157.000 142.506 0,01  04/05/2027 uso 400.000 368.706 0,02
Park Aerospace Holdings Ltd., 144A Nielsen Co. Luxembourg SARL (The),
5,5% 15/02/2024 usb 176.000 166.706 0,01 144A5% 01/02/2025 usb 94.000 81.505 0,01
Shackleton CLO Ltd., FRN, Series Trinseo Materials Operating SCA, 144A
2014-6RA ‘B’, 144A 4,503% 5,375% 01/09/2025 usb 712.000 604.203 0,04
17/07/2028 usb 450.000 394.189 0,03 Votorantim Cimentos International SA,
Shelf Drilling Holdings Ltd., 144A Reg. $7,25% 05/04/2041 usb 200.000 209.855 0,01
8,25% 15/02/2025 usb 469.000 384.216 0,03
Transocean Guardian Ltd., 144A 5.690.482 0,38
5,875% 15/01/2024 usb 198.450 177.438 0,01 .
Transoce/an 7hoenix 2 Ltd., 144A g;’;’oqlzgs Mexicanos 6.375%
7,75% 15/10/2024 usb 42.000 39.434 0,00 "
Transocean Pontus Ltd., 144A 6,125% g:{%ﬁigaexicanos 350 usp 59.000 53.155 0,00
1/08/202 4.14 2
?re/\gsgtfﬁeoar? Poseidon Ltd., 144A v 1360 e 0% 120212028 usb 160.000 127.358 0,01
6,875% 01/02/2027 usb 300.000 277.795 0,02 Petroleos Mexicanos 5,5% 27/06/2044 usp 50.000 35.081 0,00
Transocean Proteus Ltd., 144A 6,25% Petroleos Mexicanos 5,625%
01/12/2024 uso 249.750 225.986 0,02 23/01/2046 usp 200.000 141.503 0,01
Transocean, Inc., 144A 9% 15/07/2023 usop 177.000 165.406 0,01
Transocean, Inc., 144A 7,25% 357.097 0,02
01/11/2025 uso 235.000 197.259 0.0l pays-pas
Iransocean, Inc., 144A 7,5% Alcoa Nederland Holding BV, 144A
15/01/2026 ) usD 128.000 107.705 001 6780 30/00/2028 UsD  600.000 555.995 0,04
Treman Park CLO Ltd., FRN, Series Angola Government Bond, Reg. S 7%
2015-1A ‘DRR’, 144A 5,241%
20/10/2028 usD 250.000 218.461 o0 17/08/2019 usb 15.625 13.777 0,00
UPCB Finance IV Ltd., 144A 5,375% " NXP BV, 144A 4,625% 01/06/2023 uso 200.000 185580 0,01
15/01/2025 usD 800.000 725.932 0,05 ?I European Group BV, 144A 4%
5/03/2023 usb 38.000 33.444 0,00
Sensata Technologies BV, 144A
7435712 050 7 8759 15/10/2023 USD  360.000 330.387 0,02
Chili Sensata Technologies BV, 144A
Empresa Nacional del Petroleo, Reg. S 5,625% 01/11/2024 usb 115.000 109.362 0,01
3,75% 05/08/2026 usp 200.000 180.028 0,01  Sensata Technologies BV, 144A 5%
01/10/2025 usb 40.000 36.545 0,00
180.028 0,01
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Stars Group Holdings BV, 144A 7% Albertsons Cos. LLC, 144A 7,5%
15/07/2026 usb 325.000 302.999 0,02 15/03/2026 usop 421.000 396.181 0,03
Ziggo Bond Co. BV, 144A 5,875% Albertsons Cos. LLC 6,625%
15/01/2025 usb 400.000 356.817 0,03 15/06/2024 uso 515.000 468.970 0,03
Albertsons Cos. LLC 5,75% 15/03/2025 usb 575.000 509.742 0,03
1.924.906 0,13  Alliance Data Systems Corp., 144A
. 5,375% 01/08/2022 usp 335.000 298.652 0,02
Norvége Allison Transmission, Inc., 144A 5%
Aker BP ASA, 144A 4,75% 15/06/2024 usp 150.000 135.951 001 01/10/2024 usp 275.000 247178 0,02
Allison Transmission, Inc., 144A 4,75%
135.951 0,01 01/10/2027 usp 193.000 168.840 0,01
e . Allison Transmission, Inc., 144A
Organisations supranationales 5,875% 01/06/2029 usp 95.000 87.970 001
Ardagh Packaging Finance plc, 144A I The). FRN 5.75%
7,25% 15/05/2024 USD  840.000 780.596 0,05 Allstate Corp. (The), FRN 5,75%
N . 15/08/2053 usp 778.000 718.935 0,05
Ardagh Packaging Finance plc, 144A
6% 15/02/2025 usb  1160.000 1.057.570 007 e o 2oy 0 s USD 1385754 1.044.918 0,07
Endo Dac, 144A 5,875% 15/10/2024 usp 200.000 167.353 0,01 Alternative Loa'm Trust, Series U T '
Endo Dac, 1444 6% 01/02/2025 usb 200.000 118.158 0,01 2007-2C8 ‘146" 5.75% 25/03/2037 usD 880,307 663.060 0,04
185 USA LUX SA, 144A 5,875% 9 Alternative Loan Trust, Series
15/07/2024 usp 279.000 252796 002 5006-41CB *2A13' 5,75% 25/01/2037 UsD 1776872 1315.573 0,09
JBS USA LUX SA, 144A 5,75% | i
15/06/2025 usb 524.000 479525 0,03 Alternative Loan Trust, Series
. b . 2005-80CB ‘5A1" 6% 25/02/2036 usb 798.630 718.917 0,05
JBS USA LUX SA, 144A 6,75% , :
15/02/2028 USD 386000 368601 0,03 AernativeLoan Trust, series
- N . 2004-25CB ‘Al’ 6% 25/12/2034 usb 953.531 857.039 0,06
185 USALUX 5A, 144A 6,5% Alternative Loan Trust, FRN, Series
/041 f%ZF‘)Aggregamr b 4o usb 362000 346444 0,02 5007-086 ‘ALA 2,544% 25/06/2037 USD 1544738 1319.721 0,09
’ Alternative Loan Trust, Series 2005-J14
353:015! ﬁz’ﬂ e i 1aan575% usb 90.000 81942 0.0 A3 5,50 25/12/2035 USD  1558.992 1186.471 0,08
’ g Alternative Loan Trust, Series
15/07/2025 usb 251.000 20231 001 2007-8CB A9 6% 25/05/2037 usp 248.125 189.659 0,01
AMC Networks, Inc. 4,75% 15/12/2022 usp 15.000 13.430 0,00
3.855.296 026 AMC Networks, Inc. 5% 01/04/2024 USD  302.000 273.407 0,02
Suisse AMC Networks, Inc. 4,75% 01/08/2025 usp 150.000 134.042 0,01
Credit Suisse Group AG, FRN, 144A American Airlines Group, Inc., 144A 5%
7,25% Perpetual usb 550.000 520.222 0,03 01/06/2022 uso 97.000 87.740 0,01
American Credit Acceptance
520.222 0,03 Receivables Trust, Series 2018-3 D',
144A 4,14% 15/10/2024 usp 196.000 176.631 0,01
Royaume-Uni American Credit Acceptance
HSBC Holdings plc, FRN 6,375% Receivables Trust, Series 2018-4 ‘D',
Perpetual usb 400.000 370.807 0,03 144A 4,4% 13/01/2025 usb 530.000 478.768 0,03
International Game Technology plc, American Credit Acceptance
1447 6,25% 15/02/2022 usb 200.000 184.484 0,01 Receivables Trust, Series 2017-2 °E’,
International Game Technology plc, 144A5,52% 12/03/2024 uso 100.000 90.102 0,01
144A 6,5% 15/02/2025 usop 600.000 579.230 0,04  American Credit Acceptance
Lloyds Banking Group plc, FRN 7,5% Receivables Trust, Series 2017-4 ‘E’,
Perpetual usb 695.000 642.996 0,04  144A5,02% 10/12/2024 usb 100.000 90.107 0,01
Sensata Technologies UK Financing Co. American Credit Acceptance
plc, 144A 6,25% 15/02/2026 usb 800.000 747.181 0,05 Receivables Trust, Series 2018-3 ‘E’,
Tullow Oil plc, 144A 7% 01/03/2025 usp 200.000 177.420 0,01  144A517% 15/10/2024 usp 165.000 150.424 0,01
virgin Media Secured Finance plc, American Credit Acceptance
144A 5,25% 15/01/2026 usb 600.000 539.131 0,04 Receivables Trust, Series 2018-4 'E',
virgin Media Secured Finance plc, 1444 5,38% 13/01/2025 usp 145.000 132.568 0,01
144A5,5% 15/08/2026 usb 400.000 364.871 0,02 American Express Co., FRN 4,9%
Perpetual usp 410.000 357.934 0,02
American Express Co., FRN 5,2%
3.606.120 0,24 Perpetual usD 160.000 140563 0,01
Etats-Unis d’Amérique American Home Mortgage Investment
Aames Mortgage Investment Trust, Trust, FRN, Series 2007-2 ‘12A1" 2,7%
FRN, Series 2005-1 ‘M5’ 3,63% 25/03/2037 usp 1.490.728 837.952 0,06
25/06/2035 usb 360.010 309.730 0,02 American International Group, Inc.,
ABFC Trust, FRN, Series 2002-OPT1 FRN 5,75% 01/04/2048 usp 1.221.000 1.098.043 0,07
‘MY’ 3,525% 25/05/2032 usp 404.080 353.649 0,02 American Woodmark Corp., 144A
ABFC Trust, FRN, Series 2003-OPT1 4,875% 15/03/2026 usp 335.000 289.881 0,02
‘MY’ 3,465% 25/02/2033 usp 965.324 843.557 0,06 Amkor Technology, Inc., 144A 6,625%
ABFC Trust (The), FRN, Series 15/09/2027 usp 261.000 227.783 0,02
2002-WF1 ‘M1’ 3,555% 25/12/2032 usp 886.750 799.776 0,05  AMN Healthcare, Inc., 144A 5,125%
Acadia Healthcare Co., Inc. 5,625% 01/10/2024 usp 156.000 139.809 0,01
15/02/2023 usb 152.000 136.279 0,01 Amsted Industries, Inc., 144A 5,625%
Acadia Healthcare Co., Inc. 6,5% 01/07/2027 usp 122.000 111.614 0,01
01/03/2024 usp 295.000 270.248 0,02 Anixter, Inc., 144A 6% 01/12/2025 usb 215.000 204.459 0,01
ACC Trust, Series 2018-1 ‘B’, 144A Antero Midstream Partners LP, 144A
4,82% 20/05/2021 usp 150.000 132.600 0,01 5,75% 15/01/2028 usb 140.000 121.606 0,01
ACCO Brands Corp., 144A 5,25% Antero Midstream Partners LP 5,375%
15/12/2024 usb 400.000 354.912 0,02 15/09/2024 uso 85.000 74.871 0,01
ACE Cash Express, Inc., 144A 12% Antler Mortgage Trust, Series
15/12/2022 usp 158.000 123.534 0,01 2018-RTL1‘Al’, 144A 4,335%
ACE Securities Corp. Home Equity Loan 25/07/2022 usp 100.000 88.619 0,01
Trust, FRN, Series 2004-SD1 ‘M1’ Aramark Services, Inc., 144A 5%
3,855% 25/11/2033 usb 685.150 605.995 0,04 01/02/2028 usb 400.000 360.902 0,02
ACI Worldwide, Inc., 144A 5,75% Argent Securities, Inc. Asset-Backed
15/08/2026 usp 232.000 212.473 0,01  Pass-Through Certificates Trust, FRN,
Adient US LLC, 144A 7% 15/05/2026 usb 280.000 252.873 0,02 Series 2004-W6 ‘M1’ 3,255%
ADT Security Corp. (The), 144A 4,875% 25/05/2034 usp 61.964 54.829 0,00
15/07/2032 uso 105.000 77.944 0,01  Argent Securities, Inc. Asset-Backed
ADT Security Corp. (The) 4,125% Pass-Through Certificates Trust, FRN,
15/06/2023 usp 450.000 396.080 0,03 Series 2004-W6 M4’ 5,28%
Ahern Rentals, Inc., 144A 7,375% 25/05/2034 usp 342363 304.171 0,02
15/05/2023 usb 300.000 233.241 0,02
Air Medical Group Holdings, Inc., 144A
6,375% 15/05/2023 usp 161.000 126.940 0,01
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Argent Securities, Inc. Asset-Backed Cablevision Systems Corp. 5,875%
Pass-Through Certificates Trust, FRN, 15/09/2022 usp 256.000 237.850 0,02
gg;gss/ggng7 ‘M6’ 3,874% 368500 Calfrac Holdings LP, 144A 8,5%
usb 420.552 : 0,02 15/06/2026 usp 150.000 92.901 0,01
Arroyo Mortgage Trust, FRN, Series California Resources Corp., 144A 8%
2018-1°A2', 144A 4,016% 25/04/2048 usb 1.483.254 1.341.523 0,09 15/12/2022 usb 88.000 58.174 0,00
Ashtead Capital, Inc., 144A 4,375% Callon Petroleum Co. 6,375%
15/08/2027 usb 400.000 352.466 0,02 01/07/2026 usb 113.000 100.324 0,01
éssefttrBLatker% SecupéﬁsSCorp. Home Calpine Corp., 144A 5,875%
quity Loan Trust, , Series 15/01/2024 usb 150.000 135.597 0,01
2003-HE6 ‘M2’ 4,905% 25/11/2033 usop 279.124 246.941 0,02 calpine Corp., 144A 5,25% 01/06/2026 usp 280.000 250.868 0,02
zva"g?:j‘ ‘“&14‘#\ 610/(\] E&él?ﬁff‘l usb 360.000 337.456 0.02 calpine Corp. 5,75% 15/01/2025 usp 195.000 170.495 0,01
vis Budget Car Rental , Carrizo Ol & Gas, Inc. 6,25%
6,375% 01/04/2024 usp 918.000 842.749 0,06  15/04/2023 usp 322.000 274.389 0,02
Avis Budget Car Rental LLC, 144A Carrizo Oil & Gas, Inc. 8,25%
5,25% 15/03/2025 usp 290.000 256.037 002 15/07/2025 ’ usD 20,000 17.262 0,00
AV‘SOBUdEEI Car Rental LLC, 144A Catalent Pharma Solutions, Inc., 144A
iy75‘ [/o 1C5/0[‘7/2(;Z7t LG 1a0n usp 136.000 120.222 0,01 4,875% 15/01/2026 usp 278.000 248.321 0,02
xalta Coating Systems LLC, Catalent Pharma Solutions, Inc., 144A
4,875% 15/08/2024 usp 300.000 271455 0,02 59 15/07/2027 usp 24.000 21.400 0,00
ok Soi0e 20064 ACBL 650 CEh Merger, Inc. 1444 6%

+ - " 15/03/2022 D 118 106.513 ,01
25/05/2046 ! usb 792.009 731913 0.05 CC/O H/o\dmgs LLC, 1447 5,875% v 5000 0
Banc of America Commercial Mortgage 01/04/2024 usD 624.000 573.129 0,04
Trust, Series 2017-BNK3 ‘D', 144A €CO Holdings LLC, 144A 5,75%

3.25% 15/02/2050 usD  100.000 79.322 0.0 15/02/2026 USD 3165000 2926536 020
Banff Merger Sub, Inc., 144A 9,75% (CO Holdings LLC, 144A 5,5%
01/09/2026 - usb  367.000 282913 0.02 " 01/05/2026 USD  565.000 519.832 003
BANK, Series 2017-BNK7 ‘D', 144A €CO Holdings LLC, 144A 5,125%
2,708% 15/09/2060 usD 185.000 139.249 001 61/05/2027 UsD 1510000 1.374.707 0,09
Bank of America Corp., FRN 5,125% €CO Holdings LLC, 144A 5,875%
Perpetual usp 195.000 172.165 0,01 ) :
. . 01/05/2027 usp 195.000 181.039 0,01
Bank of America Corp., FRN 5,875% €CO Holdings LLC, 144A 5%
perpetual UsD 2552000 2340677 016 01/02/2028 usp 211.000 188.986 0,01
Bank of America Corp., FRN 6,3% €CO Holdings LLC, 144A 5,375%
g;ﬁﬂmema Corp. FRN 6.1% usb  1.078.000 1.057.431 007 01/06/2029 usD 92.000 83.532 001
Perpetual g - so 606,000 576,049 0,04  CCO Holdings LLC 5,1250% 15/02/2023 usp 61.000 54.531 0,00
Bank of America Corp., FRN 6,5% CCO Holdings LLC 5,75% 01/09/2023 usb 90.000 80.818 0,01
Perpetual v ’ usp 516.000 502.371 0.03 CCO Holdings LLC 5,75% 15/01/2024 usp 175.000 157.455 0,01
: ! CDK Global, Inc., 144A 5,25%

Bank of New York Mellon Corp. (The), 15/05/2029 321,959
FRN 4,625% Perpetual usb 980.000 860.151 006 . usb 354.000 - 002
Bank of New York Mellon Corp. (The), CDK Global, Inc. 5,875% 15/06/2026 usb 80.000 74.752 0,01
FRN 4,5% Perpetual usb 991.000 858.731 0,06 CDWLLC55% 01/12/2024 usp 120.000 112,535 0,01
Bank of New York Mellon Corp. (The), CDW LLC 5% 01/09/2025 usb 340.000 312.388 0,02
FRN 4,95% Perpetual usp 125.000 111.012 0,01 Cedar Fair LP, 144A 5,25% 15/07/2029 uso 74.000 66.393 0,00
Bausch Health Americas, Inc., 144A Centene Corp., 144A 5,375%
9,25% 01/04/2026 usp 146.000 143.628 0,01 01/06/2026 usp 56.000 51.856 0,00
Bausch Health Americas, Inc., 144A Centennial Resource Production LLC,
8,5% 31/01/2027 usb 735.000 708.988 0,05 144A6,875% 01/04/2027 uso 121.000 106.999 0,01
Bayview Financial Acquisition Trust, CenterPoint Energy, Inc., FRN 6,125%
FRN, Series 2004-C ‘M3’ 4,354% Perpetual usb 753.000 685.602 0,05
28/05/2044 usb 439.613 389.859 0,03  Centex Home Eguit\{ Loan Trust, FRN,
Bear Stearns Asset-Backed Securities gg;g;é%gjﬂ MvL’ 3,024% 394.679
Trust, FRN, Series 2003-SD2 ‘3A" usp 447.449 3 0,03
4,728% 25/06/2043 usb 293.353 260.709 0,02 Central Garden & Pet Co. 6,125%
Bear Stearns Asset-Backed Securities 15/11/2023 usp 170.000 155.722 0,01
Trust, FRN, Series 2004-2 ‘M1’ 3,604% Central Garden & Pet Co. 5,125%
25/08/2034 usb 116.294 100.145 0,01  01/02/2028 usp 565.000 487.867 0,03
Berry Global Escrow Corp., 144A Charles Schwab Corp. (The), FRN 5%
4,875% 15/07/2026 usp 360.000 323.539 0,02 Perpetual usb 1.023.000 898.898 0,06
Berry Global Escrow Corp., 144A Chase Funding Loan Acquisition Trust,
5,625% 15/07/2027 usb 186.000 169.903 0,01  FRN, Series 2004-AQ1 ‘A2" 3,204%
Big River Steel LLC, 144A 7,25% 25/05/2034 usb 317.322 281.391 0,02
01/09/2025 usb 95.000 87.630 0,01  Chase Funding Loan Acquisition Trust,
Blue Racer Midstream LLC, 144A FRN, Series 2004-0PT1 ‘M2" 3,904%
6,125% 15/11/2022 uso 525.000 469.865 0,03 25/06/2034 usb 121.098 107.341 0,01
Blue Racer Midstream LLC, 144A Cheniere Corpus Christi Holdings LLC
6,625% 15/07/2026 uso 100.000 88.508 0,01 5875% 31/03/2025 uso 435.000 425.584 0,03
Booz Allen Hamilton, Inc., 144A 5,125% Cheniere Corpus Christi Holdings LLC
01/05/2025 usb 135.000 120.376 0,01  5125% 30/06/2027 usb 160.000 152.941 0,01
Boyd Gaming Corp. 6% 15/08/2026 usp 370.000 342.654 0,02 Cheniere Energy Partners LP, 144A
Boyne USA, Inc., 144A 7,25% 5,625% 01/10/2026 uso 84.000 78.033 0,01
01/05/2025 usp 556.000 528.740 0,04  Cheniere Energy Partners LP 5,25%
Brink's Co. (The), 144A 4,625% 01/10/2025 usp 81.000 73.631 0,00
15/10/2027 usp 162.000 142.523 0,01  CHL GMSR Issuer Trust, FRN, Series
Brookfield Property REIT, Inc., 144A 2018-GT1 ‘A, 144A 5,18% 25/05/2023 usb 776.000 683.344 0,05
5,75% 15/05/2026 usb 260.000 235.547 0,02 CHL GMSR‘ Igsuer Trust, FRN, Series
Bruin E&P Partners LLC, 144A 8,875% 2018-GT1 ‘B, 144A 5,93% 25/05/2023 usp 100.000 88.078 0,01
01/08/2023 usp 54.000 40.679 0,00 CHL Mortgage Pass-Through Trust,
Buckeye Partners LP, FRN 6,375% FRN, Series 2006-HYB2 ‘2418’ 4,215%
22/01/2078 uso 360.000 231635 002 20/04/2036 usp 1173.869 963.778 0,06
By lang o 144 5% Mot g I
15/04/2024 usp 539.000 472.874 0,03 , el : 3 °
BWX Technologies, Inc., 144A 5,375% 20/03/2036 usp 921.224 760.770 0,05
15/07/2026 usp 200.000 181.409 0,01 CHL Mortgage PassrThro‘ugh Trust,
BX Commercial Mortgage Trust, FRN, FRN, Series 2005-31 3A1" 4,371%
Series 2018-BIOA ‘D', 1444 3,761% ii{oggr"égge pass Through Trust uso 798.112 695456 005
15/03/2037 usp 2.000.000 1.760.893 0,12 - B g
Cablevision Systems Corp. 8% ga[’ehiggg;;e ﬁal?s ?‘;ﬁgﬁég%{ﬁg? usb 1.257.702 940.036 0,06
15/04/2020 usb 35.000 31792 0,00 - g g

/ Series 2005-21 ‘A2" 5,5% 25/10/2035 usp 311397 253.921 0,02
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CHL Mortgage Pass-Through Trust, CommsScope, Inc., 144A 6%
Series 2005-30 ‘A8’ 5,5% 25/01/2036 usb 473.978 383.187 0,03 01/03/2026 uso 656.000 590.700 0,04
Cincinnati Bell, Inc., 144A 7% CommsScope, Inc., 144A 8,25%
15/07/2024 uso 261.000 202.776 0,01  01/03/2027 usop 306.000 272717 0,02
Cincinnati Bell, Inc., 144A 8% Community Health Systems, Inc., 144A
15/10/2025 usb 185.000 139.769 0,01  8,625% 15/01/2024 uso 493.000 435.394 0,03
CITGO Petroleum Corp., 144A 6,25% Community Health Systems, Inc., 144A
15/08/2022 usb 124.000 109.614 0,01  8,125% 30/06/2024 uso 404.000 264.410 0,02
Citigroup Commercial Mortgage Trust, Community Health Systems, Inc., 144A
FRN, Series 2017-P7 ‘B’ 4,137% 8% 15/03/2026 usb 68.000 57.647 0,00
14/04/2050 usp 115.000 107.063 0,01 Conn’s Receivables Funding LLC, Series
Citigroup Commercial Mortgage Trust, 2018-A ‘B’, 144A 4,65% 15/01/2023 usp 110.336 97.651 0,01
Series 2016-P6 ‘Bond’, 144A 3,25% Conn’s Receivables Funding LLC, Series
10/12/2049 usb 275.000 222.084 0,01 2018-A°C’, 144A 6,02% 15/01/2023 usb 342.622 303.656 0,02
Citigroup Commercial Mortgage Trust, Constellation Merger Sub, Inc., 144A
Series 2017-P7 ‘Bond’, 144A 3,25% 8,5% 15/09/2025 usp 178.000 144.644 0,01
14/04/2050 usb 640.000 502.385 0,03 Consumer Loan Underlying Bond CLUB
Citigroup Mortgage Loan Trust, FRN, Credit Trust, Series 2017-NP1 ‘C’, 144A
Series 2006-AR3 '1A1A’ 4,8% 5,13% 17/04/2023 usop 23.275 20.496 0,00
25/06/2036 usp 1125.642 1.007.796 0,07 Cooper-Standard Automotive, Inc.,
Citi_group Mortgage Loan Trust, FRN, 1444 5,625% 15/11/2026 usb 520.000 405.426 0,03
Series 2006-AR5 1ASA’ 4,123% Coty, Inc., 144A 6,5% 15/04/2026 usp 215.000 184.111 0,01
25/07/2036 usb 1.014.803 863991 006 countrywide Asset-Backed Certificates
§'“g“’38&%&??&%@2&5“’ FRN, Trust, FRN, Series 2004-BCL ‘M1’
eries g +7070 3,154% 25/02/2034 usb 671.619 590.584 0,04
25/03/2036 usb LI79.754 1.048.906 007 Covey Park Energy LLC, 144A 7,5%
g'“gmgg &Dg‘%ﬁ%‘z&g%ﬁ‘v FRN, 15/05/2025 usD 235.000 149.674 0,01
erles 2005 / Credit Acceptance Corp., 144A 6,625%
25/08/2035 usp 142803 127.608 0.0l 15/03/2026 USD 105.000 96.969 0,01
Citigroup, Inc., FRN 5,8% Perpetual usb 60.000 52.992 0.00 " crestwood Midstream Partners LP
Citigroup, Inc., FRN 5,9% Perpetual uso 944.000 861.331 0,06 144A5,625% 01/05/2027 ' usp 175.000 152.584 0,01
Citigroup, Inc., FRN 5,95% Perpetual usb 935.000 859.251 0,06 Crown Americas LLC 4,75%
Citigroup, Inc., FRN 6,25% Perpetual usb 3.525.000 3.391.022 023 01/02/2026 usb 133.000 120.309 0,01
Citigroup, Inc., FRN 5,35% Perpetual usp 100.000 88.566 0,01 CSAIL Commercial Mortgage Trust,
Citigroup, Inc., FRN 6,3% Perpetual usb 2.480.000 2.272.362 0,15  FRN, Series 2016-C5 ‘D", 144A 3,536%
Citizens Financial Group, Inc., FRN 15/11/2048 usp 300.000 251.100 0,02
6,375% Perpetual usb 660.000 598.938 0,04  CSCHoldings LLC, 144A 5,375%
Civic Mortgage LLC, STEP, Series 15/07/2023 usp 200.000 180.456 0,01
2018-2 ‘Al’, 144A 4,349% 25/11/2022 usb 190.926 167.651 0,01  CSCHoldings LLC, 144A 6,625%
Civic Mortgage LLC, STEP, Series 15/10/2025 usb 400.000 375.513 0,03
2018-2 ‘A2, 144A 5,32% 25/11/2022 usb 72.835 63.833 0,00  CSCHoldings LLC, 144A 10,875%
Clean Harbors, Inc., 144A 4,875% 15/10/2025 usb 800.000 805.545 0,05
15/07/2027 usb 60.000 53.443 0,00  CSCHoldings LLC, 144A 5,5%
Clear Channel Worldwide Holdings, 15/05/2026 usb 400.000 368.485 0,02
Inc., 144A 9,25% 15/02/2024 usb 1.449.000 1.379.548 0,09  CSCHoldings LLC, 144A 5,375%
Clear Channel Worldwide Holdings, Inc. 01/02/2028 usb 400.000 364.003 0,02
6,5% 15/11/2022 usb 130.000 116.720 0,01  CSC Holdings LLC, 144A 6,5%
Clearwater Paper Corp., 144A 5,375% 01/02/2029 usp 600.000 573.421 0,04
01/02/2025 usb 135.000 107.627 0,01  CSC Holdings LLC 6,75% 15/11/2021 usp 100.000 94.114 0,01
Clearway Energy Operating LLC, 144A CSC Holdings LLC 5,25% 01/06/2024 uso 315.000 288.051 0,02
5,75% 15/10/2025 usp 10.000 8.994 0,00  CSFB Mortgage-Backed Pass-Through
Cleveland-Cliffs, Inc., 144A 4,875% Certificates, FRN, Series 2005-4 2A7'
15/01/2024 usb 115.000 102.291 0,01  2,854% 25/06/2035 usb 1.251.700 916.937 0,06
CNG Holdings, Inc., 144A 12,5% CSI Compressco LP, 144A 7,5%
15/06/2024 usb 415.000 351.815 0,02 01/04/2025 usb 167.000 143.958 0,01
CNX Midstream Partners LP, 144A Cumberland Farms, Inc., 144A 6,75%
6,5% 15/03/2026 usp 50.000 41.729 0,00 01/05/2025 usb 3.000 2.794 0,00
Cogent Communications Group, Inc., Cumulus Media New Holdings, Inc.,
144A 5,375% 01/03/2022 usp 465.000 422.798 0,03 144A 6,75% 01/07/2026 usb 115.000 100.934 0,01
Colfax Corp., 144A 6% 15/02/2024 usp 178.000 165.267 0,01 Curo Group Holdings Corp., 144A
Colfax Corp., 144A 6,375% 15/02/2026 uso 91.000 85.918 0,01 825% 01/09/2025 usb 334.000 243.536 0,02
COLT Mortgage Loan Trust, FRN, Series CVR Partners LP, 144A 9,25%
2018-2 ‘AT, 1444 3,47% 27/07/2048 usp 905.024 800.769 0,05 15/06/2023 uso 829.000 760.135 0,05
COMM Mortgage Trust, FRN, Series CWABS Inc., As_set-Backed Certificates
2015-CR23 ‘CME’, 144A 3,684% Trust, FRN, Series 2003-BC1 ‘A1’
10/05/2048 usb 875.000 767.609 0,05 3:204% 25/03/2033 uso 189.819 166.060 0,01
COMM Mortgage Trust, FRN, Series CyrusOne LP, REIT 5,375% 15/03/2027 usp 68.000 62.921 0,00
2014-CR19 ‘D', 144A 4,737% DAE Funding LLC, 144A 4,5%
10/08/2047 usb 1.000.000 880.396 0,06  01/08/2022 usp 18.000 16.050 0,00
COMM Mortgage Trust, FRN, Series DAE Funding LLC, 144A 5,75%
2014-LC15 ‘D', 144A 4,987% 15/11/2023 usp 34.000 31.400 0,00
10/04/2047 usp 185.000 164.406 0,01 DAE Funding LLC, 144A 5%
COMM Mortgage Trust, FRN, Series 01/08/2024 uso 234.000 213.647 0,01
2015-CR23 'D’ 4,2519% 10/05/2048 uso 170.000 147.930 0,01 Darling Ingredients, Inc., 144A 5,25%
COMM Mortgage Trust, FRN, Series 15/04/2027 uso 65.000 59.529 0,00
2015-LC21 D’ 4,3% 10/07/2048 usp 19.000 16.456 0,00  DCP Midstream Operating LP, 144A
Commercial Mortgage Pass-Through 6,75% 15/09/2037 uso 145.000 136.617 0,01
Certificates, FRN, Series 2016-CR28 'C' DCP Midstream Operating LP 5,375%
4,646% 10/02/2049 usb 1.200.000 1.137.655 0,08  15/07/2025 usb 139.000 128.663 0,01
Commercial Mortgage Pass-Through Dean Foods Co., 144A 6,5%
Certificates, FRN, Series 2016-CR28 ‘D’ 15/03/2023 uso 119.000 56.713 0,00
3,896% 10/02/2049 usb 405.000 361.386 0,02 peephaven Residential Mortgage Trust,
Commercial Mortgage Trust, FRN, FRN, Series 2017-3A ‘B2’, 144A 6,25%
Series 2014-CR15 'C’ 4,75% 25/10/2047 usp 500.000 449.658 0,03
10/02/2047 UsD  1.000.000 948.559 0,06 Delek Logistics Partners LP 6,75%
CommScope Technologies LLC, 144A 15/05/2025 usp 267.000 240.422 0,02
6% 15/06/2025 usp 1104.000 910.038 0,06 Dell International LLC, 144A 7,125%
CommScope Technologies LLC, 144A 15/06/2024 usp 314.000 291.694 0,02
5% 15/03/2027 usp 164.000 125.831 0,01 pell International LLC, 144A 6,02%
CommsScope, Inc., 144A 5,5% 15/06/2026 usp 500.000 482593 0,03
01/03/2024 usp 154.000 139.117 0,01 penbury Resources, Inc., 144A 9,25%
31/03/2022 uso 45.000 37.521 0,00
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Discover Financial Services, FRN 5,5% FHLMC, 10, FRN, Series 4097 ‘ES’
Perpetual usb 634.000 542.374 0,04  3,706% 15/08/2042 usp 1.224.377 194.674 0,01
DISH DBS Corp. 5,125% 01/05/2020 usb 80.000 71126 0,00  FHLMC, 10, FRN, Series 4616 ‘HS
DISH DBS Corp. 6,75% 01/06/2021 usb 538.000 495.572 0,03 3,606% 15/09/2046 uso 1.119.437 180.354 0,01
DISH DBS Corp. 5,875% 15/07/2022 usb 191.000 170.501 0,01  FHLMC, 10, FRN, Series 278 ‘S1’ 3,656%
DISH DBS Corp. 5% 15/03/2023 USD  449.000 379.838 0,03 ﬁl/&% Z?S‘ZFRN cerios 300 51 usb 1881909 270594 0,02
DISH DBS Corp. 7,75% 01/07/2026 usp 1.945.000 1.667.264 0,11 , 10, , Series
DISH DBS Corp. 5,875% 15/11/2024 USD  1.045.000 866.820 006 2706%15/01/2043 usb - 1186.070 181305 0,01
Dole Food Co., Inc. 144A7,25% St i5osona usD  1317.018 205.175 0,01
15/06/2025 . 151.290 N . o : '
Doniin Energy. Inc., FRN 5,75% o - a6 13/0007 0 > USD 2301061 396899 003
01/10/2054 f 765.632 N . A N '
Do(/vnélream Development Authority of use §37.000 003 FHLMC, 10, FRN, Series 316 'S7'
the Quapaw Tribe of Oklahoma, 144A 3,706% 15/11/2043 . usb 1.282.086 206.123 0,01
10,5% 15/02/2023 usb 397.000 368.816 0,02 FHLMC, 10, FRN, Series 4425 ‘SA’
Drive Auto Receivables Trust, Series 3,656% 15/01/2045_ usb 1.203.338 181.472 0,01
2018-4 D' 4,09% 15/01/2026 usb 210.000 189.765 0,01 FHLMC 10, FRN, Series 4599 'SA
Drive Auto Receivables Trust, Series 3,606% 15/07/2046_ usb 2.019.429 371390 0,02
2018-5 ‘D’ 4,3% 15/04/2026 usb 200.000 183.056 0,01 FHLMC, 10, FRN, Series 4703 ‘SA’
DT Auto Owner Trust, Series 2018-3A 3,756% 15/07/2047. usb 1441761 252.466 0.02
D, 144A 4,19% 15/07/2024 usb 310.000 281274 0,02 FHLMG 10, FRN, Series 4834 ‘SA
DT Auto Owner Trust, Series 2017-4A 3.756% 15/10/2048. usb 1.863.040 257183 0,02
‘E', 144A 5,15% 15/11/2024 usD 810.000 739.017 0,05 FHLMC, 10, FRN, Series 4103 ‘SB’
DT Auto Owner Trust, Series 2018-2 °E', 3,656% 15/09/2042_ usp 1.258.830 194.315 0,01
1444 5,54% 16/06/2025 usp 100.000 92.065 0,01 FHLMC 10, FRN, Series 4654 'K’
DT Auto Owner Trust, Series 2018-3A 3.606% 15/02/2047. usb 1.229.965 203.860 001
E', 1447 5,33% 17/11/2025 usp 290.000 266.829 0,02 FHLMC 0, FRN, Series K059 X3’
Energizer Holdings, Inc., 144A 5,5% 1915% 25/11/2044 usp 1.600.000 169.776 0,01
15/06/2025 usb 320.000 282524 0,02 FHLMC, 10, FRN, Series K064 X3'
Energizer Holdings, Inc., 144A 7,75% 2,133% 25/05/2027 usb  17.250.000 2.134.358 0,14
15/01/2027 usb 320.000 304.638 0,02 FHLMC 0, FRN, Series K065 X3’
Energy Transfer Operating LP, FRN 2,1829% 25/07/2045 usp 2.570.000 329.340 0,02
6,25% Perpetual usp 291.000 239.281 0,02 FHLMC [0, FRN, Series K071 X3’
: " 2,011% 25/11/2045 uso 700.000 87.557 0,01
Energy Transfer Operating LP, FRN v
5.625gﬂvm Perpetua\p e usp 964.000 793.881 0,05 FHLMC [0, FRN, Series K723 X3’
EnLink Midstream Partners LP, FRN L917% 25/10/2034 uso 833.876 54.095 0.00
6% Perpetual usp 289.000 206.084 0,01 FHLMC, 10, FRN, Series K728 ‘X3’
EnPro ﬁdusmes Inc. 5,75% 1,954% 25/11/2045 uso 1.008.668 79.666 0,01
15/10/2026 ! usp 209.000 186.360 0,01 FHLMC GO7459 3,5% 01/08/2043 usp 1.566.411 1.420.729 0,10
Entegris, InC., 144A 4,625% FHLMC GO8741 3% 01/01/2047 uso 1.018.460 906.671 0,06
10/02/2026 usb 528.000 465.005 0,03  FHLMC GO8756 3% 01/04/2047 usp 4.721.228 4.205.621 0,28
Entercom Media Corp., 144A 7,25% FHLMC GO8774 3,5% 01/08/2047 uso 5.045.987 4.554.601 0,31
01/11/2024 usb 386.000 356.054 0,02 FHLMC GO8784 3,5% 01/10/2047 usp 6.489.850 5.857.859 0,39
Entercom Media Corp., 144A 6,5% FHLMC GO8792 3,5% 01/12/2047 uso 3.928.199 3.553.110 0,24
01/05/2027 ) usb 260.000 236.854 0,02 FHLMC GO8796 3,5% 01/01/2048 uso 5.582.229 5.037.870 0,34
Enterprise Development Authority FHLMC GO8800 3,5% 01/02/2048 uso 5.921.610 5.343.137 0,36
<EThte>v WAPHOSD lf/tg/zoztfi e usp 466.000 444.176 0,03 FHLMC GO8804 3,5% 01/03/2048 USD  4.729.065 4.266.450 0.29
nterprise Products Operating LLC, FHLMC G60304 3,5% 01/05/2044 USD  2.889.403 2.620.564 0,18
i 5_'25‘:“ 1%?8/ ZOC77 T Usb  465.000 391092 003 FHLMC 660852 4% 01/08/2046 USD 3952557 3.678.680 025
1271‘8‘/%223 care Corp., i Usp 564.000 336,921 0,0p FHLMCG6IZIS 3,5% 01/08/2044 usb 3.800.311 3.446.732 023
. ) i FHLMC G67700 3,5% 01/08/2046 uso 7.563.568 6.926.747 0,47
EP Energy LLC, 144A 9,375% N
01/05/2024 usp 391.000 85.873 0,01 FHLMC G67702 4% 01/01/2047 usp 2.431.854 2.263.347 0,15
EP Energy LLC, 144A 89% 29/11/2024 USD  224.000 132.957 0,01 FHLMCG677033,5% 01/04/2047 usb 8543754 7819971 053
EP Energy LLC, 144A 7,75% 0070 s A ¢
15/05/2026 usb 1.014.000 792.807 0,05 FHLMC G67708 3,5% 01/03/2048 uso 4.571.869 4.156.140 0,28
Equinix, Inc., REIT 5,75% 01/01/2025 usD 160.000 146.465 0,01 FHLMCG67714 4% 01/07/2048 usp - 7.421.078 6.908.165 0,46
Equinix, Inc., REIT 5,875% 15/01/2026 uso 701.000 656.454 0,04 FHLMCQ176413% 01/04/2043 usp 368192 329.560 0,02
Equinix, Inc., REIT 5,375% 15/05/2027 usp 115.000 108.176 0,01 FHLMC Q34871 3,5% 01/07/2045 uso 440.899 401.017 0,03
ESH Hospitality, Inc., REIT, 1444 5,25% FHLMC Q45741 3,5% 01/01/2047 usp 2.208.212 2.021.146 0,14
01/05/2025 usb 482.000 434.563 0,03 FHLMC Q50886 3,5% 01/09/2047 usp 884.625 804.801 0,05
Exela Intermediate LLC, 144A 10% FHLMC Q52307 3,5% 01/11/2047 usb 12.225.960 11.157.847 0,75
15/07/2023 usp 505.000 361.369 0,02 FHLMC Structured Agency Credit Risk
Exeter Automobile Receivables Trust, Debt Notes, FRN, Series 2017-HQA3
Series 2018-4A ‘C’, 144A 3,97% ‘M1’ 2,954% 25/04/2030 usp 379.191 332.993 0,02
15/09/2023 uso 315.000 282.556 0,02 FHLMC Structured Agency Credit Risk
Exeter Automobile Receivables Trust, Debt Notes, FRN, Series 2017-HRP1
Series 2016-2A ‘D', 144A 8,25% ‘M2" 4,854% 25/12/2042 usp 936.569 831.201 0,06
17/04/2023 usp 150.000 139.817 0,01 FHLMC Structured Agency Credit Risk
Exeter Automobile Receivables Trust, Debt Notes, FRN, Series 2018-HQAL
Series 2018-2A ‘D', 144A 4,04% ‘M2’ 4,704% 25/09/2030 uso 2.000.000 1.764.931 0,12
15/03/2024 usb 90.000 81.213 0,01  Fidelity & Guaranty Life Holdings, Inc.,
Exeter Automobile Receivables Trust, 144A 5,5% 01/05/2025 usb 160.000 145.830 0,01
Series 2018-4A ‘D', 144A 4,35% Fifth Third Bancorp, FRN 5,1%
16/09/2024 usb 130.000 118.521 0,01  Perpetual uso 100.000 86.901 0,01
Exeter Automobile Receivables Trust, First Data Corp., 144A 5,375%
Series 2018-3A ‘E’, 144A 5,43% 15/08/2023 uso 1.170.000 1.046.495 0,07
15/08/2024 usb 70.000 63.869 0,00  First Data Corp., 144A 5% 15/01/2024 usop 36.000 32.403 0,00
Exeter Automolq\\g Receivables Trust, First Data Corp., 144A 5,75%
Series 2018-4A °E', 144A 5,38% 15/01/2024 usp 947.000 855.550 0,06
15/07/2025 usb 115.000 105.246 0,01 First Franklin Mortgage Loan Trust,
Extraction Oil & Gas, Inc., 144A 7,375% FRN, Series 2003-FF4 ‘M1" 4,286%
15{05/2024 usb 64.000 48.352 0,00  25/10/2033 usp 2.026.674 1.799.258 0,12
Fair Isaac Corp., 144A 5,25% FirstCash, Inc., 144A 5,375%
15/05/2026‘ L usb 80.000 73.794 0,00 01/06/2024 usp 107.000 96.584 0,01
FHLMC, Series K087 ‘A2’ 3,771% Flagship Credit Auto Trust, Series
25/12/2028 i usb 2.800.000 2.723.609 0,18  2018-4 °C', 144A 4,11% 15/10/2024 usp 100.000 91.197 0,01
FHLMC, 10, FRN, Series K733 ‘Bond’ Flagstar Mortgage Trust, FRN, Series
2,26% 25/01/2026 usb 3.333.047 351.954 0,02 2018-6RR ‘1A2', 144A 3,13%
25/10/2048 uso 195.452 170.787 0,01
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FNMA, FRN, Series 2017-C05 ‘IM2’ FREMF Mortgage Trust, FRN, Series
4,639% 25/01/2030 usb 500.000 443.826 0,03  2018-KF50 ‘B, 144A 4,33%
FNMA, FRN, Series 2017-C07 ‘1M2' 25/07/2028 usb 107.936 94.380 0,01
4,83% 28/05/2030 uso 1.500.000 1.343.081 0,09  FREMF Mortgage Trust, FRN, Series
FNMA, FRN, Series 2018-C05 ‘M2’ 2018-KF53 ‘B’ 4,53% 25/10/2025 usb 67.387 50.174 0,00
4,78% 25/01/2031 usp 1.500.000 1.331.119 0,09  FREMF Mortgage Trust, FRN, Series
FNMA AN3747 2,87% 01/02/2032 UsD  1240.000 1106715 007 2017-K67 ‘C, 144A 3,944%
FNMA AN5676 3,25% 01/06/2029 usp 800.000 746.079 0,05 25/09/2049 ) usb 90.000 79.200 0,01
FNMA AN6122 3,06% 01/08/2032 UsD  2.190.000 1.976.648 0,3  Fremont Home Loan Trust, FRN, Series
FNMA AN6368 3,09% 01/09/2029 USD 800.000 737.031 0,05 2004-2'M4'4,08%25/07/2034 usb 300853 265144 002
FNMA AN7633 3,13% 01/12/2032 USD 610.000 553.201 004 B vor205a s usp — 252271 002
FNMA AN7845 3,08% 01/12/2029 usb  2370.000 2.175.610 015 Frontier Communications Corp. 1444 - . "
FNMA AN8095 3,24% 01/01/2033 UsD  1820.000 1.670.958 011 g50h 01/04/2026 - Uso 900,000 769.599 0.05
FNMA ANS281 3,19% 01/02/2030 usb 830.000 765.853 0.05  Frontier Communications Corp., 144A : '
FNMA AN8572 3,55% 01/04/2030 usp 830.000 787.654 0,05 8% 01/04/2027 usb 355.000 324.309 0,02
FNMA AN9116 3,619 01/05/2030 usD 850.000 814.958 0,05 Frontier Communications Corp. 8,75%
FNMA BLL583 3,66% 01/02/2031 usb 780.000 750.389 005  15/04/2022 usb 65.000 36545 0,00
FNMA BM3226 3,437% 01/10/2032 usb 1.052.798 994.042 0,07  Frontier Communications Corp. 7,625%
FNMA AC/ES, /Sem’es 2019-M4 A2 15/04/2024 usb 41.000 20.441 0,00
3,61% 25/02/2031 usb 9.670.000 9.260.962 0,62 Frontier Communications Corp.
FNMA ACES, 10, FRN, Series 2016-M4 6,875% 15/01/2025 usb 299.000 146.847 0,01
X2 2,603% 25/01/2039 USD  1.467.085 110126 0,01  Frontier Communications Corp. 11%
FNMA REMIC, 10, FRN, Series 2017-13 15/09/2025 usb 192.000 104.191 0,01
‘AS’ 3,646% 25/02/2047 UsD  1907.878 350.062 0,02 FXI Holdings, Inc., 144A 7,875%
FNMA REMIC, 10, FRN, Series 2012-75 01/11/2024 usb 73.000 50.960 0,00
DS’ 3,546% 25/07/2042 usb 833.800 128.842 001  Gartner, Inc., 144A 5,125% 01/04/2025 usb 445.000 400.704 0,03
FNMA REMIC, 10, FRN, Series 2016-30 Gates Global LLC, 144A 6% 15/07/2022 usb 685.000 603274 0,04
SA’ 3,506% 25/05/2046 usb 1.669.353 306.017 0,02 GCILLC, 144A 6,625% 15/06/2024 usp 125.000 114.204 0,01
fsNAmé\ ggg}cééeig}?zl\&sgnes 2016-77 . L49L650 230533 007 GCI LLC 6,75% 01/06/2021 usD 325.000 286.011 0,02
9070 ) AL - 102 GCILLC 6,875% 15/04/2025 usb 75.000 68.523 0,00
,FS'\éMé\ RAEN‘I)/IC'ZIOiZFRZIé,A%enes 2013-124 205,534 GCP Applied Technologies, Inc., 144A
FNM;"QE?M"C % F/R O ies 2013156 usb 1272392 5.5 001 550 15/04/2026 usb 320.000 285335 0,02
10, FRN, - 9
SB’ 3,496% 25/01/2044 USD  1276.445 191.298 0,01 gsgg:g: aggrr‘; Lo N &% r:ﬁ?e:;;' Usb  4.929.000  4.165.040 0.28
FNMAREMIC, 10, FRN, Series 2018-73 5,75% Perpetual USD  1088.000 893.250 006
SC' 3,796% 25/10/2048 USD  1.426.478 221129 001 gt Motore Financial Co.. Inc.. FRN
FNMA REMIC, 10, FRN, Series 2017-69 - NG
SH' 3,796% 25/09/2047 USD  2.008.607 369.737 0,02 gf:;;i?;teﬁmmummons usb 597.000 503557 0.03
FAMA REMIC, 10, FRN, Series 2012-20 Laboratories, InC., 144A 10%
SL' 4,046% 25/03/2042 UsD  1220.564 189.642 001 307112024 o 164.000 156319 0.01
FNMA REMIC, 10, FRN, Series 2011126 Getty Images, Inc., 144A 9.75% : '
‘SM’ 3,546% 25/12/2041 USD  1.474.885 199.930 001 gyososr ' o 27000 24431 0.00
FNMA REMIC, 10, FRN, Series 2012-35 GLP Capital LP, REIT 5.25% : '
‘SN’ 4,046% 25/04/2042 usD 1570262 246.813 002 01/06/2005 " usD 210,000 198.013 001
FNMA REMIC, 10, FRN, Series 2017-47 GLP Capital LP, REIT 5.75% : !
‘ST 3,696% 25/06/2047 UsD  1744.876 339.570 002 01/06/2008 ' Uso 170.000 165.488 001
FNMA REMICS, 0, FRN, Series 2016-1 GLS Auto Receivables Trust, Series ) '
Fﬁjjiggm 535/%2/53,3659“6 o160 Usb  1148.839 176571 001 2018-3A°C’, 144A 4,18% 15/07/2024 usD 90.000 81694 001
et gl . a GMACM Mortgage Loan Trust, FRN,
SK' 3,206% 25/08/2048 USD  1495.845 185.379 001 Series 2005-ARG 2AL' 4,093%
FNMA REMICS, 10, FRN, Series 2015-37 19/11/2035 o usp 235110 200331 0,01
ST 3,216% 25/06/2045 usb 887.373 124.999 0.01  GNMA. 10, FRN, Series 2012-44 0,407% ' '
FREED ABS TRUST, Series 2018-2 '8/, 16/03/2049 ' UsD  1033.243 1038 0,00
619% 20/10/2025 usb 125.000 13.217 0,01 GNMA, 10, FRN, Series 2012-89 0,745%
IF??SA? r\%rtgage Trust, FRN, Series
tge RN, 16/12/2053 USD  2.308.448 51830 0,00
A UsD 14325 12878 0,00 SNMA IO, FRN, Series 2014-186
- - 100 0,756% 16/08/2054 4437, 182.718 X
FREMF Mortgage Trust, FRN, Series GNMA, 10, /FRN/ Series 2015-86 0,762% v 37748 oo
2015-KF10 ‘B, 144A 8,58% 25/07/2022 usb 51.496 47.758 0,00 o5 '
Fott Mortanse T s, dere 16/05/2052 UsD 101529 43783 0,00
g PN, GNMA, 10, FRN, Series 2016-157
2016-K60 B, 1444 3,536% 0,954% 16/11/2057 USD  1637.655 107.041 001
25/12/2049 usb 55.000 49.227 0,00 .
M Mot Trust, PR, Seri GNMA, 10, FRN, Series 2017-148
et PNl 0,657% 16/07/2059 uso 525.379 27.245 0,00
’ ’ GNMA, 10, FRN, Series 2017-54 0,653%
igﬁmzﬁgggage Trust PR Series usp - 750.000 694.648 0.95 16/12/2058 USD  1240.079 64907 0,00
18 PRI, GNMA, 10, FRN, Series 2017-69 0,799%
2017-K729 ‘8, 144A 3,674% 10, FRN, )
25/11/2049 USD  1.600.000 1.443.152 010 16/07/209 - usb 945338 56487 0,00
FREMF Mortgage Trust, FRN, Series GNMA, 10, FRN, Series 2017-86 0,773%
SOTKE3 B AN A58 16/05/2059 usD  3.021.386 175.829 0,01
25/05/2024 ' usd 993.881 884.264 0,06  GNMA. 10, FRN, Series 201711 'AS'
FREMF Mortgage Trust, FRN, Series 3,717% 20/01/2047 - UsD  1.840.291 308.113 0,02
2017-KF39 ‘B, 1444 4,93% 25/11/2024 USD  1154.204 1.018.675 0,07 GNMA, 10, FRN, Series 2017-55 "AS
FREMF Mortgage Trust, FRN, Series 3,767% 20/04/2047 UsD  1560.628 238.161 0,02
2017-KF40 ‘B 1444 5,181% GNMA, 10, FRN, Series 2017-80 ‘AS’
25/11/2027 USD 1053158 036,556 006  3817%20/05/2047 usD  1213.025 196.739 0,01
FREMF Mortgage Trust, FRN, Series GNMA, 10, FRN, Series 2018-126 ‘CS’
2018-K75 ‘B', 144A 3,9750 25/04/2051 uso 90.000 82.798 0,01 éﬁ;;:bé% ?ng/ 2345 2019:41C5" usb 1336703 171547 0.01
FREMF Mortgage Trust, FRN, Series 10, FRN, series 2019-
SOIBKFAD o G4 46810 3,667% 20/03/2049 usD  1.825.252 242.041 0,02
25/12/2024 usb 957.068 845.834 0,06 GNMA, 0, FRN, Series 2018-115 ‘DS’
FREMF Mortgage Trust, FRN, Series 3,817% 20/08/2048 usb 1971838 297.286 0,02
2018-KF45 ‘B’, 144A 4,43% GNMA, 10, FRN, Series 2019-56 ‘GS’
25/03/2025 usD 230.464 199.112 001  3.767% 20/05/2049 UsD  1.028.625 155.694 0,01
FREMF Mortgage Trust, FRN, Series GNMA, 10, FRN, Series 2014-25 ‘HS’
2018-KFA7 ‘B', 144A 4,43% 3,717% 20/02/2044 usp 1.149.012 192.772 0,01
25/05/2025 usb 79.427 69.384 0,00  GNMA, 10, FRN, Series 2019-53 ‘1A’
FREMF Mortgage Trust, FRN, Series 0,876% 16/06/2061 USD  3.343.920 234.445 0,02
2018-KF49 ‘B, 1444 4,331% GNMA, 10, FRN, Series 2019-23J5'
25/06/2025 usb 98.835 86.504 001  3,667% 20/02/2049 USD  1549.687 210722 0,01
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GNMA, 10, FRN, Series 2016-120 ‘NS’ Herc Holdings, Inc., 144A 5,5%
3,717% 20/09/2046 usb 1.031.337 187.424 0,01 15/07/2027 usp 459.000 404.969 0,03
GNMA, 10, FRN, Series 2016-71 ‘QI’ Herc Rentals, Inc. ‘A’, 144A 7,75%
0,977% 16/11/2057 usb 5.670.001 360.004 0,02 01/06/2024 usp 359.000 334.245 0,02
GNMA, 10, FRN, Series 2017-141 QS Hertz Corp. (The), 144A 7,625%
3,759% 20/09/2047 usb 1.617.007 227.177 0,02 01/06/2022 usb 529.000 482.388 0,03
GNMA, 10, FRN, Series 2017-149 ‘QS Hertz Corp. (The), 144A 5,5%
3,817% 20/10/2047 usb 877.881 134.043 0,01 15/10/2024 uso 1.039.000 868.999 0,06
GNMA, 10, FRN, Series 2018-146 'S’ Hexion, Inc., 144A 7,875% 15/07/2027 usp 60.000 53.105 0,00
3,767% 20/10/2048 usb 1.855.838 247.931 0,02 Hilcorp Energy | LP, 144A 5%
GNMA, 10, FRN, Series 2018-168 ‘SA’ 01/12/2024 usp 234.000 204.540 0,01
3,717% 20/12/2048 uso 1.971.398 309.859 0,02 Hilcorp Energy | LP, 144A 5,75%
GNMA, 10, FRN, Series 2019-30 ‘SA’ 01/10/2025 usp 22.000 19.327 0,00
3,667% 20/03/2049 usp 1.924.573 272.998 0,02 Hilcorp Energy | LP, 144A 6,25%
GNMA, 10, FRN, Series 2017-134 'SB’ 01/11/2028 usp 135.000 119.042 0,01
3,817% 20/09/2047 uso 1.364.481 193.419 0,01 Hill-Rom Holdings, Inc., 144A 5,75%
GNMA, 10, FRN, Series 2019-16 ‘SB" 01/09/2023 usp 305.000 276.930 0,02
3,667% 20/02/2049 usb 1.539.659 226.224 0,02 Hill-Rom Holdings, Inc., 144A 5%
GNMA, 10, FRN, Series 2017-56 ‘SC' 15/02/2025 usb 205.000 186.395 0,01
3,767% 20/04/2047 usp 904.843 142.063 0,01 Hilton Domestic Operating Co., Inc.,
GNMA, 10, FRN, Series 2017-75 ‘SD" 1444 4,875% 15/01/2030 usb 104.000 94.229 0,01
3,817% 20/05/2047 usp 2.192.314 315.408 0,02 Hilton Domestic Operating Co., Inc.
GNMA, 10, FRN, Series 2018-147 ‘'SD’ 5,125% 01/05/2026 usb 275.000 252.607 0,02
3,767% 20/10/2048 usp 2.246.048 326.715 0,02 Holly Energy Partners LP, 144A 6%
GNMA, 10, FRN, Series 2018-65 ‘SE" 01/08/2024 usb 125.000 114.204 0,01
3,817% 20/05/2048 usp 1.134.393 186.256 0,01 Hologic, Inc., 144A 4,375% 15/10/2025 usp 531.000 473.005 0,03
GNMA, 10, FRN, Series 2019-42 °SJ’ Home Equity Mortgage Loan
3,667% 20/04/2049 usp 1.817.567 265.961 0,02 Asset-Backed Trust SPMD, FRN, Series
GNMA, 10, FRN, Series 2017-107 ‘SL" 2004-C ‘M1’ 3,27% 25/03/2035 usb 367.352 324.015 0,02
3,817% 20/07/2047 usp 1.430.240 253.808 0,02 Home Equity Mortgage Loan
GNMA, 10, FRN, Series 2019-22 ‘SM’ Asset-Backed Trust SPMD, FRN, Series
3,667% 20/02/2049 usb 3.264.249 548.275 0,04  2004-B ‘M6’ 4,497% 25/11/2034 uso 409.360 363.539 0,02
GNMA, 10, FRN, Series 2019-38 ‘SN’ Homeward Opportunities Fund I Trust,
3,667% 20/03/2049 usbp 1.530.285 280.278 0,02 FRN, Series 2018-1 ‘Al’, 144A 3,766%
Goldman Sachs Group, Inc. (The), FRN 25/06/2048 uso 760.912 683.221 0,05
5% Perpetual usp 2.450.000 2.065.285 0,14  Homeward Opportunities Fund | Trust,
Goldman Sachs Group, Inc. (The), FRN FRN, Series 2018-2 ‘Al’, 144A 3,985%
6,429% Perpetual usp 386.000 339.950 0,02 25/11/2058 usp 1.772.426 1.598.672 0,11
Goldman Sachs Group, Inc. (The), FRN Hughes Satellite Systems Corp. 5,25%
5,375% Perpetual usb  1.572.000 1386.850 0,09 01/08/2026 usp 50.000 45.236 0,00
Goodyear Tire & Rubber Co. (The) Hughes Satellite Systems Corp. 6,625%
5,125% 15/11/2023 usb 155.000 138.112 0,01 01/08/2026 usb 175.000 161.134 0,01
Goodyear Tire & Rubber Co. (The) 5% Huntington Bancshares, Inc., FRN 5,7%
31/05/2026 usb 206.000 178.746 0,01 Perpetual usb 250.000 221.533 0,01
Goodyear Tire & Rubber Co. (The) Icahn Enterprises LP, 144A 6,25%
4,875% 15/03/2027 usb 393.000 329.388 0,02 15/05/2026 usb 98.000 87.233 0,01
GRACE Mortgage Trust, FRN, Series Icahn Enterprises LP 6,25%
2014-GRCE ‘F’, 144A 3,59% 01/02/2022 usp 100.000 90.269 0,01
10/06/2028 usp 1.300.000 1.143.960 0,08 Icahn Enterprises LP 6,75%
Gray Television, Inc., 144A 5,125% 01/02/2024 usp 203.000 186.506 0,01
15/10/2024 usp 85.000 76.138 0,01 lcahn Enterprises LP 6,375%
Gray Television, Inc., 144A 5,875% 15/12/2025 uso 167.000 149.855 0,01
15/07/2026 usb 90.000 82.193 0,01 lIcahn Enterprises LP 5,875%
Gray Television, Inc., 144A 7% 01/02/2022 usp 30.000 26.720 0,00
15/05/2027 usp 463.000 441.201 0,03  iHeartCommunications, Inc. 6,375%
Greif, Inc., 144A 6,5% 01/03/2027 usp 339.000 307.489 0,02 91/05/2026 . usp 346.805 323.227 0,02
Group 1 Automotive, Inc., 144A 5,25% iHeartCommunications, Inc. 8,375%
15/12/2023 usp 135.000 121.414 0,00 01/05/2027 usp 349.834 324.163 0,02
GS Mortgage Securities Corp. Trust, ILFC E-Capital Trust II, FRN, 144A
FRN, Series 2016-RENT ‘Bond’, 144A 4,34% 21/12/2065 usop 600.000 378.825 0,03
4,202% 10/02/2029 usb 300.000 266.097 0,02 Impac CMB Trust, FRN, Series 2005-8
GS Mortgage Securities Trust, FRN, ‘1A" 2,95% 25/02/2036 usp 1.429.844 1.235.677 0,08
Series 2015-GC32 ‘C’ 4,41% Impac CMB Trust, FRN, Series 2004-6
10/07/2048 usb 750.000 696.694 0,05 ‘1A2'3,21% 25/10/2034 usb 1.292.906 1.129.486 0,08
GS Mortgage Securities Trust, Series Impac CMB Trust, FRN, Series 2005-1
2015-GC34 ‘D’ 2,979% 10/10/2048 usb 650.000 499.046 0,03 ‘1A2' 3,05% 25/04/2035 usb 398.477 346.616 0,02
GS Mortgage Securities Trust, FRN, Impac CMB Trust, FRN, Series 2005-8
Series 2017-GS5 ‘D', 144A 3,509% ‘1AM’ 3,13% 25/02/2036 usb 897.942 768.098 0,05
10/03/2050 usp 1.000.000 815.384 0,05 Infor US, Inc. 6,5% 15/05/2022 usp 1.363.000 1.220.307 0,08
GSAMP Trust, FRN, Series 2003-SEA Informatica LLC, 144A 7,125%
‘A1’ 2,804% 25/02/2033 usp 290.062 253.820 0,02 15/07/2023 usp 75.000 67.040 0,00
‘GSAMP Trust, FRN, Series 2003-HEL IQVIA, Inc., 144A 4,875% 15/05/2023 usb 110.000 99.411 0,01
GMSIR iiéstﬁ% ZOL/%/%O?Bt o usp 327.316 291.023 0,02 1QVIA, Inc., 1444 5% 15/10/2026 usp 630.000 574.005 0,04
ortgage Loan Trust, Series IQVIA, Inc., 144A 5% X 208.248 |
éﬂ\ofg;f Ei/;gség‘;/; 22/31705/;0036 usb 897.881 788.502 0,05 |gl\3/|:o“gﬁ]g1?0$f1/215/&/2?7/52;27 usb 230000 oot
- O 15/02/2026 usb 537.000 471752 0,03
é%?;ér?‘oéﬂsergv Corp. 6375% usb 55.000 37192 000 iron Mountain, Inc., REIT, 144A 4,875%
- O 15/09/2027 usp 465.000 405.947 0,03
E&/(SIE/S%%M services. Inc.5.625% usp 230.000 153.867 001 iron Mountain, Inc., REIT, 144A 5,25%
01/09/2025 usb 125.000 113.043 0,01 }5;0,\%2@2? Alternative Loan Trust, usb 184.000 162.007 oot
Halcon Resources Corp. 6,75% FRN, Series 2007-A2 ‘12A3' 2,594%
15/02/2025 usb 210.000 59.910 0,00 25/06/2037 usp 95.801 84.368 0,01
Hanesbrands, Inc., 144A 4,625% J.P. Morgan Alternative Loan Trust,
15/05/2024 usp 120.000 109.404 0,01 FRN, Series 2006-A2 ‘1Al 2,584%
Hanesbrands, Inc., 144A 4,875% 25/05/2036 usp 1.124.824 903.641 0,06
15/05/2026 usp 500.000 456.413 0,03 1. Morgan Alternative Loan Trust,
Harland Clarke Holdings Corp., 144A STEP, Series 2006-52 ‘A5’ 6,38%
8,375% 15/08/2022 usb 109.000 81.034 0,01 25/05/2036 usb 1.210.481 917.649 0,06
Harsco Corp., 144A 5,75% 31/07/2027 usp 60.000 55.104 0,00 J.p. Morgan Chase Commercial
HAT Holdings | LLC, REIT, 144A 5,25% Mortgage Securities Trust, FRN, Series
15/07/2024 usb 76.000 67.934 0,00  2015-JP1°E’, 144A 4,394% 15/01/2049 usb 185.000 157.157 0,01
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J.P. Morgan Mortgage Trust, Series MFA LLC, STEP, Series 2018-NPL1 ‘AT,
2005-52 ‘2A15" 6% 25/09/2035 usb 485.539 419.555 0,03 144A3,875% 25/05/2048 usop 1.823.714 1.623.679 0,11
J.P. Morgan Mortgage Trust, FRN, MFA LLC, STEP, Series 2018-NPL2 ‘AT’,
Series 2007-S1 ‘2A17' 2,76% 144A 4,164% 25/07/2048 uso 842.896 749.164 0,05
25/03/2037 usb 1.101.620 463.617 0,03 MGM Growth Properties Operating
J.P. Morgan Mortgage Trust, FRN, Partnership LP, REIT, 144A 5,75%
Series 2006-A7 ‘2A2" 4,204% 01/02/2027 usp 166.000 157.048 0,01
25/01/2037 usb 385.485 327.485 0,02 MGM Growth Properties Operating
Jack Ohio Finance LLC, 144A 6,75% Partnership LP, REIT 4,5% 15/01/2028 usp 5.000 4.370 0,00
15/11/2021 usb 490.000 443318 0,03 Molina Healthcare, Inc., 144A 4,875%
Jack Ohio Finance LLC, 144A 10,25% 15/06/2025 usp 12.000 10.621 0,00
15/11/2022 usp 170.000 160.172 0,01 Morgan Stanley, FRN 5,45% Perpetual usp 1.386.000 1.216.413 0,08
Jagged Peak Energy LLC 5,875% Morgan Stanley, FRN 5,55% Perpetual UsD  2.149.000 1.912.410 0,13
01/05/2026 uso 80.000 68.698 0,00 Morgan Stanley ABS Capital I, Inc.
JB Poindexter & Co., Inc., 144A 7,125% Trust, FRN, Series 2004-0P1 ‘M1’ 3,3%
15/04/2026 usb 156.000 139.786 0,01 25/11/2034 uso 679.446 603.198 0,04
JELD-WEN, Inc., 144A 4,625% Morgan Stanley Bank of America
15/12/2025 usb 405.000 348.675 0,02 Merrill Lynch Trust, FRN, Series
JELD-WEN, Inc., 144A 4,875% 2014-C15 ‘D', 144A 4,911% 15/04/2047 uso 100.000 92.061 0,01
15/12/2027 usb 15.000 12.716 0,00  Morgan Stanley Bank of America
Kaiser Aluminum Corp. 5,875% Merrill Lynch Trust, FRN, Series
15/05/2024 usp 45.000 41.107 0,00 2015-C23 D', 144A 4,131% 15/07/2050 usp 217.000 186.935 0,01
KeyCorp, FRN 5% Perpetual usb 670.000 591.388 0,04  Morgan Stanley Capital | Trust, FRN,
Kinetic Concepts, Inc., 144A 7,875% Series 2007-T27 °C’, 144A 5,946%
15/02/2021 usb 232.000 209.161 0,01 11/06/2042 usb 816.500 755.274 0,05
Kratos Defense & Security Solutions, Morgan Stanley Capital | Trust, FRN,
Inc., 144A 6,5% 30/11/2025 usp 25.000 23.555 0,00  Series 2006-T23 ‘D', 144A 6,154%
Kronos Acquisition Holdings, Inc., 144A 12/08/2041 usp 216.480 193.505 0,01
9% 15/08/2023 usb 120.000 92.242 0,01 SMOKEGEOS}QH"‘AE; ‘C[?'DIITA‘U‘ATZUZS%E/SN'
LABL Escrow Issuer LLC, 144A 6,75% eries : . g
15/07/2026 usb 215.000 190.529 0,01 3/ 07/205‘:0 o Mortease Loan Truct usb 90.000 8271 001
LABL Escrow Issuer LLC, 144A 10,5% organ Stanley Mortgage Loan Trust,
15/07/2027 usb 160.000 141.258 001 FRN, series 2004-11AR 'TA2A"2,74%
Ladder Capital Finance Holdings LLLP, f/\so/?gla(ﬁosfgmey Mortgage Loan Trust usb 135.369 118.508 0,01
0 )
144A 5,25 /o 15/93/2022 ) usp 104.000 92.962 0,01 FRN, Series 2007-5AX 2A2' 2,554%
Ladder Capital Finance Holdings LLLP, 25/02/2037 usD 2.068.850 845.756 0.06
144A 5,25% 01/10/2025 usp 112.000 99.129 0,01 e ) '
Lamar Media Corp. 5,75% 01/02/2026 USD  360.000 333.800 0,02  Morteagelt Trust, FRN, Series 2005-2
N 1A2’ 3,09% 25/05/2035 usop 266.451 234.701 0,02
LB Commercial Mortgage Trust, FRN, M . .
Series 2007-C3 'AY 6,094% MortgagelT Trust, FRN, Series 2005-1
15/07/2044 usD 132951 18.284 001 1BI'393%25/02/2035 usb 241136 207.622 0,01
LB-UBS Commercial Mortgage Trust, MortgagelT Trust, FRN, Series 2005-4
FRN, Sorios 2006.C6 ‘AV & 45206 ML 2,88% 25/10/2035 usp 284.553 251.027 0,02
15/09/2039 ' usb 127.266 78.864 0,01 MPH Acquisition Holdings LLC, 144A
Lendmark Funding Trust, Series 7,125% 01/06/2024 usp 699.000 571083 0,04
2018-1A ‘C’, 144A 5,03% 21/12/2026 usp 355.000 320.145 0,02 MSC“ Inc., 144A 5'375% 15/05/2027 usp 354.000 332.682 0,02
Lennar Corp. 5,25% 01/06/2026 usb 190.000 177.249 0,00 Mueller Water Products, Inc., 144A
Lennar Corp. 5% 15/06/2027 usp 75.000 68.523 0,00 5,5% 15/06/20?6 usp 90.000 81.861 0,01
Liberty Interactive LLC 8,25% Nabors Industries, Inc. 5,75%
01/02)2030 usb 225,000 197.838 001 01/02/2025 ) usp 390.000 304.806 0,02
Live Nation Entertainment, Inc., 144A Nationstar Mortgage Holdings, Inc.,
4,875% 01/11/2024 usp 415.000 374.601 0,03 144A 8,125% 15/07/2023 usp 176.000 157.588 0,01
Live Nation Entertainment, Inc., 144A Nationstar Mortgage Holdings, Inc.,
5,625% 15/03/2026 usp 30.000 27.640 0,00 144A 9,125% 15/07/2026 usp 262.000 233728 0,02
Long Beach Mortgage Loan Trust, FRN, Nationstar Mortgage LLC 6,5%
Series 2004-3 ‘M7’ 5,355% 01/06/2022 ) usp 183.000 160.417 0,01
Neiman Marcus Group Ltd. LLC, 144A
fi/ﬂﬁﬁ; InC., 144A 5,75% Us0 sen 2597 000 h"% 25/&4/2022 L LLC 144 usp 512.028 374.470 0,03
leiman Marcus Group . N
1L5T/Fonj/ezrg§? Sub, Inc., 1444 8,5% v 249.000 225308 0.02 8% 25/10/2024 uso 264.000 96.809 0,01
15/06/2023 usp 240.000 215.319 0,01 Neiman Marcus Group Ltd. LLC, 144A
Mariner Finance Issuance Trust, Series 8'75% 25/10/2024 usb 521780 194.812 001
2018-AA A 144A 4,29 20/11/3030 uso 250.000 225.820 0,02  Netflix, Inc., 144A 5,375% 15/11/2029 usb 185.000 172111 0,01
Marlette Funding Trust, Series 2018-3A Netflix, Inc. 5,875% 15/02/2025 usp 73.000 70.552 0,00
‘B’, 144A 3,86% 15/09/2028 usp 155.000 137.860 0,01  Netflix, Inc. 4,375% 15/11/2026 usp 40.000 35.848 0,00
Martin Midstream Partners LP 7,25% Netflix, Inc. 4,875% 15/04/2028 usop 440.000 400.034 0,03
15/02/2021 usp 394.000 340.935 0,02 Netflix, Inc. 5,875% 15/11/2028 usop 507.000 491.975 0,03
Matador Resources Co. 5,875% New Albertsons LP 7,75% 15/06/2026 usb 65.000 55.817 0,00
15/09/2026 usp 306.000 273.289 0,02 New Albertsons LP 7,45% 01/08/2029 uso 173.000 146.660 0,01
Match Group, Inc., 144A 5% New Albertsons LP 8,7% 01/05/2030 usp 318.000 279.501 0,02
15/12/2021 usb 9.000 8.262 0,00 New Albertsons LP 8% 01/05/2031 usb 155.000 134.000 0,01
Mattel, Inc., 144A 6,75% 31/12/2025 usb 1.351.000 1.216.750 0,08 New Residential Mortgage LLC, Series
Mattel, Inc. 2,35% 15/08/2021 usp 125.000 105.968 0,01 2018-FNTIL °E", 144A 4,89%
Mattel, Inc. 3,15% 15/03/2023 usb 65.000 53.962 0,00 25/05/2023 usp 73.489 65.324 0,00
Meredith Corp. 6,875% 01/02/2026 usb 250.000 233.034 0,02 New Residential Mortgage Loan Trust,
Merrill Lynch Mortgage Investors Trust, FRN, Series 2018-2A ‘Al’, 144A 4,5%
FRN, Series 2006-2 2A" 4,419% 25/02/2058 uso 1.163.527 1.081.204 0,07
25/05/2036 usb 109.796 98.967 0,01  New Residential Mortgage Loan Trust,
Metlife Securitization Trust, FRN, FRN, Series 2018-NQM1 ‘Al’, 144A
Series 2017-1A 'A’, 144A 3% 3,986% 25/11/2048 uso 354.620 318.257 0,02
25/04/2055 usb 1.147.475 1.020.514 0,07  New Residential Mortgage Loan Trust,
MetLife, Inc., FRN 5,25% Perpetual usb 1.170.000 1.037.923 0,07  FRN, Series 2018-1A ‘AIA’, 144A 4%
MetLife, Inc., FRN 5,875% Perpetual Usb  2.100.000 1.954.138 013 iz/xlszt/azroézadcastmg e 1a4n usb 1154610 1.058.241 007
MFA LLC, STEP, Series 2017-NPL1 ‘Al’, » NG
144A3,351% 25/11/2047 USD  1675.034 1.467.575 010  6125%15/02/2022 usp 80.000 71.246 0,00
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Nexstar Broadcasting, Inc., 144A PNMAC FMSR ISSUER TRUST, FRN,
5,625% 01/08/2024 usb 505.000 460.691 0,03 Series 2018-FT1 'A’, 144A 4,78%
Nexstar Escrow, Inc., 144A 5,625% 25/04/2023 usp 200.000 178.603 0,01
15/07/2027 usp 246.000 221.649 0,01  PNMAC GMSR ISSUER TRUST, FRN,
NextEra Energy Capital Holdings, Inc., Series 2018-GT1 ‘A", 144A 5,28%
FRN 5,65% 01/05/2079 usp 230.000 208.460 001  25/02/2023 usb 615.000 541716 0,04
NextEra Energy Operating Partners LP, Polaris Intermediate Corp., 144A 8,5%
1447 4,25% 15/07/2024 usp 145.000 128.019 0,01 01/12/2022 usb 178.000 140.579 0,01
NextEra Energy Operating Partners LP, Post Holdings, Inc., 144A 5,5%
144A 4,25% 15/09/2024 usp 145.000 128.398 0,01 01/03/2025 usb 189.000 172.067 0,01
NextEra Energy Operating Partners LP, Post Holdings, Inc., 144A 5%
144A 4,5% 15/09/2027 usb 11.000 9.543 0,00 15/08/2026 usb 514.000 458.914 0,03
Nielsen Finance LLC, 144A 5% Post Holdings, Inc., 144A 5,75%
15/04/2022 usp 339.000 298.383 0,02 01/03/2027 usp 380.000 345.294 0,02
NiSource, Inc., FRN 5,65% Perpetual usD 350.000 303.143 0,02 Post Holdings, Inc., 144A 5,625%
Northern Oil and Gas, Inc. 9,5% 15/01/2028 uso 95.000 85.756 0,01
15/05/2023 usb 305.001 277.298 0,02 Post Holdings, Inc., 144A 5,5%
Northern Trust Corp., FRN 4,6% 15/12/2029 usp 150.000 132.405 0,01
Perpetual usp 308.000 272.032 0,02 Prestige Auto Receivables Trust, Series
Novastar Mortgage Funding Trust, 2017-1A ‘D', 144A 3,61% 16/10/2023 usp 285.000 254.559 0,02
FRN, Series 2003-1 ‘A2' 3,21% Prestige Auto Receivables Trust, Series
25/05/2033 usb 950.254 839.237 0,06 2018-1A°D’, 144A 4,14% 15/10/2024 uso 95.000 87.176 0,01
NovaStar Mortgage Funding Trust, Prestige Auto Receivables Trust, Series
FRN, Series 2003-3 ‘M1’ 3,529% 2017-1A 'E', 144A 4,89% 15/05/2024 usp 420.000 380.659 0,03
25/12/2033 usb 57.153 50.272 0,00  Prestige Auto Receivables Trust, Series
Novelis Corp., 144A 6,25% 15/08/2024 usb 165.000 151.837 0,01 2018-1AE’, 144A 5,03% 15/01/2026 usp 100.000 91.414 0,01
Novelis Corp., 144A 5,875% Prestige Brands, Inc., 144A 6,375%
30/09/2026 usb 525.000 467.203 0,03 01/03/2024 usp 275.000 253516 0,02
NRG Energy, Inc., 144A 5,25% Pretium Mortgage Credit Partners |
15/06/2029 usp 70.000 65.693 0,00 LLC, STEP, Series 2018-NPL3 ‘Al’, 144A
Nuance Communications, Inc. 5,625% 4,125% 25/08/2033 usb 850.309 753.927 0,05
15/12/2026 usp 269.000 246.727 0,02 Prime Security Services Borrower LLC,
Oak Hill Advisors Residential Loan 1444 9,25% 15/05/2023 uso 218.000 201378 0,01
Trust, STEP, Series 2017-NPL2 ‘Al’, Prime Security Services Borrower LLC,
144A 3% 25/07/2057 usp 1.853.329 1.631.886 0,11  144A5,25% 15/04/2024 uso 182.000 162.861 0,01
0Oasis Petroleum, Inc., 144A 6,25% Prime Security Services Borrower LLC,
01/05/2026 usb 576.000 492.746 0,03 144A575% 15/04/2026 usp 310.000 280.280 0,02
OBX Trust, FRN, Series 2018-EXP1 Progressive Corp. (The), FRN 5,375%
‘2A1B', 1444 3,254% 25/04/2048 usp 230.000 200.221 0,01 Perpetual usp 580.000 521.944 0,04
OneMain Financial Issuance Trust, PRPM LLC, FRN, Series 2018-2A ‘Al,
Series 2015-1A ‘C’, 144A 5,12% 144A 4% 25/08/2023 usp 555.632 493.921 0,03
18/03/2026 usp 100.000 88.653 0,01  Prudential Financial, Inc., FRN 5,875%
OneMain Financial Issuance Trust, 15/09/2042 usp 110.000 103.275 0,01
Series 2015-3A ‘C’, 144A 5,82% Prudential Financial, Inc., FRN 5,625%
20/11/2028 usb 100.000 93.142 0,01 15/06/2043 usp 2.968.000 2.760.844 0,19
Option One Mortgage Accept Corp. Prudential Financial, Inc., FRN 5,7%
Asset-Backed Certificates Trust, FRN, 15/09/2048 usp 1.913.000 1.807.335 0,12
Series 2003-6 ‘A2’ 3,09% 25/11/2033 usb 438.742 383.232 0,03 Qorvo, Inc. 5,5% 15/07/2026 usb 268.000 247.797 0,02
Outfront Media Capital LLC, 144A 5% Quicken Loans, Inc., 144A 5,75%
15/08/2027 usp 235.000 211.389 0,01 01/05/2025 usb 215.000 194.543 0,01
Owens-Brockway Glass Container, Inc., Quicken Loans, Inc., 144A 5,25%
144A 5,875% 15/08/2023 usp 120.000 112.799 0,01 15/01/2028 usp 231.000 201.670 0,01
Owens-Brockway Glass Container, Inc., Qwest Corp. 6,875% 15/09/2033 usp 193.000 169.158 0,01
144A 5,375% 15/01/2025 usp 157.000 143786 0,01 Rackspace Hosting, Inc., 144A 8,625%
Owens-Brockway Glass Container, Inc., 15/11/2024 uso 298.000 242.669 0,02
144A 6,375% 15/08/2025 usp 15.000 14.363 0,00 Rain CIl Carbon LLC, 144A 7,25%
Par Pharmaceutical, Inc., 144A 7,5% 01/04/2025 usb 295.000 241.015 0,02
01/04/2027 usb 640.000 552.055 0,04 RAMP Trust, FRN, Series 2006-RZ3 ‘M1
Parsley E“efg‘/ LLC, 144A 5,375% 2,754% 25/08/2036 usb 2.000.000 1.755.726 0,12
15/01/20: usp 85.000 76.254 0,01 RAMP Trust, FRN, Series 2005-RS6
Parsley E“efgy LLC, 144A5,25% ‘M4’ 3,379% 25/06/2035 uso 600.000 534.263 0,04
15/08/2025 usp 175.000 156.567 0,01 RBS Global, Inc., 144A 4,875%
Parsley EHEREV LLC, 144A5,625% 15/12/2025 usb 240.000 213.768 0,01
15/10/20 usb 15.000 1381 0,00 Refinitiv US Holdings, Inc., 144A 6,25%
Party ClW HO‘U‘HES Inc., 144A 6,625% 15/05/2026 usb 325.000 295.080 0,02
01/08/20 usp 115.000 98.375 0,01 Refinitiv US Holdings, Inc., 144A 8,25%
PDC Eﬂergv‘ Inc. 6,125% 15/09/2024 usp 99.000 86.808 0,01 15/11/2026 usp 122.000 110.115 0,01
Peabody Energy Corp., 144A 6% Renaissance Home Equity Loan Trust,
31/03/2022 usp 37.000 33.385 0,00  FRN, Series 2003-3 ‘A’ 3,404%
Peabody Energy Corp., 144A 6,375% 25/12/2033 usb 87.169 75.548 0,01
31/03/2025 usp 85.000 75.967 0,01 Renaissance Home Equwtv Loan Trust,
PetSmart, Inc., 144A 7,125% FRN, Series 2003-3 ‘M1’ 3,499%
15/03/2023 usb 240.000 194.923 0,01  25/12/2033 usp 341.215 297.737 0,02
PetSmart, Inc., 144A 5,875% Reynolds Group Issuer, Inc., 144A
01/06/2025 usb 1.239.000 1.038.569 0,07 5,125% 15/07/2023 uso 20.000 17.931 0,00
PetSmart, Imc.‘ 144A 8,875% Rite Aid Corp., 144A 6,125%
01/06/20 usp 25.000 20.783 0,00 01/04/2023 usp 565.000 410.730 0,03
PGT Escrow Issuer, Inc., 144A 6,75% Sabre GLBL, Inc., 144A 5,375%
01/08/2026 usb 155.000 143.826 0,01  15/04/2023 uso 415.000 373.690 0,03
Pilgrim’s Pride Corp., 144A 5,75% Santander Prime Auto Issuance Notes
15/03/2025 usb 359.000 322.708 0,02 Trust, Series 2018-A ‘F’, 144A 6,8%
Pilgrim’s Pride Corp., 144A 5,875% 15/09/2025 usp 412.164 372.268 0,02
30/09/2027 usp 222.000 202.344 0,01  Saxon Asset Securities Trust, FRN,
Plains All American Pipeline LP, FRN Series 2004-2 ‘MV2' 4,23%
6,125% Perpetual usb 195.000 163.392 0,01 25/08/2035 usb 379.242 335.950 0,02
Plantronics, Inc., 144A 5,5% SBA Communications Corp., REIT
31/05/2023 usp 529.000 462.400 0,03 4875% 01/09/2024 usb 280.000 253.464 0,02
PNC Financial Services Group, Inc. Scientific Games International, Inc.,
(The), FRN 5% Perpetual usp 805.000 721.767 0,05  144A5% 15/10/2025 usb 879.000 781.908 0,05
PNC Financial Services Group, Inc. Scientific Games International, Inc.,
(The), FRN 4,85% Perpetual usb 300.000 265.932 0,02 144A8,25% 15/03/2026 usp 60.000 55.297 0,00
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Scientific Games International, Inc. Structured Asset Mortgage
10% 01/12/2022 usb 82.000 75.665 0,01  Investments Il Trust, FRN, Series
Sealed Air Corp., 144A 5,125% 2006-AR6 "2A1" 2,62% 25/07/2046 usb 1.137.633 865.428 0,06
01/12/2024 usp 40.000 36.897 0,00  Structured Asset Mortgage
Sealed Air Corp., 144A 5,5% Investments Il Trust, FRN, Series.
15/09/2025 usp 78.000 73.148 0,00 2004-AR7 ‘AlA’ 3,141% 19/04/2035 usb 924.639 820.854 0,06
Securitized Asset-Backed Receivables Structured Asset Mortgage
LLC Trust, FRN, Series 2004-0P2 ‘M3" Investments I Trust, FRN, Series.
4,429% 25/08/2034 usb 377.127 321.207 0,02 2005-AR5 ‘A3’ 2,691% 19/07/2035 uso 308.571 269.011 0,02
SemGroup Corp. 6,375% 15/03/2025 usb 209.000 176.883 0,01  Structured Asset Securities Corp.
SemGroup Corp. 7,25% 15/03/2026 usp 42,000 36.257 0,00 Mortgage Pass-Through Cem‘ﬁ(atves
Sequoia Mortgage Trust, FRN, Series Trust, FRN, Series 2003-26A '35
2007-3 “1AT' 2,641% 20/07/2036 usp 185.306 158.697 001 634%25/09/2033 usb 136699 122537 0.01
Summit Materials LLC, 144A 5,125%
Sequoja Mortgage Trust, FRN, Series 01/06/2025 UsD 220,000 194.477 0,01
2018-2 ‘A4’, 1444 3,5% 25/02/2048 usb 1.731.463 1.542.683 0,10 ) . .
sinclair Television Group, Inc., 144A Sunoco LP, 144A 6% 15/04/2027 usb 188.000 173.192 0,01
5,625% 01/08/2024 usb 456.000 412.255 0,03 Sunoco LP 4,875% 15/01/2023 usb 178.000 160.143 0,01
Sinclair Television Group, Inc., 144A Sunoco LP 5,5% 15/02/2026 usp 39.000 35.744 0,00
5,875% 15/03/2026 usb 120.000 108.318 0,01 Sunoco LP 5,875% 15/03/2028 usb 19.000 17.365 0,00
Sinclair Television Group, Inc. 6,125% SunTrust Banks, Inc., FRN 5,05%
01/10/2022 usp 350.000 313.773 0,02 Perpetual usb 1.055.000 917.558 0,06
Sirius XM Radio, Inc., 144A 4,625% SunTrust Banks, Inc., FRN 5,125%
15/07/2024 usp 229.000 205.674 0,01 Perpetual usp 880.000 756.625 0,05
Sirius XM Radio, Inc., 144A 6% Symantec Corp., 144A 5% 15/04/2025 usp 241.000 216.605 0,01
15/07/2024 usb 1.035.000 938.675 0,06  Syneos Health, Inc., 144A 7,5%
Sirius XM Radio, Inc., 144A 5,375% 01/10/2024 usb 55.000 50.492 0,00
15/04/2025 usb 695.000 630.748 0,04  Talen Energy Supply LLC 6,5%
Sirius XM Radio, Inc., 144A 5,375% 01/06/2025 usp 100.000 75.597 0,01
15/07/2026 usb 290.000 264.288 0,02 Tallgrass Energy Partners LP, 144A
Sirius XM Radio, Inc., 144A 5% 5,5% 15/09/2024 uso 100.000 90.595 0,01
01/08/2027 usb 141.000 125.894 0,01  Tallgrass Energy Partners LP, 144A
Sirius XM Radio, Inc., 144A 5,5% 5,5% 15/01/2028 usb 35.000 31016 0,00
01/07/2029 usb 126.000 113.399 0,01  Targa Resources Partners LP, 144A
Six Flags Entertainment Corp., 144A 6,5% 15/07/2027 usp 344.000 328.104 0,02
4,875% 31/07/2024 usb 215.000 191.474 0,01  Targa Resources Partners LP, 144A
Sofi Consumer Loan Program Trust, 6,875% 15/01/2029 uso 143.000 139.441 0,01
Series 2018-1 ‘B’, 144A 3,65% Targa Resources Partners LP 5,25%
25/02/2027 usb 120.000 108.049 0,01  01/05/2023 usb 140.000 124.796 0,01
Solera LLC, 144A10,5% 01/03/2024 usb 137.000 130.433 0,01  Targa Resources Partners LP 4,25%
Sotheby’s, 144A 4,875% 15/12/2025 usp 190.000 170.369 0,01 15/11/2023 usb 20.000 17.654 0,00
Southern Co. (The), FRN 5,5% Targa Resources Partners LP 5,125%
15/03/2057 usp 220.000 198.261 0,01 01/02/2025 usp 190.000 172.555 0,01
Springleaf Finance Corp. 7,75% Targa Resources Partners LP 5%
01/10/2021 usp 55.000 52.962 0,00 15/01/2028 usp 25.000 22.178 0,00
Springleaf Finance Corp. 5,625% Team Health Holdings, Inc., 144A
15/03/2023 usb 304.000 284.052 0,02 6,375% 01/02/2025 usp 484.000 321.020 0,02
Springleaf Finance Corp. 6,875% TEGNA, Inc., 144A 5,5% 15/09/2024 uso 45.000 40.718 0,00
15/03/2025 usb 355.000 339.971 0,02  Tenet Healthcare Corp., 144A 6,25%
Springleaf Finance Corp. 7,125% 01/02/2027 uso 712.000 649.814 0,04
15/03/2026 usp 303.000 290.736 0,02 Tennant Co. 5,625% 01/05/2025 usp 304.000 275.742 0,02
Sprint Communications, Inc., 144A 7% Terex Corp., 144A 5,625% 01/02/2025 usp 380.000 340.905 0,02
01/03/2020 usp 119.000 107.154 0,01 Terraform Global Operating LLC, 144A
SPX FLOW, Inc., 144A 5,625% 6,125% 01/03/2026 usb 117.000 103.298 0,01
15/08/2024 usp 315.000 287.795 0,02 TerraForm Power Operating LLC, 144A
SPX FLOW, Inc., 144A 5,875% 4,25% 31/01/2023 usb 265.000 232.801 0,02
15/08/2026 usp 45.000 41.509 0,00  T-Mobile USA, Inc. 6,375% 01/03/2025 uso 85.000 77.529 0,01
SRC Energy, Inc. 6,25% 01/12/2025 usp 97.000 77.332 0,01 T-Mobile USA, Inc. 5,125% 15/04/2025 usp 315.000 287.906 0,02
SS&C Technologies, Inc., 144A 5,5% T-Mobile USA, Inc. 6,5% 15/01/2026 USD  1.455.000 1.379.113 0,09
g?/ 0(;9/211057(1 s I 1444 6% usp 370.000 337.031 0,02 T-Mobile USA, Inc. 4,5% 01/02/2026 usp 448.000 403.999 0,03
andard Industries, Inc., _Mobil
15/10/2025 usp 320.000 297.401 0,02 10%2;‘;23;;; 'Cﬁfyﬁg USOTZE/SOZE‘ usb 321,000 477106 003
Standard Industries, Inc., 144A 5% Series 2018-1 ‘Al', 144A 4,336%
155/ 05/2327(1 . usb 116.000 103.028 001 25/08/2021 usp 100.000 88.514 0,01
tandard Industries, Inc., 144A 4, TransMontaigne Partners LP 6,125%
lsfggbv/\zcgzhiortgage Loan Trust. STED usp 695.000 605.990 0,04 15/02/2026 usb 72.000 60.880 0,00
s 8 nc., 144A 6%
Series 2018-NPBI "AL', 144A 4,016% IE?S;/OZUOSSAFOMS' e 1aan % usD 210.000 190.480 0,01
16/05/2023 usb 257,160 227479 002" Tricolor Auto Securitization Trust '
Stanwich Mortgage Loan Trust, STEP, Series 2018-2A ‘A", 144A 3,96%
Series 2018-NPB2 “Al’, 144A 4,5% 15/10/2021 usb 147.238 130.080 0,01
18/10/2023 usp 355.619 315.683 002 Trinas Corp., 1444 4,875% 15/10/2025  USD 130.000 115561 001
Staples, Inc., 144A 7,5% 15/04/2026 usp 555.000 484.213 0.03 1ronox, Inc., 1444 6,5% 15/04/2026 uso 196.000 170.927 0,01
Staples, Inc., 144A 10,75% 15/04/2027 usp 435.000 377.216 0,03 qyor P‘erin‘iVCorp ILMA 6.875% . . .
Starwood Mortgage Residential Trust, 01/05/2025 ' usD 80.000 67.592 0,00
FRN, Series 2018-IMC1 ‘AL, 144A Twin River Worldwide Holdings, Inc.,
3,793% 25/03/2048 usp 294.394 263.968 0,02 1a4p 6,75% 01/06/2027 usp 188.000 172176 0,01
;[ear;eeitjr;iet Corp., FRN 5,25% o 710,000 635.052 0.04 Ultra Resources, Inc. 11% 12/07/2024 usb 520.000 173.591 0,01
State Street Corp., FRN 5,625% . : . UMBS AB9236 3% 01/05/2043 usp 1.394.268 1.251.851 0,08
Perpetual AR usD 587.000 522.824 004 UMBSAL6182 3% 01/06/2043 UsbD  1355.638 1217.138 0,08
Station Casinos LLC, 144A 5% UMBS AL8961 3% 01/03/2044 uso 1.385.351 1.242.330 0,08
01/10/2025 usp 198.000 174.594 0,01 UMBS AL9043 3,5% 01/09/2046 UsD  3.343.703 3.059.831 0,21
Steel Dynamics, Inc. 5,25% 15/04/2023 usb 20.000 17.922 0,00  UMBSAL9045 3% 01/09/2046 usb 1461683 1311.875 0,09
Steel Dynamics, Inc. 4,125% UMBS AR9198 3% 01/03/2043 usp 1.033.430 924.506 0,06
15/09/2025 usp 180.000 159.028 0,01 UMBS AS0021 3% 01/07/2043 usb 3.987.907 3.567.580 0,24
Stevens Holding Co., Inc., 144A 6,125% UMBS AS4085 4% 01/12/2044 usp 4.338.728 4.035.868 0,27
01/10/2026 usb 119.000 110.029 0,01 UMBS AS8650 3% 01/01/2047 usb 1.677.133 1.493.493 0,10
Structured Asset Investment Loan UMBS AS9403 3,5% 01/04/2047 usp 5.332.441 4.889.973 033
Trust, FRN, Series 2003-BC6 ‘ML' UMBS AS9585 4% 01/05/2047 usp 7.656.257 7121172 0,48
3,529% 25/07/2033 usp 122.894 108.405 0.0l UMBS AT5860 3,5% 01/06/2043 UsD  3.935.152 3.566.443 024
UMBS BC0167 3,5% 01/01/2046 usp 2.350.771 2.141.623 0,14
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UMBS BC1145 3,5% 01/06/2046 UsD  1193.846 1.084.905 0,07 Wells Fargo & Co., FRN 5,9% Perpetual usD 2.761.000 2.541.417 0,17
UMBS BH8190 3,5% 01/09/2047 UsD  2.872.960 2.624.346 018 Wells Fargo & Co., FRN 5,875%
UMBS BH9215 3,5% 01/01/2048 UsD 6562162 5.922.215 0,40  Perpetual usp 745.000 710.522 0,05
UMBS BJ1069 4% 01/01/2048 usb  1329.709 1215.748 0,08 ¥Ve”§ FFBRF,%OSCOT”mzeggg'gjgi'gagizp/
UMBS BM1153 3,5% 01/10/2046 usp 3.855.743 3.546.144 0,24 rust, , Series - ,121%
UMBS BMI548 4% 01/06/2037 USD 5191770 4.802.609 03 /012052 usb 140.000 135153 001
UMBS BM1577 3,5% 01/07/2047 USD 2981010 2706672 o1s  MellsFargo MortgageBacked @ &3
UMBS BM1909 49 01/02/2045 UsD  5.835.033 5.438.913 037 AT 4,804% 25/03/2035 usD 149,574 137.683 0.01
UMBS BM1963 3,5% 01/02/2045 USD  4.813594 4383242 029 \ells Fargo Mortgage Backed
UMBS BM3100 4% 01/11/2037 usp 930.130 860.412 0,06  Securities Trust, Series 2006-2 ‘1A12"
UMBS BM3569 3,59% 01/02/2038 USD  5.286.680 4.828.813 032 575% 25/03/2036 usp 231718 201.990 0,01
UMBS BM3778 3,5% 01/12/2047 USD  12.548.678 11.492.257 077 Wells Fargo Mortgage Backed
UMBS BM3780 3,5% 01/01/2046 UsD  2.830.697 2.602.446 0,17 Securities Trust, FRN, Series
UMBS BM3788 3,5% 01/03/2048 usb  15.478.713 14.125.599 0,95  2005-ARI0 ‘AL’ 4,904% 25/06/2035 usp 115.097 105.763 0,01
UMBS BM4028 3,5% 01/10/2047 USD  4.989.241 4.560.599 0,31 ‘éiﬂi?gf%gﬁﬁeSBearC,‘gg -
UMBS BM4483 4% 01/09/2048 uso 834.484 775515 005 e PR, -
UMBS BM5483 3,5% 01/04/2048 USD  6.185.834 5580.432 037 Vi:ﬁs‘;fr%ozaﬁ/ 230394Backe g usb 73.424 67.728 0.00
UMBS BMS5596 3,5% 01/06/2047 USD 4764940 4357.833 029 Soeirities st ERR. Sories 2005-AR2
UMBS BM5606 4% 01/03/2049 UsD  1.943.750 1.813.276 012 Hp>'5,1479% 25/03/3035 usD 89.360 81,549 001
UMBS BM5897 3,5% 01/05/2048 USD  2.559.627 2.307.546 015 \ells Fargo Mortgage Backed
UMBS CAO906 3,5% 01/12/2047 usp 895.877 819.698 0,06  Securities Trust, FRN, Series
UMBS MA2863 3% 01/01/2047 UsD 3124716 2.781.246 019  2005-ARL4 ‘AL’ 4,593% 25/08/2035 usp 106.696 96.694 0,01
UMBS MA3148 3,5% 01/10/2047 USD 3256139 2.937.305 020  Western Digital Corp. 4,75%
UMBS MA3238 3,5% 01/01/2048 USD  2.509.945 2.263.844 015  15/02/2026 usp 547.000 468.564 0,03
UMBS MA3685 3% 01/06/2049 usD 5735327 5.090.414 034  WFRBS Commercial Mortgage Trust,
UMBS 254712 3% 01/04/2047 USD  3.004.418 2.673.557 018  FRN, Series 2014-C22 D', 144A 3,908%
United Continental Holdings, Inc. 5% 15/09/2057 usb 125.000 93.528 0,01
01/02/2024 usb 187.000 169.618 0,00  William Carter Co. (The), 144A 5,625%
United Continental Holdings, Inc. 15/03/2027 usp 280.000 257.663 0,02
4,875% 15/01/2025 usob 104.000 94.230 0,01 Windstream Services LLC, 144A 9%
Uniti Group LP, REIT, 144A 6% 30/06/2025 usp 433.000 265.207 0,02
15/04/2023 usp 200.000 168.232 0,01  Windstream Services LLC, 144A
Uniti Group LP, REIT 8,25% 15/10/2023 usD 205.000 169.277 0,01 8:625%31/10/2025 usb 525.000 471.680 0,03
Univar USA, Inc., 144A 6,75% WMG Acquisition Corp., 144A 5,5%
15/07/2023 USD 120,000 107.39 oo 1o/04/2026 uso - 178.000 161063 0,01
Univision Communications, Inc., 144A Wyndham Destinations, Inc. 5,4%
5,125% 15/05/2023 usb 55.000 47.101 0,00 3]1/:;"1/&2&2365‘ ations. nc. 575 usp 64.000 59.003 0,00
Univision Communications, Inc., 144A V! 4 » INC. 5,
5,125% 15/02/2025 uso 58.000 48.625 0,00 wy/:ljﬁcs)zjegas LLC 1848 5 50 usp 81.000 73.913 0,00
Upgrade Receivables Trust, Series . i
206-1A ‘', 1447 3,76% 15/11/2024 usp 61660 54.449 0,00 gég)iézg?;?cs e Laan 650 usp 836.000 756.657 0,05
, Inc., 5%
HZAB;E\!;?rp, FRN 5,3% Perpetual usb 104.000 95.606 0,01 15/06/2022 usp 235.000 210.575 0,01
pression Partners LP, 144A N o
6,875% 01/09/2027 usD 15.000 13912 000  XPOLOBISIICS, InC. 1444 6,125%
USA Compression Partners LP 6,875% 01/09/2023 UsD  394.000 398.988 002
01/04/2026 usD 50.000 46.684 000 (PR LOBSICS. Inc, 1444 6.75% 265,550 0.02
Valvoline, Inc. 5,5% 15/07/2024 usD 100.000 91.253 0,01 usb 283.000 2 .
Vantiv LLC, 1444 4,375% 15/11/2025 usp 300.000 274.031 0,02
Velocity Commercial Capital Loan 542.945.931 36,46
Trust, FRN, Series 2018-2 ‘M2, 144A E—
4,51% 26/10/2048 uso 98.046 92.145 0,01 Total des Obligations 585.777.982 39,33
Vertiv Group Corp., 1444 9,25% - L _
1510/2028 USD  604.000 512.040 003 Certificats de dépot
Verus Securitization Trust, FRN, Series Chine
2018-2 ‘AL, 1444 3,677% 01/06/2058 usp 346.405 308.707 0,02 Agricultural Bank of China Ltd. 0%
Viacom, Inc., FRN 5,875% 28/02/2057 usp 367.000 328.775 0,02 30/06/2020 EUR 400.000 400.020 0,03
Viacom, Inc., FRN 6,25% 28/02/2057 usp 415.000 377.194 0,03  Industrial & Commercial Bank of China
VICI Properties 1 LLC, REIT 8% 0% 31/07/2019 EUR  2.000.000 2.000.765 0,14
15/10/2023 usb 810.537 777.918 0,05  Industrial & Commercial Bank of China
Vistra Operations Co. LLC, 144A 5,5% Ltd. 0% 27/11/2019 EUR 500.000 500.315 0,03
01/09/2026 usp 400.000 371779 0,02
VOLT LXIV LLC, STEP, Series 2017-NP11 2.901.100 0,20
‘AL, 1444 3,375% 25/10/2047 usp 779.563 688.657 005 cume-uni
iﬁﬂkﬁx é;céﬂszEsp/o%f/rzleoilzsm i usb 759.345 671216 0,05  Barclays Bank plc 0% 24/07/2019 EUR  2.000.000 2.000.510 013
Voya Finandial, Inc., FRN 5,65% Lloyds Bank plc 0% 27/01/2020 EUR  1.000.000 1.001.834 0,07
15/05/2053 usp 879.000 799.896 0,05
W&T Offshore, Inc., 144A 9,75% 3.002.344 0,20
01/11/2023 uso 330.000 277.713 0,02
W.R. Grace & Co.-Conn., 144A 5,625% Total des Certificats de dépdt 5.903.444 0,40
01/10/2024 usp 158.000 149.212 001 o
Wabash National Corp., 144A 5,5% Billets de trésorerie
01/10/2025 uso 170.000 141,504 00l gergigue
WaMu Mortgage Pass-Through LVMH Finance Belgique SA 0%
Certificates Trust, FRN, Series 18/10/2019 EIR  1500.000 1501853 0,10
2006-ARI7 ‘1ALA’ 3,256% 25/12/2046 usp 571.006 504.385 0,03 =00 i
WaMu Mortgage Pass-Through
Cert\’ficatengrEst, FRN, Senegs 1.501.853 0,10
2005-AR3 ‘A2’ 4,458% 25/03/2035 usp 162.648 146.452 001 chine
WaMu Mortgage Pass-Through Agricultural Bank of China Ltd. 0%
Certificates Trust, FRN, Series 05/08/2019 EUR  1500.000 1.500.366 0,10
2005-AR7 *A3' 4,134% 25/08/2035 usp 136771 122.761 0,01 Bank of China Ltd. 0% 27/11/2019 FR 1000000 1001204 0,07
Washmhgmn Mg{u?lfMo{lgeﬁEMLT
Pass-Throu; ertificates
Trust, Series 2007-4 1A% 6% 2501570 017
25/06/2037 uso 959.745 799.878 0,05  Finjande
Washington Mutual Mortgage OP Corporate Bank plc 0% 29/07/2019 EUR  2.000.000 2.000.960 0,13
Pass-Through Certificates WMALT -
Trust, FRN, Series 2007-1 ‘17" 3,004%
25/02/2037 usp 1.136.160 751.196 0,05 2.000.960 0,13
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France Etats-Unis d’Amérique
Banque Federative du Credit Mutuel SA Archer Daniels Midland Co. 0%
0% 01/08/2019 EUR 2.000.000 2.000.947 0,14  23/08/2019 EUR 1.000.000 1.000.504 0,07
Bangue Federative du Credit Mutuel SA Bat Capital Corp. 0% 25/07/2019 EUR 1.500.000 1.500.461 0,10
0% 01/11/2019 EUR 1.000.000 1.001.551 0,07  Discovery Communications LLC 0%
Engie SA 0% 31/10/2019 EUR 500.000 500.685 0,03 11/07/2019 EUR 1.000.000 999.977 0,06
Engie SA 0% 30/07/2019 EUR 1.500.000 1.500.488 0,10  Fidelity National Information Services,
Gecina SA 0% 09/09/2019 EUR 500.000 500.412 0,03 Inc. 0% 12/08/2019 EUR  5.000.000 5.002.500 033
Imerys SA 0% 24/10/2019 EUR 1.500.000 1.501.946 0,0 Fortive Corp. 0% 28/10/2019 EUR 1.000.000 1.000.437 0,07
La Banque Postale 0% 23/07/2019 EUR  2.500.000 2.501.008 0,7 General Electric Co. 0% 20/09/2019 EUR  1.000.000 1.001.189 0,07
LMA SA 0% 23/07/2019 EUR 1.500.000 1.500.375 0,10  General Electric Co. 0% 30/09/2019 EUR 1.000.000 1.001.300 0,07
LMA SA 0% 12/11/2019 EUR 500.000 500.781 0,04  Honeywell International, Inc. 0%
Natixis SA 0% 23/07/2019 EUR  1.500.000 1.500.465 010 32/03/20‘:?‘ donal inc. 0% EUR  1.000.000 1.000.526 0,07
Societe Generale SA 0% 03/09/2019 EUR 500.000 500.358 0,03 Honeywell International, Inc. 0%
Unibail-Rodamco SE 0% 23/07/2019 EUR 2400000  2.400.936 016 20/08/2019 ) EUR  1.000.000 1.000.723 007
Valeo SA 0% 23/07/2019 EUR  500.000 500058 003 yoaessMarkets securities, nc. 0% BR 500000 500248 003
Vinci 5a Cp zero 2019-08-05 0% Thermo Fisher Scientific 0%
05/08/2019 EUR 2.000.000 2.000.949 0,14 05/07/2019 EUR 1.000.000 1.000.088 0,07
Volkswagen Leasing GmbH 0%
18.410.959 124 05/06/2600 EIR  500.000 499.723 003
Allemagne Weinberg Capital Ltd. 0% 23/07/2019 EUR  1500.000 1.500.374 0,10
Allianz SE 0% 09/08/2019 EUR 1.000.000 1.000.645 0,07 -
Commerzbank AG 0% 31/07/2019 EUR 1.000.000 1.000.240 0,07 17.008.050 114
DekaBank Deutsche Girozentrale 0% —
24/10/2019 EUR 1.500.000 1.501.845 0,10  Total des Billets de trésorerie 70.443.005 4,73
Heidelbergcement Finance BV 0% - . E—
04/07/2019 EUR 500.000 500.033 0,03 Obligations convertibles
Heidelbergcement Finance BV 0% Bermudes
19/07/2019 EUR  500.000 500.104 003 Golar LNG Ltd. 2,75% 15/02/2022 usp 715.000 580173 0,04
Honda Bank GmbH 0% 29/11/2019 EUR 1.000.000 1.001.885 0,07
580.173 0,04
5.504.752 0,37
Iles Caimans
Irlande . Ctrip.com International Ltd. 1%
Matchpoint Finance plc 0% 01/07/2020 usb 890.000 772.752 0,05
25/07/2019 EUR  2:500.000 2500575 017 Momo, Inc., 144A 1,25% 01/07/2025 USD  1.052.000 879.138 0,06
Weibo Corp. 1,25% 15/11/2022 uso 655.000 544.765 0,04
2.500.575 0,17
Italie 2.196.655 0,15
FCA Bank SpA 0% 08/08/2019 EUR 500.000 499.972 0,03 Jersey
Snam SpA 0% 01/08/2019 EUR  1500.000 1.500.771 010 Ensco Jersey Finance Ltd. 3%
31/01/2024 usb 1.838.000 1.269.788 0,08
2.000.743 0,13 -
Luxembourg 1.269.788 0,08
Arcelormittal 0% 07/08/2019 EUR 500.000 500.248 0,03 jies Marshall
Danaher European Finance SA 0% Scorpio Tankers, Inc., 144A 2,375%
03/09/2019 EUR  1.000.000 1.000.765 0,07 01/07/2019 usp 406.000 358.449 0,02
Danaher European Finance SA 0%
13/08/2019 EUR 1.500.000 1.500.837 0,10 358.449 0,02
3.001.850 0,20 Mexique
Pays-Bas Cemex SAB de CV 3,72% 15/03/2020 usb 133.000 116.752 0,01
ABB Finance BV 0% 29/07/2019 EUR  500.000 500173 g3 CeMeNABde CV372%15/03/2020 usb 573000 503189 003
ABB Finance BV 0% 21/11/2019 EUR  1000.000 1.000.302 0,07 619.941 0,04
Heineken N.V. Cp Zero 2019-07-15 0%
15/07/2019 EUR 500.000 500.112 0,03 Etats-Unis d’Amérique
Heineken NV 0% 29/07/2019 EUR 500.000 500.199 0,03 Ares Capital Corp. 3,75% 01/02/2022 usb 1.420.000 1.258.075 0,09
Iberdrola International BV 0% BlackRock Capital Investment Corp. 5%
27/09/2019 EUR 1.500.000 1.501.489 0,10 15/06/2022 usb 486.000 427.062 0,03
Koninklijke Ahold Delhaize NV 0% BlackRock TCP Capital Corp. 4,625%
28/10/2019 EUR 1.000.000 1.000.925 0,07 01/03/2022 usb 477.000 431.718 0,03
Telefonica Europe BV 0% 10/07/2019 EUR 1.000.000 1.000.095 0,07  BofA Finance LLC 0,25% 01/05/2023 uso 1.129.000 992.922 0,07
Chesapeake Energy Corp. 5,5%
6.003.295 0,40 15/09/2026 usp 379.000 266.037 0,02
Colony Capital, Inc., REIT 3,875%
Espagne 15/01/2021 usp 496.000 423.570 0,03
Ferrovial Emisiones SA 0% 23/07/2019 EUR 1.000.000 1.000.325 0,07 Colony Capital, Inc., REIT 5%
Ferrovial Emisiones SA 0% 23/07/2019 EUR  1500.000 1.500.488 0,10  15/04/2023 usp 430.000 364.056 0,03
Red Electrica Financiaciones SAU 0% Coupa Software, Inc., 144A 0,125%
25/07/2019 EUR 1.500.000 1.500.487 0,10  15/06/2025 usb 1.112.000 1.037.132 0,07
DISH Network Corp. 2,375%
4.001.300 0,27  15/03/2024 usb 1.690.000 1.374.637 0,09
| DISH Network Corp. 3,375%
suede ) 15/08/2026 usp 30.000 25.643 0,00
gg;lﬂé/kzaoqgﬂde\sbanke” AB 0% QR 2500000 502,300 o017 Finisar Corp. 0,5%015/12/2036 usp 882.000 755.489 0,05
Svenska Handelsbanken AB 0% FireEye, Inc. 1,625% 01/06/2035 usb 1.383.000 1.143.021 0,08
18/06/2020 EUR  1000.000 1003553 0,07  Hercules Capital. Inc. 4.375%
e i 01/02/2022 usb 402.000 354.038 0,02
Intercept Pharmaceuticals, Inc. 3,25%
3.505.853 024 41/07/2023 s 277.000 217.274 0,02
Royaume-Uni Liberty Expedia Holdings, Inc., 144A
CRH Finance BV 0% 16/08/2019 EUR 500.000 500.294 0,03 1%30/06/2047 usp 742.000 650.100 0,04
Reckitt Benckiser Treasury Services plc Liberty Interactive LLC, 144A 1,75%
0% 29/07/2019 EUR  2.000.000 2.000.951 014 30/09/2046 usp 455.000 497.557 003
Liberty Interactive LLC 4% 15/11/2029 usb 267.000 164.612 0,01
2.501.245 0,17  Liberty Interactive LLC 3,75%
15/02/2030 usb 806.000 485.821 0,03
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Live Nation Entertainment, Inc. 2,5% Parts d’OPCVM agréés ou d’autres organismes de placement collectifs
15/03/2023 usb 244.000 255.454 0,02
Macquarie Infrastructure Corp. 2% Fonds de placement collectifs - OPCVM
01/10/2023 usp 798.000 624.507 0,04 L b
Medicines Co. (The) 2,75% 15/07/2023 D 422.000 361.920 002 Luxembourg .
MFA Fmanc‘\al(mc ) REIT Z 25/% / us JPMorgan USD Liquidity LVNAV Fund -
15/06/2024 T ) usD 469.000 414587 0.03 JPM USD Liquidity LVNAV X (dist.) usb  103.383.638 90.822.044 6,10
Nabors Industries, Inc. 0,75%
15/01/2024 usb 699.000 440.084 0,03 90.822.044 610
Redwood Trust, Inc., REIT 4,75% -
15/08/2023 usb 240.000 205.128 0,01  Total des fonds de placement collectifs - OPCVYM 90.822.044 6,10
RWT Holdings, Inc. 5,625% 15/11/2019 475.000 420.877 0,03 s " -
Spirit Realtvgcapital Inc. ;E\T/3/75% usb Total des Parts d’'OPCVM agréés ou d’autres organismes de 90.822.044 6.10
15/05/2021 usb 696.000 624.236 0,04  Placement collectifs [
Starwood Property Trust, Inc., REIT i 1.464.170.011 98,31
4,375% 01/04/2023 USD  894.000 796.991 005 Total desinvestissements e
SunPower Corp. 0,875% 01/06/2021 usp 819.000 654.734 0,04 Liquidités 2.115.855 0,14
Supernus Pharmaceuticals, Inc.
0,625% 01/04/2023 usb 581.000 494.017 0,03 N N
TPG Specialty Lending, Inc. 4,5% Autres actifs/(passifs) 23.012.387 1,55
01/08/2022 usb 237.000 214.970 0,01 A
Twitter, Inc. 1% 15/09/2021 USD  846.000 n.777 0,05 Total delActif net _1.489.298.253 100,00
Veeco Instruments, Inc. 2,7%
15/01/2023 usp 580.000 450.932 0,03 * Les titres sont évalués a leur juste valeur sous la responsabilité du Conseil d’administration.
VEREIT, Inc., REIT 3,75% 15/12/2020 usb 610.000 540.349 0,04 1 Fonds de parties apparentées.
Verint Systems, Inc. 1,5% 01/06/2021 usp 454,000 420.274 0,03
Vishay Intertechnology, Inc., 144A
2,25% 15/06/2025 usp 673.000 541.685 0,04
Whiting Petroleum Corp. 1,25%
01/04/2020 usb 891.000 759.257 0,05
Zillow Group, Inc. 1,5% 01/07/2023 usb 840.000 712.049 0,05
20.512.592 1,38
Total des obligations convertibles 25.537.598 1,71
Actions
Australie
Adelaide Brighton Ltd. AUD 12.996 32.289 0,00
32.289 0,00
Bermudes
Bunge Ltd. Preference 4,875% usb 15.131 1.317.355 0,09
1.317.355 0,09
Chine
Fuyao Glass Industry Group Co. Ltd. CNH 96.914 281.717 0,02
Henan Shuanghui Investment &
Development Co. Ltd. ‘A’ CNH 7.400 23.555 0,00
Huayu Automotive Systems Co. Ltd. ‘A’ CNH 135.000 373.010 0,02
Inner Mongolia Yili Industrial Group Co.
Ltd. ‘A’ CNH 90.700 387.392 0,03
Jiangsu Yanghe Brewery Joint-Stock
Co. Ltd. A’ CNH 15.500 240.940 0,02
Midea Group Co. Ltd. ‘A" CNH 56.700 375.929 0,03
SAIC Motor Corp. Ltd. ‘A" CNH 21.496 70.072 0,00
1.752.615 0,12
Etats-Unis d’Amérique
AMG Capital Trust Il Preference 5,15% usb 35.292 1.492.061 0,10
MYT Holding Co. Preference, 144A usb 159.955 129.629 0,01
1.621.690 0,11
Total des Actions 4.723.949 0,32
Total des valeurs [nohiliéres’ et des instruments du marché 692.385.978 46,49
monétaire admis a la cote d’un autre marché
Autres valeurs mobiliéres et instruments du marché monétaire
Obligations
Etats-Unis d’Amérique
Avaya, Inc., 144A 7% 01/04/2049 * usb 285.000 25 0,00
Clear Channel Communication 9%
15/12/2019 * usb 775.000 1 0,00
Renaissance Home Equity Loan Trust,
FRN, Series 2003-2 ‘A’ 3,284%
25/08/2033 * usb 276.647 244.085 0,01
244111 0,01
Total des Obligations 244111 0,01
Total des autres valeurs mobiliéres et instruments du marché 244.111 0,01

monétaire
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Au 30 juin 2019
Répartition géographique du portefeuille au 30 juin 2019 % de I'Actif net Répartition géographique du portefeuille au 30 juin 2019 % de I'Actif net
(suite)
Etats-Unis d’Amérique 55,50 Guatemala 0,01
Luxembourg 873 Mongolie 0,01
France 514 Gabon 0,01
Royaume-Uni 4,50 Tajikistan 0,01
Pays-Bas 3,89 Tunisie 0,01
Allemagne 216 République tchéque 0,01
Canada 1,84 Zambie 0,01
Italie 1,78 Trinité-et-Tobago 0,01
lles Caimans 1,21 lle de Man 0,01
Australie 115 Total des Investissements 98,31
Suisse 113 Liquidités et autres actifs/(passifs) 1,69
Espagne L1 —
Suéde 1,06 Total 100,00
Irlande 0,94
Chine 0,64
Organisations supranationales 0,60
Japon 0,49
Norvege 0,43
Jersey 0,42
Finlande 0,41
Mexique 0,39
Danemark 0,38
Belgique 0,35
Taiwan 0,25
Bermudes 0,24
Emirats arabes unis 021
Singapour 0,19
Hong Kong 0,17
Russie 0,15
Indonésie 0,13
Afrique du Sud 0,12
Brésil 0,12
Corée du Sud 0,10
Portugal 0,10
Nouvelle-Zélande 0,09
République dominicaine 0,09
Colombie 0,08
Liban 0,07
Inde 0,07
Equateur 0,07
Hongrie 0,07
Oman 0,07
Sri Lanka 0,07
Turquie 0,07
Chili 0,06
lles vierges britanniques 0,06
Ukraine 0,06
Argentine 0,06
Egypte 0,06
Uruguay 0,06
Nigeria 0,06
Thailande 0,05
Azerbaidjan 0,05
Arabie saoudite 0,05
Panama 0,05
Costa Rica 0,05
Kazakhstan 0,05
El Salvador 0,05
Honduras 0,04
Paraguay 0,04
Qatar 0,04
Autriche 0,04
Pérou 0,04
Chypre 0,04
Angola 0,03
Serbie 0,03
Croatie 0,03
Maroc 0,03
Bahrein 0,03
Biélorussie 0,03
Kenya 0,03
Jamaique 0,03
Pakistan 0,03
lles Marshall 0,02
Ghana 0,02
Céte d'lvoire 0,02
Israél 0,02
Philippines 0,02
Roumanie 0,02
Ethiopie 0,02
Sénégal 0,01
Jordanie 0,01
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Répartition géographique du portefeuille au 31 décembre 2018 % de I'Actif net Répartition géographique du portefeuille au 31 décembre 2018 % de I'Actif net
(suite)
Etats-Unis d’Amérique 57,90 Trinité-et-Tobago 0,01
France 9,49 Cote d'Ivoire 0,01
Luxembourg 8,43 Total des investissements et quasi-liquidités 96,59
Royaume-Uni 3,01 Liquidités et autres actifs/(passifs) 3,41
Italie 2,17 -
Pays-Bas 1,99 Total 100,00
Allemagne 173
lles Caimans 132
Australie 1,28
Canada 1,26
Suisse 0,81
Espagne 0,80
Irlande 0,70
Suede 0,54
Jersey 0,52
Danemark 0,28
Japon 0,26
Finlande 0,25
Mexique 0,23
Singapour 0,23
Emirats arabes unis 0,19
Norvége 0,19
Chine 0,19
Hong Kong 0,16
Organisations supranationales 0,16
Taiwan 0,15
Bermudes 0,12
Afrique du Sud 0,11
Portugal 0,11
Brésil 0,11
Belgique 0,10
Russie 0,09
Indonésie 0,09
lles vierges britanniques 0,09
Corée du Sud 0,08
Argentine 0,07
Hongrie 0,06
Colombie 0,06
Turquie 0,06
Panama 0,05
Liban 0,05
Chypre 0,05
Inde 0,05
Ukraine 0,05
République dominicaine 0,04
Equateur 0,04
Kazakhstan 0,04
Thailande 0,04
Uruguay 0,04
El Salvador 0,04
Nigeria 0,04
Paraguay 0,03
Azerbaidjan 0,03
Croatie 0,03
Maroc 0,03
Biélorussie 0,03
lles Marshall 0,03
Mongolie 0,03
Autriche 0,03
Oman 0,03
Egypte 0,03
Angola 0,03
Costa Rica 0,03
Iraq 0,03
Chili 0,03
Sri Lanka 0,02
Honduras 0,02
Ethiopie 0,02
Serbie 0,02
Qatar 0,02
Pérou 0,02
Jordanie 0,02
Kenya 0,02
Sénégal 0,02
Gabon 0,01
Jamaique 0,01
République tcheque 0,01
Philippines 0,01
Malte 0,01
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Etat du portefeuille-titres (suite)
Au 30 juin 2019
Contrats de change a terme

Plus/(moins)-

values % de
Montant Devise Montant Date latentes I'Actif
Devise achetée acheté vendue vendu d’échéance Contrepartie EUR net
EUR 19.748.008 GBP 17.610.444 17/07/2019 BNP Paribas 89.861 0,01
EUR 9.232.129 HKD 81.697.226 17/07/2019  Citibank 50.953 -
EUR 2.844.633 JPY 347.273.077 17/07/2019  Merrill Lynch 13.432 -
EUR 937.251.541 usb 1.059.612.448 17/07/2019 Barclays 7.566.073 0,51
EUR 2.720.052 usb 3.053.392 17/07/2019 Citibank 41.059 -
EUR 3.773.447 usb 4.283.772 17/07/2019  Merrill Lynch 14.940 -
EUR 7.463.119 usp 8.405.121 17/07/2019  RBC 88.612 0,01
EUR 7.054.082 usb 7.985.115 17/07/2019 Standard Chartered 48.081 -
EUR 8.830.765 usb 9.995.413 17/07/2019  State Street 60.964 -
EUR 15.007.964 usb 16.989.330 17/07/2019 Toronto-Dominion Bank 101.822 0,01
EUR 212.493 usb 241.062 18/07/2019  Credit Suisse 1.007 -
SEK 14.758 EUR 1.390 18/07/2019 Barclays 6
SEK 9.911 EUR 931 18/07/2019  BNP Paribas 7
SEK 1.820.851 EUR 171.051 18/07/2019 HSBC 1.233
Total des plus-values latentes sur contrats de change a terme 8.078.050 0,54
EUR 5.256.995 AUD 8.610.548 17/07/2019  Merrill Lynch (43.383) -
EUR 6.169.333 CHF 6.921.899 17/07/2019 Standard Chartered (60.998) (0,01
EUR 2.887.575 usb 3.291.726 17/07/2019  Standard Chartered (528) -
EUR 2.398.482 usb 2.734.025 17/07/2019  State Street (304)
usb 23.937 EUR 21.233 18/07/2019  BNP Paribas (233)
usp 1.187.462 EUR 1.052.857 18/07/2019  Citibank (11.088)
usb 1.018.107 EUR 901.606 18/07/2019  Goldman Sachs (8.413)
usb 11.405 EUR 10.063 18/07/2019  Merrill Lynch (58)
Total des moins-values latentes sur contrats de change a terme (125.005) (0,01)
Plus-values nettes latentes sur contrats de change a terme 7.953.045 0,53
Contrats futures sur instruments financiers
Plus/(moins)-
Exposition values % de
Nombre de globale latentes I"Actif
Description des titres contrats Devise EUR EUR net
EURO STOXX 50 Index, 20/09/2019 10 EUR 344.850 2.256
FTSE 100 Index, 20/09/2019 5 GBP 410.212 1416 -
US 10 Year Note, 19/09/2019 892 USD 100.150.033 606.079 0,04
US Long Bond, 19/09/2019 583 USD 79.553.285 2.483.733 0,17
Total des plus-values latentes sur contrats futures sur instruments financiers 3.093.484 0,21
EURO STOXX 50 Index, 20/09/2019 (417) EUR (14.380.245) (219.015) (0,02)
Total des moins-values latentes sur contrats futures sur instruments financiers (219.015) (0,02)
Plus-values nettes latentes sur contrats futures sur instruments financiers 2.874.469 0,19
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Etat du portefeuille-titres

Au 30 juin 2019
Quantité/ Valeur de % de Quantité/ Valeur de % de
Valeur marché I'Actif Valeur marché I'Actif
Investissements Devise nominale usp net  Investissements Devise nominale usp net
Valeurs mobiliéres et instruments du marché monétaire admis a la cote officielle d'une Taiwan
bourse Globalwafers Co. Ltd. TWD 378.000 3.832.564 0,25
Obligations 3.832.564 0,25
France Royaume-Uni
France Treasury Bill BTF, Reg. S 0% Atlassian Corp. plc ‘A" usp 22.293 2.901.991 0,19
10/07/2019 EUR 66.000.000 75.137.473 4,94 Diageo plc GBP 96.027 4.120.171 0,27
France Treasury Bill BTF, Reg. S 0% —_—
24/07/2019 EUR 29.000.000 33.021.388 2,17 7.022.162 0,46
France Treasury Bill BTF, Reg. S 0% L
31/07/2019 EUR  62.000.000 70.608.614 4,64 Etats-Unis ’Amérique
France Treasury Bill BTF, Reg. S 0% Abbott Laboratories usp 64.237 5.380.491 0,36
07/08/2019 EUR 67.000.000 76.311.002 5,02  Adobe, Inc. usp 17.021 4.978.302 0,33
France Treasury Bill BTF, Reg. S 0% Alphabet, Inc. ‘A" usb 21.988 23.658.209 1,56
21/08/2019 EUR 65.700.000 74.845.299 4,92 Anthem, Inc. usb 13.860 3.850.655 0,25
France Treasury Bill BTF, Reg. S 0% Bank of America Corp. usp 346.030 10.026.219 0,66
18/09/2019 EUR  66.500.000  75.794.884 4,99 Becton Dickinson and Co. usp 14.017 3.523.243 0,23
Cigna Corp. usb 21.511 3.379.701 0,22
405.718.660 26,68 Citigroup, Inc. usp 151135 10.497.081 0,69
- Humana, Inc. usp 18.215 4.752.020 0,31
Total des Obligations 405.718.660 26,68 |llumina, Inc. usp 6.985 2.481.247 0,16
Actions Johnson & Johnson usp 104.361 14.550.011 0,96
Mastercard, Inc. ‘A’ usb 14.625 3.830.873 0,25
lles Caimans Micron Technology, Inc. usp 305.993 11.702.702 0,77
Alibaba Group Holding Ltd., ADR usp 66.555 11.258.444 0,74 Microsoft Corp. usp 208.180 27.794.112 1,83
China Resources Land Ltd. HKD 444.000 1.957.614 0,13 NVIDIA Corp. usp 24.583 4.005.308 0,26
PayPal Holdings, Inc. uso 31.772 3.608.664 0,24
13.216.058 0,87 Procter & Gamble Co. (The) usp 27.313 3.023.139 0,20
Chine salesforce.com, Inc. usp 86.881 13.040.404 0,86
China Merchants Bank Co. Ltd. ‘H' HKD 1143500 570812 03 ServiceNow Inc. uso 18129 5002607 033
China Vanke Co. Ltd. ‘H’ HKD 501.200 1.879.222 0,12 Square, Inc.’A' usp 140.691 10.084.027 0,66
Ping An Insurance Group Co. of China Stryker Corp. usp 31.549 6.396.244 0,42
Ltd. ‘H’ HKD 1.063.500 12.783.271 0,84 TargetCorp. usp 45.833 3.992.054 0,26
- Thermo Fisher Scientific, Inc. uso 39.696 11.527.123 0,76
20.370.605 134 Twilio, Inc. A’ usp 17.868 2.429.065 016
- UnitedHealth Group, Inc. usp 16.117 3.852.527 0,25
France Visa, Inc. ‘A’ usp 21.800 3.729.653 0,25
Danone SA EUR 92.872 7.843.153 052 workday, Inc. ‘A usb 23.770 4.871.305 032
7.843.153 0,52 205.966.986 13,55
Allemagne - T
SAP SE EUR 72.373 9.839.814 0,65  Total des Actions 318.191.503 20,93
Total des Valeurs mobiliéres et instruments du marché
9-839.814 0.65 monétaire admis a la cote officielle d'une bourse 723910163 47,61
Hong Kong
AlA Group Ltd. HKD 579.200 6.247.982 0,41 Valeurs mobiliéres et instruments du marché monétaire admis a la cote d’'un autre marché
China Overseas Land & Investment réglementé
Ltd. HKD 506.000 1.864.817 0,12
Obligations
8.112.799 0,53
Japon
Irlande Japan Treasury Bill 0% 08/07/2019 JPY 6.600.000.000 61.253.984 4,03
Medtronic plc uso 16.076 1.564.275 0,10 Japan Treasury Bill 0% 16/07/2019 JPY 7.800.000.000 72.393.346 4,76
Japan Treasury Bill 0% 22/07/2019 JPY 8.100.000.000 75.179.945 4,94
1.564.275 0,10  Japan Treasury Bill 0% 29/07/2019 JPY 7.400.000.000 68.685.571 4,52
szpon Jopa Treasuy Bl 05 15/08/2015 Iy 6230000000 7657es 503
e : lapan Treasury Bi JPY 8.250.000. .579.! 5,
gzﬂc%sgoig_emma‘ co.Lid. jgz 3?2888 43(;55233 8'5; Japan Treasury Bill 0% 19/08/2019 JPY  1.650.000.000 15.316.225 1,01
" Japan Treasury Bill 0% 09/09/2019 JPY 2.000.000.000 18.566.433 1,22
7826050 052 460.375.330 30,27
Pays-Bas Etats-Unis d’Amérique
hNn?ISvrSre m VCVA EHE 45'822 2:338,’;712 8'2 US Treasury Bill 0% 19/09/2019 USD  66.000.000  65.682.581 432
’ . ’ US Treasury Bill 0% 26/09/2019 uso 68.000.000 67.643.850 4,45
8:850.996 058 133.326.431 8,77
Corée du Sud -
SK Hynix, Inc. KRW 164.301 9.865.902 0,65 Total des Obligations 593.701.761 39,04
9.865.902 0,65 Total des valeurs mobiliéres et des instruments du marcl:lé 593.701.761 39,04
Suisse monétaire admis a la cote d’un autre marché ré 4
Nestle SA CHF 94.881 9.811.857 0,64
Roche Holding AG CHF 14.534 4.068.282 0,27
13.880.139 0,91
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Au 30 juin 2019
Quantité/ Valeur de % de
Valeur marché I'Actif
Investissements Devise nominale usp net
Parts d'OPCVM agréés ou d’autres organismes de placement collectifs
Répartition géographique du portefeuille au 30 juin 2019 % de I'Actif net
Fonds de placement collectifs - OPCVM
Japon 30,79
Luxembourg France 27,20
JPMorgan EUR Liquidity LVNAV Fund Etats-Unis d’Amérique 2232
- JPM EUR Liquidity LVNAV X (flex Luxembourg .80
dist.)t EUR 11.884  135.128.795 8.89 Chine 134
Suisse 0,91
135.128.795 8,89 lles Caimans 0.87
- Corée du Sud 0,65
Total des fonds de placement collectifs - OPCVYM 135.128.795 8,89 Allemagne 0,65
. 4 " . - Pays-Bas 0,58
Tlutal des Part"s d _OfPCVM agréés ou d’autres organismes de 135.128.795 8,89 Hong Kong 0.53
placement collectifs S — Royaume-Uni 0,46
Total des Investissements 1.452.740.719 95,54 Taiiwan 0,25
Irlande 0,10
Liquidités 59.691.499 3,93 Total des Investissements 95,54
e —— Liquidités et autres actifs/(passifs) 4,46
Autres actifs/(passifs) 8.169.022 0,53 Total 100,00
Total de I'Actif net 1.520.601.240 100,00

T Fonds de parties apparentées.

Répartition géographique du portefeuille au 31 décembre 2018

Japon
France
Etats-Unis d’Amérique
Luxembourg
Irlande

Chine
Allemagne
Royaume-Uni
Pays-Bas

Illes Caimans
Suisse

Hong Kong

Total des investissements et quasi-liquidités
Liquidités et autres actifs/(passifs)

Total

% de I'Actif net

28,95
28,43
24,97
8,96
118
1,06
0,82
0,47
0,41
0,31
0,29
0.1
96,06
394

100,00
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Au 30 juin 2019

Contrats de change a terme

Plus/(moins)-

values % de
Montant Devise Montant Date latentes I'Actif
Devise achetée acheté vendue vendu d’échéance Contrepartie uso net
AUD 32.888.683 usb 22.774.821 22/07/2019 HSBC 303.930 0,02
AUD 84.106.803 usb 58.568.572 22/07/2019  State Street 451,122 0,03
BRL 52.980.213 usb 13.618.892 22/07/2019 HSBC 173.288 0,01
CHF 446.395 usb 449.875 17/07/2019  Merrill Lynch 8.074 -
CHF 2.904 usp 2.941 17/07/2019  State Street 38
EUR 364.886 usb 415.056 02/07/2019 Barclays 297 -
EUR 467.314.903 usb 527.672.221 17/07/2019 Barclays 4.952.136 0,33
EUR 6.982.065 usb 7.910.769 17/07/2019 BNP Paribas 47.072 -
EUR 15.315.905 usb 17.383.255 22/07/2019  Citibank 80.598 0,01
EUR 3.257.245 usb 3.707.341 22/07/2019  Merrill Lynch 6.710 -
EUR 5.742.556 usb 6.485.176 22/07/2019  State Street 62.733 0,01
GBP 13.615.166 usb 17.256.377 17/07/2019  Citibank 65.964 0,01
GBP 120.370 usb 152.566 17/07/2019  Merrill Lynch 578 -
MXN 290.531.568 usb 15.077.559 22/07/2019 RBC 32.109
NOK 719.485 usb 84.113 17/07/2019 Barclays 214
NOK 916.765 usp 106.087 17/07/2019  Goldman Sachs 1363 -
NOK 128.060.436 usb 14.765.009 17/07/2019 Toronto-Dominion Bank 244.367 0,02
SEK 5.420.413.761 usb 575.236.072 17/07/2019 Barclays 9.306.307 0,61
SEK 2.015.023 usb 211.894 17/07/2019  Citibank 5.408 -
SEK 5.798.409 usb 615.094 17/07/2019 HSBC 10.211
SEK 1.386.370 usb 148.072 17/07/2019  Merrill Lynch 1.435
SEK 2.382.553 usb 253.290 17/07/2019 State Street 3.646
SEK 4.935.924 usb 523.187 17/07/2019  Toronto-Dominion Bank 9.108
SGD 3.230.714 usb 2.363.910 17/07/2019 HSBC 24.263
SGD 41.504 usb 30.492 17/07/2019  Merrill Lynch 188 -
TRY 78.983.747 usb 13.398.978 22/07/2019  Citibank 144.920 0,01
usb 184.262 EUR 161.384 17/07/2019  Citibank 325 -
usb 497.961 EUR 436.725 17/07/2019  Goldman Sachs 202
usb 22.860 EUR 20.045 17/07/2019  Merrill Lynch 13
usb 26.922.246 EUR 23.590.147 22/07/2019  Citibank 23.747
usb 1.573.182 HKD 12.280.669 22/07/2019  Citibank 170
usb 67.677.742 Py 7.285.711.909 01/07/2019  State Street 60.926
usb 45.182.469 JPY 4.856.857.896 22/07/2019 Barclays 34.454
usb 45.899.328 JPY 4.933.548.921 22/07/2019 BNP Paribas 38.414
usb 2.034.052 JPY 218.085.180 22/07/2019  Citibank 6.792 -
usb 45.594.823 JPY 4.898.005.572 22/07/2019  Goldman Sachs 64.310 0,01
usb 1.741.429 KRW 2.012.412.692 22/07/2019  Credit Suisse 2.205 -
usb 107.161 SEK 991.048 01/07/2019  Standard Chartered 410
usb 382.370 SEK 3.545.870 02/07/2019  State Street 426 -
ZAR 219.605.309 usb 14.851.881 22/07/2019 RBC 653.971 0,04
Total des plus-values latentes sur contrats de change a terme 16.822.444 1,11
CHF 2.041.976 usb 2.107.237 22/07/2019  HSBC (11.381)
EUR 20.045 usb 22.829 01/07/2019  Merrill Lynch (12)
EUR 1.697 usb 1.937 17/07/2019  Toronto-Dominion Bank 3
EUR 1.445.935 usb 1.650.292 22/07/2019  Merrill Lynch (1.575)
GBP 11.281 uso 14.358 17/07/2019 Barclays (6)
GBP 11.492 usb 14.640 17/07/2019  Merrill Lynch (20)
SEK 2.434.352 usb 263.295 17/07/2019  Merrill Lynch (772)
SEK 991.048 usb 107.289 17/07/2019 Standard Chartered (413) -
SEK 3.545.870 usp 382.804 17/07/2019  State Street (414) -
usb 13.457.724 AUD 19.329.117 22/07/2019  Goldman Sachs (105.966) (0,01
usb 13.575.190 AUD 19.383.631 22/07/2019 HSBC (26.753) -
usb 15.947.289 CHF 15.728.460 22/07/2019 HSBC (196.187) (0,01
usb 3.458.587 CNY 23.898.493 22/07/2019  Goldman Sachs (24.480) -
usb 6.807.896 CNY 47.096.815 22/07/2019  Standard Chartered (56.194)
usb 415.572 EUR 364.886 17/07/2019 Barclays (308)
usb 586.053 EUR 515.740 17/07/2019  BNP Paribas (1.765)
usb 501.549 EUR 443.689 17/07/2019  Citibank (4.147)
uso 256.692 EUR 227172 17/07/2019  Goldman Sachs (2.228)
usb 1.630.609 EUR 1.448.020 17/07/2019  Merrill Lynch (19.779)
usb 1.788.635 EUR 1.581.313 17/07/2019  State Street (13.674) -
usb 28.679.448 EUR 25.262.294 22/07/2019 Barclays (125.704) (0,01
usb 24.491.652 EUR 21.807.599 22/07/2019  BNP Paribas (374.309) (0,03)
usb 23.094.494 EUR 20.576.946 22/07/2019 Goldman Sachs (368.224) (0,03)
usb 19.013.574 EUR 16.747.768 22/07/2019 HSBC (82.951) (0,01)
uso 566.214.273 EUR 498.298.219 22/07/2019  Toronto-Dominion Bank (1.966.768) (0,13)
usb 3.015.118 GBP 2.383.541 17/07/2019 BNP Paribas (17.420) -
usp 13.535.501 GBP 10.775.385 17/07/2019  Citibank (173.836) (0,01)
usb 43.336 GBP 34.381 17/07/2019  Merrill Lynch (406) -
usb 5.401.905 GBP 4.246.571 22/07/2019  Citibank (2.326) -
usb 24.519.666 HKD 192.080.735 22/07/2019 HSBC (83.654) (0,01
usb 2.980.492 HKD 23.284.578 22/07/2019 State Street (1.993) -
usb 298.167.222 Py 32.276.317.569 22/07/2019 Barclays (1.864.550) (0,12)
usb 76.310.864 JPY 8.261.314.709 22/07/2019  Goldman Sachs (484.045) (0,03)
usp 25.242.573 KRW 29.753.421.322 22/07/2019  BNP Paribas (471.761) (0,03)
usb 1.941.714 KRW 2.253.825.183 22/07/2019  Goldman Sachs (6.150) -
usp 14.981.358 KRW 17.648.848.715 22/07/2019  HSBC (271.624) (0,02)
usb 9.641.296 KRW 11.378.903.763 22/07/2019  Standard Chartered (192.899) (0,01
usb 1.535.826 MXN 29.587.431 22/07/2019  Goldman Sachs (2.927) -
usb 197.074 SEK 1.862.816 17/07/2019 HSBC (3.814)
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usb 5.910 SGD 8.095 17/07/2019 HSBC (74) -

usb 13.278.932 TRY 78.983.747 22/07/2019 HSBC (264.967) (0,02)

usb 3.556.117 TwD 111.562.500 22/07/2019  Goldman Sachs (50.729) -

usb 6.544.086 ZAR 97.725.456 22/07/2019 Barclays (356.095) (0,02)

usp 1.630.720 ZAR 24.154.853 22/07/2019  BNP Paribas (74.801) (0,01)

usb 6.578.903 ZAR 97.725.000 22/07/2019  Goldman Sachs (321.246) (0,02)

Total des moins-values latentes sur contrats de change a terme (8.029.350) (0,53)

Plus-values nettes latentes sur contrats de change a terme 8.793.094 0,58

Contrats futures sur instruments financiers
Plus/(moins)-

Exposition values % de

Nombre de globale latentes I"Actif

Description des titres contrats Devise usp uso net

STOXX 600 Basic Resources Index, 20/09/2019 952 EUR 24.409.691 287.173 0,02

STOXX 600 Hlth Equity Index, 20/09/2019 568 EUR 25.802.596 53.341 -

XAF Financial Index, 20/09/2019 55 USD 4.671.906 53.281 -

Yen Denominated Nikkei 225 Index, 12/09/2019 394 JPY 38.837.796 59.420 0,01

Total des plus-values latentes sur contrats futures sur instruments financiers 453.215 0,03

FTSE 100 Index, 20/09/2019 (194) GBP (18.117.601) (16.031) -

XAP Consumer Staples Index, 20/09/2019 (462) USD (27.121.710) (80.850) (0,01

XAU Utilities Index, 20/09/2019 (620) USD (37.342.600) (179.800) (0,01)

Total des moins-values latentes sur contrats futures sur instruments financiers (276.681) 0,02)

Plus-values nettes latentes sur contrats futures sur instruments financiers 176.534 0,01
Contrats d’options achetées

Exposition Valeur de % de

globale marché I"Actif

Quantité Description des titres Devise Contrepartie usp uso net

755 EURO STOXX 50 Index, Call, 3.400,000, 19/07/2019 EUR Goldman Sachs 29.233.007 677.226 0,05

1.670 EURO STOXX 50 Index, Call, 3.450,000, 19/07/2019 EUR Goldman Sachs 65.611.986 854.490 0,06

40.025.000 Foreign Exchange AUD/EUR, Put, 1,625, 04/07/2019 EUR Barclays 91.160.973 200.312 0,01

833 MSCI Emerging Markets Index, Call, 1.075,000, 20/09/2019 usb Goldman Sachs 89.547.500 2.161.635 0,14

645 S&P 500 Index, Put, 2.850,000, 03/07/2019 usb Goldman Sachs 183.825.000 290.250 0,02

621 S&P 500 Index, Put, 2.910,000, 03/07/2019 usp Goldman Sachs 180.711.000 947.025 0,06

Total de la valeur de marché sur les contrats d’options achetées 5.130.938 0,34
Contrats d’options vendues

Exposition Valeur de % de

globale marché I"Actif

Quantité Description des titres Devise Contrepartie usp uso net

(300) S&P 500 Index, Call, 3.000,000, 20/09/2019 usp Goldman Sachs 90.000.000 (1.297.500) (0,09)

Total de la valeur de marché sur les contrats d’options vendues (1.297.500) (0,09)
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Quantité/ Valeur de % de Quantité/ Valeur de % de
Valeur marché I'Actif Valeur marché I'Actif
Investissements Devise nominale EUR net  Investissements Devise nominale EUR net
Valeurs mobiliéres et instruments du marché monétaire admis a la cote officielle d'une Royaume-Uni
bourse Atlassian Corp. plc ‘A’ usp 135.981 15.550.533 0,31
Diageo plc GBP 585.744 22.078.478 0,45
Obligations
37.629.011 0,76
France
France Treasury Bill BTF, Reg. S 0% Etats-Unis d’Amérique
10/07/2019 EUR 58.000.000 58.006.960 117 Abbott Laboratories usp 391.837 28.832.452 0,58
France Treasury Bill BTF, Reg. S 0% Adobe, Inc. usp 103.825 26.677.036 0,54
07/08/2019 EUR  260.000.000 260.150.800 524 Alphabet, Inc. ‘A" usp 134.234 126.881.446 2,56
France Treasury Bill BTF, Reg. 5 0% Anthem, Inc. usp 84.540  20.633.506 0,42
il/OB/ZTOlQ il BTF. Rew. S O EUR 150.000.000 150.117.000 3,02 Bank of America Corp. usp 2.110.726 53.727.269 1,08
rance Ireasury Bill BF, keg. 5 0% Becton Dickinson and Co. usop 85.501 18.879.835 0,38
0u/00/ %?elssw Bl BTF, Reg. 5 0% EUR  205.000.000  205.253.175 414 cigna corp. usp 130885  18.065375 0.36
T Citigroup, Inc. uso 921.898 56.250.431 113
18/09/2019 . X 250.321.250 .05
/097 EUR 250.000.000 50 Humana, Inc. uso 111.107 25.464.198 0,51
lllumina, Inc. uso 42.605 13.295.466 0,27
923.849.185 18,62 g "
Johnson & Johnson usp 636.585 77.968.816 1,57
. Mastercard, Inc. ‘A" usp 89.207 20.527.697 0,41
X . 18,62 . N '
Total des Obligations 923.849.185 8.6 Micron Technology, Inc. usp 1.866.506 62.710.970 127
Actions Microsoft Corp. usp 1.269.832 148.935.945 3,00
les Caimans NVIDIA Corp. usob 149.950 21.462.830 0,43
Alibaba Group Holding Ltd., ADR usp 405956 60.327.608 122 Eavpa‘ H;‘Gd‘”gbsl' e (The) usp 193,808 1o 039
China Resources Land Ltd. HKD 2.704.000 10.473.463 0,21 rocter & Gamble Co. (The uso 166.600 a7 0.33
e ! salesforce.com, Inc. usp 529.933 69.875.777 1,41
ServiceNow, Inc. uso 110.583 26.807.132 0,54
70.801.071 Y43 Square, Inc. ‘A’ usp 858192 54.037.049 1,09
Chine Stryker Corp. usp 192.435 34.273.856 0,69
China Merchants Bank Co. Ltd. ‘H’ HKD 6.976.000 30.591.605 0,62  Target Corp. usp 279.576 21.392.301 0,43
China Vanke Co. Ltd. ‘H’ HKD 3.057.400 10.070.681 0,20  Thermo Fisher Scientific, Inc. usb 242.130 61.767.816 1,25
Ping An Insurance Group Co. of China Twilio, Inc. A’ usp 108.991 13.016.474 0,26
Ltd. *H' HKD 6.486.500 68.494.290 1,38 unitedHealth Group, Inc. uso 98.304 20.642.968 0,42
Visa, Inc. ‘A’ usb 132.976 19.985.944 0,40
109.156.576 220 workday, Inc. ‘A’ usp 144.996 26.104.274 0,53
France
Danone SA EUR 566501  42.028.709 085 1103.754.189 22,25
42.028.709 0,85  Total des Actions 1.705.085.882 34,38
Allemagne Total des Valeurs mobiliéres et instruments du marché 2.628.935.067 53,00
SAP SE EUR 441.438 52.725.355 1,06 monétaire admis a la cote officielle d’'une bourse R "
52.725.355 1,06  Valeurs mobiliéres et instruments du marché monétaire admis a la cote d’'un autre marché
Hong Kong '
AIA Group Ltd. HKD 3.532.600 33.476.894 0,68 Obligations
China Overseas Land & Investment
Ltd. HKD 3.084.000 9.984.800 0,20  Japon
E—— Japan Treasury Bill 0% 01/07/2019 JPY 3.000.000.000 24.459.267 0,49
43.461.694 0,88  Japan Treasury Bill 0% 08/07/2019 JPY 19.400.000.000 158.172.726 3,19
IHande Japan Treasury Bill 0% 16/07/2019 JPY 32.000.000.000 260.911.658 5,26
. Japan Treasury Bill 0% 05/08/2019 JPY 30.450.000.000 248.297.633 5,01
Medtronic plc usb 98.051 8381594 07" Japan Treasury Bill 0% 13/08/2019 JPY 28.800.000.000  234.850.031 4,74
8.381.594 0,17 Japan Treasury Bill 0% 19/08/2019 JPY 10.100.000.000 82.362.331 1,66
o i Japan Treasury Bill 0% 09/09/2019 JPY 30.000.000.000 244.657.878 4,93
Japon E—
Shin-Etsu Chemical Co. Ltd. JPY 265.700 21.727.746 0,44 1.253.711.524 25,28
SUMCO Corp. Py 1.932.800 20.186.370 0,40 Etats-Unis &' Amérigue E—
41.914.116 0,84 UsS Treasury Bill 0% 19/09/2019 usb 175.000.000 152.997.305 3,08
T ’ us Treasury Bill 0% 26/09/2019 usb  250.000.000 218.473.555 4,41
Pays-Bas —
ING Groep NV EUR 2.519.363 25.725.215 0,52 371.470.860 7,49
Unilever NV, CVA EUR 409.048 21.704.087 0,44 R
Total des O 1.625.182.384 32,77
47.429.302 0,96 | des val ilires ot des inst - o
Total des valeurs mobiliéres et des instruments du marché
A P oy L . 1.625.182.384 32,77
Corée du sud monétaire admis a la cote d’un autre marché r
SK Hynix, Inc. KRW 1.002.212 52.868.337 1,07
Autres valeurs mobiliéres et instruments du marché monétaire
52.868.337 1,07
Suisse Actions
Nestle SA CHF 578757  52.578.439 106 Chine
Roche Holding AG CHF 88.652 21.799.865 044 China Hongxing Sports* SGD 7.500.000 0 0,00
74.378.304 1,50 0 0,00
Taiwan .
Globalwafers Co. Ltd. WD 2308.000  20.557.624 0,41  Total des Actions o 0,00
20.557.624 0,41 Total des autres valeurs mobiliéres et instruments du marché 0 0,00

monétaire
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Quantité/ Valeur de % de
Valeur marché I'Actif
Investissements Devise nominale EUR net
Parts d'OPCVM agréés ou d’autres organismes de placement collectifs
Répartition géographique du portefeuille au 30 juin 2019 % de I'Actif net
Fonds de placement collectifs - OPCVM . -
Etats-Unis d’Amérique 29,74
Luxembourg . Japon 26,12
JPMorgan EUR Liquidity LVNAV Fund France 19,47
- JPM EUR Liquidity LVNAV X (flex Luxembourg 9‘05
dist.)T EUR 44.944 448.959.728 9,05 Chine 2'20
Suisse 1,50
448.959.728 9,05 lles Caimans 143
T Corée du Sud 1,07
Total des fonds de placement collectifs - OPCYM 448.959.728 9,05 Allemagne 1,06
, 4 " . — Pays-Bas 0,96
Total des Parts d OPCVM agréés ou d’autres organismes de 448.959.728 9,05 Hong Kong 0,88
placement collectifs Royaume-Uni 0,76
Total des Investissements 4.703.077.179 94,82 Taiwan 041
Irlande 0,17
Liquidités 248.006.196 5,00 Total des Investissements 94,82
- Liquidités et autres actifs/(passifs) 518
Autres actifs/(passifs) 8.851.780 0,18 Total 100,00
Total de I'Actif net 4.959.935.155 100,00

* Les titres sont évalués & leur juste valeur sous la responsabilité du Conseil d'administration.

T Fonds de parties apparentées.

141

Répartition géographique du portefeuille au 31 décembre 2018

Etats-Unis d’Amérique
Japon

France
Luxembourg
Irlande

Chine
Allemagne
Royaume-Uni
Pays-Bas

Illes Caimans
Suisse

Hong Kong

Total des investissements et quasi-liquidités
Liquidités et autres actifs/(passifs)

Total

% de I'Actif net

26,46
26,27
25,22
9,08
2,01
1,80
1,39
0,80
0,70
0,52
0,49
0,35
95,09
4,91

100,00
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Contrats de change a terme

Plus/(moins)-

values % de
Montant Devise Montant Date latentes I"Actif
Devise achetée acheté vendue vendu d’échéance Contrepartie EUR net
AUD 62.755 EUR 38512 01/07/2019  Merrill Lynch 147
AUD 152.245 EUR 93.725 02/07/2019  Merrill Lynch 61
AUD 2.645 EUR L1616 17/07/2019  ANZ 13
AUD 268.014 EUR 163.981 17/07/2019  Barclays 1.000
AUD 16.162.041 EUR 9.874.808 17/07/2019  Citibank 74.028
AUD 874.773 EUR 536.538 17/07/2019  Merrill Lynch 1.945 -
AUD 526.721.506 EUR 322.886.690 22/07/2019  BNP Paribas 1.265.882 0,03
AUD 202.165.038 usp 139.995.650 22/07/2019  HSBC 1.638.344 0,03
BRL 73.855.114 usp 18.343.248 02/07/2019  Citibank 805.527 0,02
BRL 871335 usp 224.916 02/07/2019  HSBC 2.033 -
BRL 349.807.929 usb 89.920.294 22/07/2019 HSBC 1.003.352 0,02
BRL 532116 usb 137.059 02/08/2019  HSBC 1159 -
CHF 100.045.208 EUR 89.218.523 17/07/2019  BNP Paribas 831160 0,02
CHF 512.562 EUR 457.292 17/07/2019  Citibank 4.060 -
CHF 149.901 EUR 134.249 17/07/2019  Merrill Lynch 676
CHF 556.323 EUR 497.144 17/07/2019 Toronto-Dominion Bank 3597
CNH 239.719.982 EUR 30.560.603 17/07/2019  Citibank 51.030
CZK 791.127.169 EUR 30.898.028 17/07/2019 Barclays 174.716
CZK 1.961.201 EUR 76.783 17/07/2019  BNP Paribas 246
CzZK 9.997.194 EUR 389.470 17/07/2019  Citibank 3.185
CZK 166.449 EUR 6.491 17/07/2019  HSBC 46
CZK 3.588.238 EUR 140.202 17/07/2019  State Street 731
EUR 5.928.850 AuD 9.569.822 22/07/2019  ANZ 39.433
EUR 620.851 CHF 687.736 17/07/2019  Merrill Lynch 1.827
EUR 230.606 CZK 5.865.553 01/07/2019  Barclays 1
EUR 1.450 GBP 1.289 17/07/2019  Barclays 12
EUR 175.765 GBP 156.408 17/07/2019  BNP Paribas 1171
EUR 218.012 GBP 194.303 17/07/2019  Citibank 1116
EUR 33.181.711 GBP 29.595.066 22/07/2019  BNP Paribas 151.037 -
EUR 117.725.162 HKD 1.042.193.782 22/07/2019  BNP Paribas 651.020 0,01
EUR 15.926.853 HKD 141.752.093 22/07/2019  Standard Chartered 3.226 -
EUR 11.886.449 HKD 105.125.158 22/07/2019  State Street 77.285
EUR 4.022 Py 493.000 17/07/2019  BNP Paribas 2
EUR 497.866 Py 60.999.999 17/07/2019  Citibank 553
EUR 2.373.245 Py 289.666.992 17/07/2019  HSBC 11686
EUR 488.506 JPY 59.429.998 17/07/2019  Merrill Lynch 3.994 -
EUR 45.849.789 Py 5.597.823.603 22/07/2019  BNP Paribas 214.051 0,01
EUR 9.013.372 Py 1.100.000.000 22/07/2019  Standard Chartered 45.724 -
EUR 203.546 SEK 2.144.150 17/07/2019  Barclays 672
EUR 143.232 SGD 220.662 17/07/2019  Citibank 18
EUR 16.404 SGD 25.271 17/07/2019  Credit Suisse 13
EUR 6.097 SGD 9.380 17/07/2019  Goldman Sachs 13
EUR 48.250 SGD 74.058 17/07/2019  HSBC 218
EUR 16.610.499 usp 18.868.220 02/07/2019  Citibank 34.856
EUR 478.000 usp 539.096 02/07/2019  Deutsche Bank 4.407
EUR 97.040 usp 108.620 02/07/2019  HSBC 1618
EUR 977.287 usp 1.108.635 17/07/2019  ANZ 4589
EUR 2.876.060 usb 3.249.434 17/07/2019  Barclays 25.064
EUR 24.332 usp 27.316 17/07/2019  BNP Paribas 366
EUR 7.972.102 usb 8.963.963 17/07/2019  Citibank 107.277
EUR 3.462 usp 3.935 17/07/2019  HSBC 10
EUR 2.506.141 usp 2.835.609 17/07/2019  Merrill Lynch 18.228
EUR 3.132.167 usp 3.552.251 17/07/2019  State Street 15.484 -
EUR 41.741137 usp 47.273.339 22/07/2019  BNP Paribas 282.092 0,01
EUR 10.089.281 usp 11.333.899 22/07/2019  Citibank 149.374 -
EUR 18.076.200 usp 20.499.448 22/07/2019 RBC 98.042 -
EUR 778.076.545 usb 883.122.773 22/07/2019  Standard Chartered 3.571.778 0,07
EUR 781.838.577 usp 888.551.430 22/07/2019  State Street 2.572.840 0,05
EUR 1.086.690.754 usb 1.229.388.463 22/07/2019 Toronto-Dominion Bank 8.508.588 0,17
EUR 936.973 usp 1.066.446 02/08/2019  Citibank 2,568 -
EUR 48.271 usb 54.975 02/08/2019  HSBC 102
GBP 12.313 EUR 13.720 17/07/2019  ANZ 25
GBP 43.262 EUR 48.210 17/07/2019  Merrill Lynch 82
HUF 2.892.173 EUR 8.940 01/07/2019  Merrill Lynch 11
HUF 505.206 EUR 1.560 02/07/2019  Barclays 3
HUF 21.613.177 EUR 66.768 17/07/2019  Citibank 106
Py 215.415.892 EUR 1.751.928 17/07/2019  Citibank 4.285
Py 223.450.867 EUR 1.820.958 17/07/2019  Merrill Lynch 762
JPY 467.774 EUR 3.807 17/07/2019  Toronto-Dominion Bank 6
JpY 815.772.783 usp 7.560.503 22/07/2019  HSBC 19.898
PLN 3.514 EUR 822 17/07/2019 Barclays 4
PLN 693.128 EUR 162.659 17/07/2019  Citibank 398
PLN 3.700 EUR 866 17/07/2019  Merrill Lynch 4
SEK 4.763.969 EUR 447.766 17/07/2019 Barclays 2.990 -
SEK 305.866.215 EUR 28.733.375 17/07/2019  HSBC 206.969 0,01
SEK 7.649.997 EUR 718.616 17/07/2019  Merrill Lynch 5.209 -
SEK 302.000 EUR 28.411 17/07/2019  State Street 164
SGD 75.593 EUR 49.065 01/07/2019  Citibank 9
SGD 32.817.115 EUR 21.253.395 17/07/2019  HSBC 30.760
SGD 167.870 EUR 108.434 17/07/2019  Merrill Lynch 441
SGD 180.103 EUR 116325 17/07/2019  Standard Chartered 484 -
TRY 481.284.831 EUR 71.840.215 22/07/2019  Barclays 538.475 0,01
usp 18.343.823 BRL 70.108.258 02/07/2019  HSBC 53.372 -
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Devise achetée acheté vendue vendu d’échéance Contrepartie EUR net
usb 691.567 EUR 607.406 01/07/2019 Barclays 132
usb 16.616 EUR 14.571 17/07/2019  Citibank 8
usb 6.032.619 EUR 5.287.861 22/07/2019  Goldman Sachs 2.788 -
usp 415.932.396 JpY 44.776.370.263 01/07/2019  State Street 328.940 0,01
usb 277.734.306 JPY 29.854.854.789 22/07/2019 Barclays 185.970 0,01
usb 247.659.469 JPY 26.620.000.000 22/07/2019  BNP Paribas 181.984 -
usb 280.269.021 Jpy 30.107.787.421 22/07/2019 Goldman Sachs 346.922 0,01
usb 13.970.064 KRW 16.135.843.153 22/07/2019  Standard Chartered 21.668 -
ZAR 1.274.528.908 EUR 75.914.662 22/07/2019 RBC 3.008.610 0,06
Total des plus-values latentes sur contrats de change a terme 27.404.872 0,55
BRL 493.786 usb 128.896 02/08/2019  Citibank (423)
BRL 70.108.258 uso 18.289.270 02/08/2019 HSBC (49.969)
CHF 954.832 EUR 860.266 17/07/2019 Citibank (831)
CHF 9.421 EUR 8.493 17/07/2019  Credit Suisse (13)
CHF 16.500.487 EUR 14.855.721 22/07/2019  Toronto-Dominion Bank (2.857)
CNH 3.006.484 EUR 386.898 17/07/2019 Citibank (2.977)
CzK 5.865.553 EUR 230.381 17/07/2019 Barclays )
EUR 213.588 AUD 347.673 17/07/2019  Merrill Lynch (428) -
EUR 85.147.557 CHF 95.529.428 22/07/2019  Standard Chartered (842.972) (0,02)
EUR 209.029 CNH 1.637.225 17/07/2019 BNP Paribas (41) -
EUR 8.800 CzK 223.848 02/07/2019 Barclays 1)
EUR 212.467 CzK 5.422.323 17/07/2019 Barclays (503)
EUR 27.259 CZK 699.791 17/07/2019  Goldman Sachs (226)
EUR 81.628 CzK 2.094.571 17/07/2019 HSBC (639)
EUR 48.235 GBP 43.262 01/07/2019  Merrill Lynch (81)
EUR 13.727 GBP 12313 02/07/2019 ANZ (25)
EUR 1.100.073 GBP 986.384 17/07/2019  ANZ (1.005)
EUR 17.008 HUF 5.506.794 17/07/2019 Barclays (31)
EUR 8.938 HUF 2.892.173 17/07/2019  Merrill Lynch 1
EUR 48.242 Jpy 5.922.565 17/07/2019 ANZ (43) -
EUR 342.489.033 JPY 42.120.112.936 22/07/2019  HSBC (891.279) (0,02)
EUR 1.107 PLN 4.728 17/07/2019 Barclays )] -
EUR 9.853 SEK 104.917 17/07/2019  Merrill Lynch (74)
EUR 69.724 SGD 107.580 17/07/2019  Citibank (49)
EUR 442.420 SGD 684.846 17/07/2019 HSBC (1.749)
EUR 147.662 SGD 228.015 17/07/2019  Standard Chartered (221)
EUR 606.608 usb 691.567 17/07/2019 Barclays (161)
EUR 2.565.288 usb 2.927.535 17/07/2019  Goldman Sachs (3.280)
EUR 5.950.872 uso 6.791.522 17/07/2019 State Street (7.891)
EUR 367.393.132 usb 419.000.000 22/07/2019  State Street (72.760)
EUR 7.007.887 usb 8.000.000 22/07/2019  Toronto-Dominion Bank (8.169)
EUR 4.862.619 ZAR 81.232.358 22/07/2019 RBC (167.572)
GBP 749.529 EUR 840.917 17/07/2019 Barclays (4.234)
GBP 2.323.658 EUR 2.604.697 17/07/2019  Citibank (10.850) -
GBP 141.320.133 EUR 158.550.403 17/07/2019 HSBC (797.882) (0,02)
GBP 336.736 EUR 376.787 17/07/2019  Merrill Lynch (897) -
GBP 20.908 EUR 23.480 17/07/2019  Toronto-Dominion Bank (142)
GBP 9.567.848 EUR 10.696.895 22/07/2019  BNP Paribas (18.342)
HUF 711.039.150 EUR 2.207.852 17/07/2019  Citibank (7.800)
HUF 3.631.475 EUR 11.324 17/07/2019  Merrill Lynch (88)
HUF 3.826.800 EUR 11.951 17/07/2019  Toronto-Dominion Bank (110)
JPY 493.000 EUR 4.022 01/07/2019  BNP Paribas @
Py 60.999.999 EUR 497.902 02/07/2019  Citibank (563)
JPY 414.279.721 EUR 3.411.126 17/07/2019 Barclays (33.642) -
JPY 41.761.174.492 EUR 342.536.286 17/07/2019 HSBC (2.071.393) (0,04)
JPY 5.524.505 EUR 45.444 17/07/2019  Merrill Lynch (404) -
JPY 8.500.003 EUR 69.371 17/07/2019  Toronto-Dominion Bank (73)
KRW 6.965.147.634 usb 6.038.639 22/07/2019 Standard Chartered (16.689)
MXN 1.685.915.211 EUR 77.016.366 22/07/2019  RBC (121.043)
SGD 25.271 EUR 16.420 02/07/2019  Credit Suisse (14)
SGD 165.173 EUR 107.657 17/07/2019 RB (531)
SGD 193.593 EUR 125.996 17/07/2019  Standard Chartered (437) -
usb 76.716.377 AUD 110.186.526 22/07/2019  Goldman Sachs (529.702) (0,01)
usb 84.866.099 AUD 121.177.907 22/07/2019  HSBC (146.606) -
usb 2.597.131 AUD 3.717.390 22/07/2019  Standard Chartered (10.038)
usp 1171.822 BRL 4.618.191 02/07/2019  Citibank (28.573)
usb 7.230.632 BRL 28.151.742 22/07/2019  Goldman Sachs (85.964)
usb 128.256 BRL 501.917 02/08/2019  Citibank (1.990)
usb 937.000 BRL 3.628.533 02/08/2019 HSBC (5.809) -
usb 44.424.357 CNY 307.305.489 22/07/2019  BNP Paribas (318.885) 0,01
usb 18.146.114 CNY 125.734.423 22/07/2019 HSBC (156.929) -
usp 798.768 EUR 702.217 02/07/2019 Barclays (502)
usb 18.147.442 EUR 16.163.400 02/07/2019  Citibank (220.957)
usb 329.391 EUR 291.138 02/07/2019  Deutsche Bank (1.770)
usp 91.621 EUR 82.007 02/07/2019  HSBC (L518)
usb 2.917.069 EUR 2.570.405 17/07/2019 Barclays (11.020) -
usb 568.801.485 EUR 503.357.110 17/07/2019  BNP Paribas (4.300.614) 0,09)
usb 1174 EUR 1.031 17/07/2019  Citibank ) -
usb 4.798 EUR 4.268 17/07/2019  Merrill Lynch (59)
usb 3.175.450 EUR 2.809.861 17/07/2019 RBC (23.777)
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Contrats de change a terme (suite)

Plus/(moins)-

values % de
Montant Devise Montant Date latentes I'Actif
Devise achetée acheté vendue vendu d’échéance Contrepartie EUR net
usb 167.526.839 EUR 147.566.025 22/07/2019 Barclays (643.832) (0,01
usp 138.944.163 EUR 123.727.478 22/07/2019  BNP Paribas (1.872.488) (0,04)
usb 28.000.000 EUR 24.569.151 22/07/2019  Citibank (12.958) -
usb 145.609.677 EUR 129.736.656 22/07/2019  Goldman Sachs (2.035.965) (0,04)
usp 119.071.578 EUR 104.882.081 22/07/2019  HSBC (455.486) (0,01)
usb 18.473.756 EUR 16.214.191 02/08/2019  Citibank (27.750) -
usp 138.635 EUR 123.295 02/08/2019  Deutsche Bank (1.825) -
usb 456.851.523 JPY 49.458.028.345 22/07/2019  Goldman Sachs (2.540.048) (0,05)
usb 9.385.466 JPY 1.012.987.459 22/07/2019  Merrill Lynch (27.168) -
usb 7.106.937 JPY 769.363.614 22/07/2019  Standard Chartered (39.333) -
usp 141.717.376 KRW 167.042.271.125 22/07/2019  BNP Paribas (2.322.696) (0,05)
usb 43.217.450 KRW 50.711.697.250 22/07/2019 Goldman Sachs (534.966) (0,01
usb 81.469.298 KRW 95.975.232.429 22/07/2019 HSBC (1.295.362) (0,03)
usp 59.429.678 KRW 70.140.427.636 22/07/2019  Standard Chartered (1.042.751) (0,02)
usb 80.914.726 TRY 481.284.831 22/07/2019  HSBC (1.415.917) (0,03)
usp 25.657.477 TWD 807.800.000 22/07/2019  BNP Paribas (402.453) (0,01)
usb 39.953.966 ZAR 596.648.550 22/07/2019 Barclays (1.906.654) (0,04)
usb 40.166.686 ZAR 596.648.000 22/07/2019 Goldman Sachs (1.720.063) (0,04)
Total des moins-values latentes sur contrats de change a terme (29.283.854) (0,59)
Moins-values nettes latentes sur contrats de change a terme (1.878.982) (0,04)
Contrats futures sur instruments financiers
Plus/(moins)-
Exposition values % de
Nombre de globale latentes I"Actif
Description des titres contrats Devise EUR EUR net
STOXX 600 Basic Resources Index, 20/09/2019 5.853 EUR 131.838.825 1.551.045 0,03
STOXX 600 Hlth Equity Index, 20/09/2019 3.470 EUR 138.479.025 286.275 0,01
XAF Financial Index, 20/09/2019 334 USD 24.923.978 284.248 -
Yen Denominated Nikkei 225 Index, 12/09/2019 2.455 IPY 212.593.171 325.257 0,01
Total des plus-values latentes sur contrats futures sur instruments financiers 2.446.825 0,05
FTSE 100 Index, 20/09/2019 (1.202) GBP (98.614.981) (87.258) -
XAP Consumer Staples Index, 20/09/2019 (2.832) USD (146.052.099) (435.382) (0,01
XAU Utilities Index, 20/09/2019 (3.783) USD (200.165.242) (963.771) (0,02)
Total des moins-values latentes sur contrats futures sur instruments financiers (1.486.411) (0,03)
Plus-values nettes latentes sur contrats futures sur instruments financiers 960.414 0,02
Contrats d’options achetées
Exposition Valeur de % de
globale marché I"Actif
Quantité Description des titres Devise Contrepartie EUR EUR net
4.651 EURO STOXX 50 Index, Call, 3.400,000, 19/07/2019 EUR Goldman Sachs 158.134.000 3.664.988 0,08
10.224  EURO STOXX 50 Index, Call, 3.450,000, 19/07/2019 EUR Goldman Sachs 352.728.000 4.595.688 0,09
245.980.000 Foreign Exchange AUD/EUR, Put, 1,625, 04/07/2019 EUR Barclays 491.960.000 1.081.473 0,02
5.149 MSCI Emerging Markets Index, Call, 1.075,000, 20/09/2019 usb Goldman Sachs 486.053.127 11.738.152 0,24
4.029 S&P 500 Index, Put, 2.850,000, 03/07/2019 usb Goldman Sachs 1.008.311.017 1.592.756 0,03
3.838 S&P 500 Index, Put, 2.910,000, 03/07/2019 usp Goldman Sachs 980.731.997 5.141.789 0,10
Total de la valeur de marché sur les contrats d’options achetées 0,56
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Au 30 juin 2019

Contrats d’options vendues

Exposition Valeur de % de

globale marché I'Actif

Quantité Description des titres Devise Contrepartie EUR EUR net
(1.860) S&P 500 Index, Call, 3.000,000, 20/09/2019 usb Goldman Sachs 489.989.286 (7.067.056) (0,14

Total de la valeur de marché sur les contrats d’options vendues (7.067.056) (0,14)
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Quantité/ Valeur de % de Quantité/ Valeur de % de
Valeur marché I'Actif Valeur marché I'Actif
Investissements Devise nominale usp net  Investissements Devise nominale usp net
Valeurs mobiliéres et instruments du marché monétaire admis a la cote officielle d'une Singapour
bourse CapitaLand Ltd., Reg. S 2,8%
08/06/2025 SGD 3.250.000 2.397.403 1,04
Obligations convertibles
2.397.403 1,04
Bermudes . -
Borr Drilling Ltd., Reg. S 3,875% Suisse
23/05/2023 usp 1.800.000 1.417.572 0,61  Sika AG, Reg. S 3,75% 30/01/2022 CHF 2.000.000 2.609.410 113
— Sika AG, Reg. S 0,15% 05/06/2025 CHF 2.600.000 3.010.659 1,30
1.417.572 0,61 —
- 5.620.069 2,43
lles Caimans
China Overseas Finance Investment Taiwan
Cayman V Ltd., Reg. S 0% 05/01/2023 usp 6.000.000 6.618.480 2,87  Taiwan Cement Corp., Reg. S 0%
Harvest International Co., Reg. S 0% 10/12/2023 usb 1.400.000 1.628.977 0,71
21/11/2022 HKD  40.000.000 5.132.521 2,22 —
Zhongsheng Group Holdings Ltd., Reg. S 1.628.977 0,71
0% 23/05/2023 HKD  23.000.000 3.015.918 1,30
Emirats arabes unis
Aabar Investments PJSC, Reg. S 0,5%
14.766.919 639 37032020 EUR 4900000  5385.399 2,33
Chine DP World plc, Reg. S 1,75% 19/06/2024 usb 5.600.000 5.516.952 2,39
China Railway Construction Corp. Ltd., —
Reg. S 0% 29/01/2021 uso 2.000.000 2.215.360 0,96 10.902.351 4,72
CRRC Corp. Ltd., Reg. S 0% 05/02/2021 usp 4.750.000 4.733.043 2,05 .
Zhejiang Expressway Co. Ltd., Reg. S 0% Royaume-Uni
21/04/2022 EUR  2200.000  2.488.417 1,08 TechnipFMCplc, Reg. S 0,875%
- 25/01/2021 EUR 2.900.000 3.509.151 1,52
9.436.820 4,09
- 3.509.151 1,52
France B
Orpar SA, Reg. S 0% 20/06/2024 EUR 4000000 4931637 214 gfﬂfS'U”'SFd T,
3 o 036,32 lencore Funding LLC, Reg. S 0%
Orpea, Reg. S 0,375% 17/05/2027 EUR 1.757.000 3.036.326 1,32 27/03/2025 usp 4.400.000 3.901.744 1,69
Safran SA, Reg. S 0% 21/06/2023 EUR 1.240.900 2.250.349 0,97 New Relic, Inc. 0,5% 01/05/2023 <D 1.567.000 1.680.670 073
TOTAL SA, Reg. S 0,5% 02/12/2022 USD  3.800.000  4.090.415 177 NewRelic.nc. 0, U 5674 680 :
14.308.727 6,20 5582414 242
— Iles vierges britanniques
Allemagne . .
adidas AG, Reg. S 0,05% 12/09/2023 EUR 3600000 4818207 200 [hratonch venue Holdies
Deutsche Wohnen SE, Reg. S 0,325% 05/09/2023 3.270.807
igéolgzmoazgnen AG, Reg. 5 0,875% EUR 5.000.000 5882017 255 Ch'\/na ‘Cangtze Power International BVI 1 e 25000000 e
" S . .S 0% 09/11/2021 .000.! 1.066.085 X
01/09/.2025 o EUR 1.600.000 2080.503 0.90 t:w(jiﬁaR‘singtzenPow/er{ntemationa\ BVI2 us0 1000000 046
RAG-Stiftung, Reg. S 0% 108/02/2021 EUR  3700.000  4.291.033 186 (1d, Reg. 0% 09/11/2021 EUR 2553000  3.106.946 134
Symrise AG, Reg. S 0,238% 20/06/2024 EUR 2.600.000 3.454.718 1,49 shanghai Port Group BVI Holding Co.
Ltd., Reg. S 0% 09/08/2021 usb 3.462.000 3.508.201 152
20.526.478 8,89 -
Hong Kong - 10.952.039 4,74
Bagan Capital Ltd., Reg. S 0%
23/09/2021 uso 3.779.000 3.749.165 1,62 Total des obligations convertibles 128.624.633 55,70
3.749.165 ez Actions
Japon Etats-Unis d’Amérique
i . .927.871
LINE Corp., Reg. S 0% 20/09/2023 JPY  250.000.000 2.167.900 0,94 : ! : — ”
SBI Holdings, Inc., Reg. S 0%
13/09/2023 JPY 330000000  3.362815 1,46 15.744.728 6,82
SCREEN Holdings Co. Ltd., Reg. S 0% )
11/06/2025 JPY 300.000.000  2.681610 116 Total des Actions 15.744.728 6,82
Toppan Printing Co. Ltd., Reg. S 0%
19/12/2019 JPY 230.000.000 2132436 09z Warrants
Toray Industries, Inc., Reg. S 0% Allemagne
31/08/2021 JPY  110.000.000 1.168.302 0,551 Siemens AG 16/08/2019 EUR 39 645.934 0,28
YYamaguchi Financial Group, Inc., Reg. S,
FRN 1,833% 26/03/2020 USD  2100.000  2.067.398 0,89 645.934 0,28
15.258.161 661 Total des warrants 645.934 0,28
Jersey . . . —_—
Total des Valeurs mobiliéres et instruments du marché
fpat P . 145.015.295 62,80
gﬁffgé%z Ltd., REIT, Reg. 5 2:875% cep 1.000.000 1.023.365 044 Monétaire admis & la cote officielle d'une bourse o
1.023.365 0,44 Valeurs mobilieres et instruments du marché monétaire admis  la cote d'un autre marché
r
Luxembourg
Grand City Properties SA, Reg. S 0,25% Obligations convertibles
02/03/2022 EUR 1.600.000 1.916.176 0,83
- Iles Caimans
Ctrip.com International Ltd. 1,99%
1916.176 083 01/07/2025 usp 3.225.000 3.519.217 1,52
Pays-Bas Momo, Inc., 144A 1,25% 01/07/2025 usp 1.868.000 1.776.963 0,77
Airbus SE, Reg. S 0% 01/07/2022 EUR 500.000 738.180 032  Weibo Corp. 1,25% 15/11/2022 usp 1.975.000 1.869.801 0,81
QIAGEN NV, Reg. S 1% 13/11/2024 usb 4.400.000 4.890.666 2,12
— 7.165.981 3,10
5.628.846 2,44
Jersey
Ensco Jersey Finance Ltd. 3%
31/01/2024 usb 4.814.000 3.785.754 1,64
3.785.754 1,64
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Quantité/ Valeur de % de
Valeur marché I'Actif
Investissements Devise nominale usp net
Mexique
Cemex SAB de CV 3,72% 15/03/2020 usp 4.230.000 4.226.827 1,83 Répartition géographique du portefeuille au 30 juin 2019 % de I'Actif net
4.226.827 1,83 Etats-Unis d’Amérique 35,91
lles Caimans 9,49
Pays-Bas Allemagne 9,17
NXP Semiconductors NV 1% 01/12/2019 usb 3.041.000 3.232.948 1,40 Japon 6,61
E— France 6,20
3.232.948 1,40 Hes}vierges brilanmques 4,74
Etats-Unis &’ Amérique Emirats arabes unis 4,72
Ares Capital Corp. 3,75% 01/02/2022 USD 2668000  2.690.696 117 rc,';‘“jsas 409
BioMarin Pharmaceutical, Inc. 0,599% LuZembour 384
01/08/2024 USD 1824000  1.887.028 082 o emboure 327
BofA Finance LLC 0,25% 01/05/2023 usp 1.853.000 1.855.057 0,80 ) 243
; ersey 2,08
Colony Capital, Inc., REIT 3,875% Mexique
15/01/2021 USD  2.003.000  1947.086 0,84 Honsken 183
Dycom Industries, Inc. 0,75% Ro agume'%m\ L62
15/09/2021 usob 3.472.000 3.387.804 1,47 S'ﬂv apour 1,52
Envestnet, Inc. 1,75% 01/06/2023 USD 1488000  1763.072 076 st L04
Euronet Worldwide, Inc., 1444 0,75% aiint L01
15/03/2049 USD 1304000  1569.834 0,68 ) 0.71
Exact Sciences Corp. 0,375% 15/03/2027 USD  4.461.000 5.545.179 2,40 Total des Investissements 100,28
Fortive Corp., 144A 0,875% 15/02/2022 USD 3656000  3.772.133 163 Liquidités et autres actifs/(passifs) (0.28)
IAC Financeco 2, Inc., 144A 0,875% Total
15/06/2026 USD  4.000.000  4.030.000 175 100,00
lllumina, Inc., 144A 0% 15/08/2023 uso 2.173.000 2.484.619 1,08
Liberty Expedia Holdings, Inc., 144A 1%
30/06/2047 usb 4.045.000 4.034.180 1,75
Liberty Interactive LLC, 144A 1,75%
30/09/2046 usp 1.879.000 2.338.940 1,01 Répartition géographique du portefeuille au 31 décembre 2018 % de I'Actif net
Live Nation Entertainment, Inc. 2,5% o
15/03/2023 UsD  2.003.000  2.387.065 1,03 Etats-Unis d'Amérique 24,99
Palo Alto Networks, Inc., 144A 0,75% Japon 19,82
01/07/2023 usp 3.962.000 4.194.807 1,82 Iles Caimans 13,04
Spirit Realty Capital, Inc., REIT 3,75% Allemagne 9,51
15/05/2021 usp 1.990.000 2.031.671 0,88 France 6,05
Splunk, Inc., 144A 0,5% 15/09/2023 uso 3.172.000 3.461.318 1,50 Luxembourg 3,87
Splunk, Inc., 144A 1,125% 15/09/2025 usb  1.023.000 1137.443 0,49 PaysBas 372
Supernus Pharmaceuticals, Inc. 0,625% Iles vierges britanniques 3,55
01/04/2023 USD 2622000  2.537.808 110 Emirats arabes unis 347
Veeco Instruments, Inc. 2,7% Chine 2,37
15/01/2023 usp 2.160.000 1.911.600 0,83 MGX‘QUE 1,58
Vishay Intertechnology, Inc., 144A 2,25% BE!E\CIUE 1,56
15/06/2025 uso 4.810.000 4.406.939 1,91 Suisse 1,56
— Jersey 1,45
59.374.279 25,72 Hong Kong 1,41
- Chypre 1,12
Total des obligations convertibles 77.785.789 33,69 Royaume-Uni 0,82
- Singapour 0,76
Actions Malte 0,59
Bermudes Autriche 023
Bunge Ltd. Preference 4,875% usD 9.400 931587 040 jfotal des investssements 101,47
Liquidités et autres actifs/(passifs) (1,47)
931.587 0,40 Total 100,00
Etats-Unis d’Amérique
AMG Capital Trust Il Preference 5,15% usop 45.348 2.182.373 0,95
2.182.373 0,95
Total des Actions 3.113.960 1,35
Total des valeurs mobiliére§ et des instruments du marché 80.899.749 35,04
monétaire admis a la cote d’un autre marché
Parts d’OPCVM agréés ou d’autres organismes de placement collectifs
Fonds de placement collectifs - OPCVYM
Luxembourg
JPMorgan USD Liquidity LVNAV Fund -
JPM USD Liquidity LVNAV X (dist.)t usb 5.640.845 5.640.845 2,44
5.640.845 2,44
Total des fonds de placement collectifs - OPCYM 5.640.845 2,44
Total des Parts d'(_)PCVM agréés ou d’autres organismes de 5.640.845 2,44
placement collectifs
Total des Investissements 231.555.889 100,28
Liquidités 132,711 0,06
Autres actifs/(passifs) (781.756) (0,34)
Total de I'Actif net 230.906.844 100,00

T Fonds de parties apparentées.
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Contrats de change a terme

Plus/(moins)-

values % de
Montant Devise Montant Date latentes I'Actif
Devise achetée acheté vendue vendu d’échéance Contrepartie uso net
EUR 423.210 SGD 651.738 05/07/2019 Barclays 204 -
EUR 41.477.005 usb 47.185.236 05/07/2019 Barclays 40.246 0,02
GBP 603.999 usb 766.434 05/07/2019 BNP Paribas 1.549 -
HKD 81.558.808 usb 10.442.308 05/07/2019 ANZ 3.686 -
Py 139.475.000 usb 1.279.340 05/07/2019 ANZ 15.415 0,01
JPY 150.594.000 usb 1.388.023 05/07/2019 BNP Paribas 9.949 -
SGD 212.216 usp 153.656 01/07/2019  BNP Paribas 3.169
SGD 1.349 usb 989 01/07/2019  Citibank 8
SGD 2.635.212 usp 1.945.666 05/07/2019  Citibank 1.863
SGD 1.357 usb 999 29/07/2019 HSBC 4
SGD 212.094 usp 156.664 29/07/2019  Merrill Lynch 149
usb 4.826.738 CHF 4.690.948 02/08/2019 RBC 6.836 -
usb 13.906.797 JpY 1.490.086.346 01/08/2019  State Street 44.381 0,02
Total des plus-values latentes sur contrats de change a terme 127.459 0,05
CHF 4.690.948 usb 4.814.048 05/07/2019 RBC (7.310) -
JPY 1.490.086.346 usb 13.878.285 05/07/2019  State Street (45.730) (0,02)
Py 161.040.000 usb 1.505.023 01/08/2019  Toronto-Dominion Bank (6.852)
usp 4.696.673 CHF 4.690.948 05/07/2019  Merrill Lynch (110.065) (0,05)
uso 743.967 EUR 664.112 05/07/2019 Merrill Lynch (12.188) (0,01)
usb 46.308.675 EUR 41.236.102 05/07/2019  State Street (642.517) (0,28)
usb 47.290.326 EUR 41.477.005 01/08/2019 Barclays (44.041) (0,02)
usb 384.569 EUR 338.563 01/08/2019  Citibank (1.805)
usb 329.057 EUR 292.362 01/08/2019 HSBC (4.592)
usb 767.581 GBP 603.999 05/07/2019  Toronto-Dominion Bank (402)
usb 767.465 GBP 603.999 01/08/2019 BNP Paribas (1.587) -
usb 10.397.286 HKD 81.558.808 05/07/2019  Citibank (48.707) (0,02)
usp 10.442.512 HKD 81.558.808 01/08/2019 ANZ (4.588) -
usb 16.301.983 Py 1.780.155.346 05/07/2019  Citibank (223.299) (0,10)
usb 422.622 JPY 45.650.000 01/08/2019  Citibank (2.064) -
usb 156.588 SGD 212.094 01/07/2019  Merrill Lynch (147)
usb 1.066 SGD 1471 01/07/2019  State Street (1) N
usb 1.440.961 SGD 1.983.474 05/07/2019  Standard Chartered (24.908) 0,01
usb 1.946.512 SGD 2.635.212 01/08/2019  Citibank (1.951) -
Total des moins-values latentes sur contrats de change a terme (1.182.774) (0,51)
Moins-values nettes latentes sur contrats de change a terme (1.055.315) (0,46)
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Quantité/ Valeur de % de Quantité/ Valeur de % de
Valeur marché I'Actif Valeur marché I'Actif
Investissements Devise nominale usp net  Investissements Devise nominale usp net
Valeurs mobiliéres et instruments du marché monétaire admis a la cote officielle d'une Arconic, Inc. 5,9% 01/02/2027 usbD  10.890.000 11.839.172 0,19
bourse Ashland LLC 4,75% 15/08/2022 UsD  18.520.000 19.431.832 0,30
Ashtead Capital, Inc., 144A 5,625%
Obligations 01/10/2024 UsD  4.101.000 4.244.535 0,07
a Boyd Gaming Corp. 6,875%
gfeﬂcﬁ_‘siﬂgn Driling Corp. 6,5% 15/05/2023 UsD  6.375.000 6.603.767 0,10
- Brazos Valley Longhorn LLC 6,875%
15/12/2021 usb 719.145 719228 001 01/02/2025 USD  15.623.000  14.900.436 023
CenturyLink, Inc. 7,5% 01/04/2024 UsD  6.615.000 7311923 o011
719.228 001 centuryLink, Inc. 6,75% 01/12/2023 USD 18320000  19.767.188 031
France Chemours Co. (The) 6,625%
Altice France SA, 144A 6,25% 15/05/2023 USD  16.601.000 17.191.332 0,27
15/05/2024 usb 3.037.000 3.132.939 0,05 Chesapeake Energy Corp. 8%
Altice France SA, 144A 7,375% 15/01/2025 UsD  17.345.000 16133712 0,25
01/05/2026 usb  15.315.000 15.669.313 0,25 Chesapeake Energy Corp. 8%
[ — 15/06/2027 UsD  3.180.000 2.817.083 0,04
18.802.252 0,30 Cinemark USA, Inc. 4,875%
‘ 01/06/2023 UsD  12.390.000 12.603.666 0,20
Italie X Clear Channel Worldwide Holdings, Inc.
Telecom Italia SpA, 1444 5,303% 6,5% 15/11/2022 USD  86.275.000 88.319.286 138
30/05/2024 UsD  4.820.000 5.007.088 0,08 CoreCivic, Inc., REIT 5% 15/10/2022 usb  2.019.000 2.013.953 0,03
Wind Tre SpA, 144A 5% 20/01/2026 USD  13.420.000 12.965.599 0,20 CoreCivic, Inc., REIT 4,625%
01/05/2023 UsD  13.307.000 13.007.593 0,20
17.972.687 0,28  Crestwood Midstream Partners LP
Luxemb 6,25% 01/04/2023 USD  14.570.000 14.897.825 0,23
Altice Financing SA, 1442 6,625% Dana, Inc. 6% 15/09/2023 USD  13.687.000  14.049.021 022
15/02/2023 €54 g USD 7.980.000 8.175.231 oy3 Dana.nc.55%15/12/2024 usb  2.975.000 3.047.962 0,05
Attice Financing SA, 1444 7,5% e " Davita, Inc. 5% 01/05/2025 UsD  23.770.000 23.552.623 0,37
15/05/2026 Usb  13.840.000 13.940.202 022 Encompass Health Corp. 5,75%
Altice Luxembourg SA, 144A 7,75% 01/11/2024 UsD  6.905.000 7.041.650 o011
15/05/2022 usb  7.457.000 7.580.712 012 Encompass Health Corp. 5,75%
Altice Luxermbourg SA, 144 10,5% 15/09/2025 UsD  12.952.000 13.518.520 0,21
15/05/2027 usb  17.500.000 17.923.412 0,28 EnLink Midstream LLC 5,375%
Intelsat Jackson Holdings SA 5,5% 01/06/2029 UsD  2.932.000 2.996.211 0,05
01/08/2023 USD  18.08L000  16.498.912 026  Enink Midstream Partners LP 4,4%
Telecom Italia Capital SA 6.375% 01/04/2024 USD  10.564.000  10.656.963 0,17
15/11/2033 UsD  7.460.000 7.753.141 012  Entink Midstream Partners LP 4,85%
Telecom Italia Capital SA 6% 15/07/2026 UsD  4.515.000 4.548.863 0,07
30/09/2034 894, 5.970.563 Ford Motor Credit Co. LLC 4,687%
/09 Ush - 5.894.000 009 09/06/2025 USD  28.780.000 29.681.102 0,46
Freeport-McMoRan, Inc. 3,875%
77.842.173 122 15/03/2023 USD 21520000  21536.032 034
Organisations supranationales GEO Group, Inc. (The), REIT 5,875%
Starfruit Finco BV, 144A 8% 15/01/2022 USD  14.745.000  14.486.962 0,23
01/10/2026 Usb  11.160.000 11.467.346 0,18  GEO Group, Inc. (The), REIT 5,125%
_ 01/04/2023 UsD  8.575.000 7.822.286 0,12
11.467.346 0,18  GEO Group, Inc. (The), REIT 5,875%
15/10/2024 UsD  10.893.000 9.694.770 05
lff_%a;'g_eo'nuf?‘/ Game Technology ol HCA, Inc. 7,5% 15/02/2022 UsD  11.983.000 13.236.961 0,21
rnational nology plc, HCA, Inc. 5,375% 01/02/2025 USD  76.894.000 83.105.882 130
1444 6,25% 15/01/2027 Usb  6.340.000 6.935.865 011 Hca, Inc. 5,875% 15/02/2026 USD  73.470.000  81.243.861 127
HCA, Inc. 5,25% 15/06/2026 USD  4.650.000 5.150.177 0,08
6.935.865 O e, Inc. 5,375% 01/09/2026 USD  14.226.000 15.333.636 0,24
Etats-Unis d’Amérique HCA, Inc. 5,625% 01/09/2028 UsD  14.240.000 15.375.426 0,24
AES Corp. 5,5% 15/04/2025 usb  8.179.000 8.541.043 014  HCA, Inc. 5,875% 01/02/2029 usp 314.000 343.959 0,01
AES Corp. 6% 15/05/2026 usb  1.630.000 1732576 0,03 Hertz Corp. (The) 6,25% 15/10/2022 USD  4.147.000 4.196.100 0,07
Ally Financial, Inc. 4,125% 13/02/2022 Usb  17.563.000 17.988.112 0,28  Hilton Domestic Operating Co., Inc.
Ally Financial, Inc. 4,625% 19/05/2022 UsD  10.890.000 11347.053 0,18 4i‘25% 01/03/2024 usb  1.360.000 1.378.700 0,02
Ally Financial, Inc. 3,875% 21/05/2024 USD  2.405.000 2.469.418 0,04  Hilton Grand Vacations Borrower LLC
Ally Financial, Inc. 4,625% 30/03/2025  USD  7.925000 8393526 013 6125%01/12/2024 ., USD 2905000  3.093.825 005
Ally Financial, Inc. 5,75% 20/11/2025 USD  6.965.000 7.719.275 012 Hilton Worldwide Finance LLC 4,625%
AMIC Entertainment Holdings, Inc. 3}404/@02% s L a8 Usb  6.871.000 7.031.060 o1
5,75% 15/06/2025 .525. 9.748.465 iton Worldwide Finance :51%
e Eme/rtai/mem Holdings, Inc. usb 10525.000 015 01/04/2027 Usb  1.374.000 1.422.090 0,02
T Huntsman International LLC 5,125%
5,875% 15/11/2026 . 361.866 X g
et //m/e Sanufacturing, Inc usb 401000 001 15/m/2022 USD 11532000  12.210.889 0,19
S Iron Mountain, Inc., REIT 6%
6,625% 15/10/2022 223, 1.247.539 X - Inc.,
s ixle/& Manufacturing, Inc usb - 1.223.000 0.02 " 15/08/2023 USD  11340.000 11671185 018
S Iron Mountain, Inc., REIT 5,75%
6,25% 01/04/2025 .785. 20.690.532 , - Inc., g
Amman/ Axl/e B anufaciuring, Inc Usb 20.785.000 032 15/08/2024 USD 2530000  2566.065 0,04
e JC Penney Corp., Inc. 6,375%
6,25% 15/03/2026 465, 9.367.889 ,
Ameman/ Axl/e & Manufaciuring, Inc Usb - 9:465.000 015 15/10/2036 USD 12012000 3243240 005
6.5% 01/04/2027 I USD  9.110.000 9.087.635 014 LBrands,Inc. 6,75% 01/07/2036 UsD  11.190.000 9.793.544 05
AmeriGas Partners LP 5.5% o ” Laredo Petroleum, Inc. 5,625%
50/05/2025 g USD 9.480.000 0.976.515 016 15/01/2022 usb  7.059.000 6.600.165 0,10
AmeriGas Partners LP 5,875% Level 3 Financing, Inc. 5,625%
20/08/2026 USD  4.360.000 4.629.622 0,07 ‘Bécglzgzgiinmg 5 1255 usp 95.000 96.031 0,00
And Logistics LP 6,25% » Inc. 5,125%
15ﬂ/1eo%grzzOgls “ 0 USD  4.037.000 4137.925 007 01/05/2023 UsD  1.955.000 1.973.084 0,03
And Logistics LP 6,375% Level 3 Financing, Inc. 5,375%
OT/OEE?/VZ%ZAOgIS “ UsD  7.80.000 7521.050 012 15/01/2024 UsD  6.500.000 6.647.452 0,10
Andeavor Logistics LP 5,25% Level 3 Financing, Inc. 5,375%
15/01/2025 . v USD 2.990.000 3.160.953 005 01/05/2025 UsD  15.765.000 16.287.767 0,25
Anixter, Inc. 5,5% 01/03/2023 USD 4035000 2272.056 0y  Level 3 Parent LLC 5,75% 01/12/2022 UsD  11.245.000 11.345.474 0,18
| . U ' MagnaChip Semiconductor Corp.
Antero Resources Corp. 5,625%
01/06/2023“ P USD  6.880.000 6.648.522 010 ©6:625%15/07/2021 UsD  9.160.000 9.028.875 0,14
Antero Resources Corp. 5,125% B "’ Marriott Ownership Resorts, Inc. 6,5%
01/12/2022 ' USD  14.927.000 14.314.321 023 15/09/2026 UsD  12.010.000 12.865.712 0,20
Archrock Partners LP 6% 01/10/2022 Usb  3.997.000 4.064.909 0,06
Arconic, Inc. 5,87% 23/02/2022 usb  1.810.000 1.925.179 0,03
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MGM Growth Properties Operating United Rentals North America, Inc.
Partnership LP, REIT 5,625% 4,875% 15/01/2028 usp 9.445.000 9.633.711 0,15
01/05/2024 usb 4.120.000 4.446.695 0,07 United States Cellular Corp. 6,7%
MGM Growth Properties Operating 15/12/2033 usb  14.936.000 15.945.076 0,25
Partnership LP, REIT 4,5% 01/09/2026 usb 3.005.000 3.091.935 0,05 Vista Outdoor, Inc. 5,875% 01/10/2023 usb  26.401.000 25.740.975 0,40
MGM Resorts International 6% Welbilt, Inc. 9,5% 15/02/2024 usb  9.650.000 10.349.625 0,16
15/03/2023 usp 50.141.000 54.426.802 085 whiting Petroleum Corp. 5,75%
MGM Resorts International 5,75% 15/03/2021 uso 3.175.000 3.199.321 0,05
15/06/2025 usb  30.327.000 32.928.147 0,52 whiting Petroleum Corp. 6,25%
MGM Resorts International 4,625% 01/04/2023 uso 8.375.000 8.381.993 0,13
01/09/2026 usp 3.315.000 3.351.399 0,05 whiting Petroleum Corp. 6,625%
MGM Resorts International 5,5% 15/01/2026 usb 6.170.000 5.972.961 0,09
15/04/2027 usb  20.270.000 21.283.703 033 WPX Energy, Inc. 6% 15/01/2022 usp 1.982.000 2.075.996 0,03
NRG Energy, Inc. 7,25% 15/05/2026 usb  4.619.000 5.081.847 0,08 wpX Energy, Inc. 8,25% 01/08/2023 USD  13.565.000 15.471.968 0,24
NRG Energy, Inc. 6,625% 15/01/2027 UsD  6.855.000 7.458.411 0,12 wpX Energy, Inc. 5,75% 01/06/2026 uso  4.778.000 4.980.754 0,08
Oasis Petroleum, Inc. 6,875% Zayo Group LLC 6% 01/04/2023 USD  13.449.000  13.800.490 0,22
15/01/2023 UsD  17.470.000  17.468.690 027 Zayo Group LLC 6,375% 15/05/2025 USD 13116000  13.413340 021
Oa/%%fzeé;gleum' e 6:875% USD 4776000  4.766.663 0,08
15, .776. .766. X
Range Resources Corp. 4,875% 0 1.854.390.470 29,00
13.410.91
;?ﬁ%ﬁgzémup Issuer, Inc. 5,75% UsD - 15:265.000 3410913 O rotal des Obligations 1.988.130.021 31,10
15/10/2020 usb 33.657.111 33.746.975 0,53 Actions -
RHP Hotel Properties LP, REIT 5%
15/04/2021 uso 7.132.000 7.172.474 0,11  Etats-Unis d’Amérique
RHP Hotel Properties LP, REIT 5% Caesars Entertainment Corp. usp 921.516 10.721.839 0,17
15/04/2023 usb  10.020.000 10.195.350 0,16  Clear Channel Outdoor Holdings, Inc. usp 935.116 4.324.912 0,07
Scotts Miracle-Gro Co. (The) 6% Halcon Resources Corp. usp 1.326.990 237.199 0,00
15/10/2023 usb  17.762.000 18.501.787 029 iHeartMedia, Inc. ‘A" usp 45.010 697.655 0,01
Scotts Miracle-Gro Co. (The) 5,25% VICI Properties, Inc., REIT USD  3170.864  68.982.146 1,08
15/12/2026 usb 10.425.000 10.632.457 017 -
Service Corp. International 7,5%
01/04/2027 USD 23516000 28219200 0,44 84.963.751 L33
Service Corp. International 5,125% .
01/06/2025. Usb  7.075.000 7.451.885 012  [Total des Actions 84.963.751 133
SM Energy Co. 6,125% 15/11/2022 usb  2.620.000 2.608.040 0.04 " 1otal des valeurs mobiliéres et instruments du marché
SM Energy Co. 5,625% 01/06/2025 Usb  5.720.000 5.255.250 008 monétaire admis 4 la cote officielle d'une bourse 2073.093.772 3243
SM Energy Co. 6,625% 15/01/2027 usb 6.186.000 5.735.566 0,09
Southwestern Energy Co. 6,2% i f & At PN o i
23/01/2025 USD 12502000 11.447.206 018 :—/éagl(leeur:]semoébllleres et instruments du marché monétaire admis a la cote d’un autre marché
Southwestern Energy Co. 7,5%
01/04/2026 usp 5.415.000 5.171.677 0,08 -
Southwestern Energy Co. 7,75% Obiigations
01/10/2027 uso 5.415.000 5.182.345 0,08  Canada
Spectrum Brands, Inc. 6,625% Bausch Health Cos., Inc., 144A 6,5%
15/11/2022 usb 3.134.000 3.210.689 0,05  15/03/2022 uso 7.245.000 7.514.768 0,12
Spectrum Brands, Inc. 6,125% Bausch Health Cos., Inc., 144A 5,875%
15/12/2024 usb 1.000.000 1.030.000 0,02 15/05/2023 uso 8.098.000 8.187.078 0,13
Spectrum Brands, Inc. 5,75% Bausch Health Cos., Inc., 144A 7%
15/07/2025 usp 15.478.000 16.109.657 0,25  15/03/2024 usb 14.315.000 15.227.009 0,24
Springleaf Finance Corp. 6,625% Bausch Health Cos., Inc., 144A 6,125%
15/01/2028 usp 4.290.000 4.519.107 0,07 15/04/2025 usb  74.040.000 75.571.517 1,18
Sprint Capital Corp. 8,75% 15/03/2032 usb  62.385.000 72.451.444 1,13 Bausch Health Cos., Inc., 144A 5,5%
Sprint Corp. 7,625% 15/02/2025 usD  68.937.000 73.093.901 1,14 01/11/2025 uso 7.560.000 7.877.104 0,12
Sprint Corp. 7,625% 01/03/2026 usb 3.460.000 3.696.387 0,06  Bausch Health Cos., Inc., 144A 9%
Sprint Corp. 7,875% 15/09/2023 UsD  59.310.000 64.418.963 1,01 15/12/2025 usb  24.490.000 27.308.554 0,43
Sprint Corp. 7,125% 15/06/2024 UsD  4.795.000 5.085.050 0,08  Bausch Health Cos., Inc., 144A 7%
Summit Midstream Holdings LLC 5,75% 15/01/2028 uso 9.110.000 9.420.970 0,15
15/04/2025 usD  5.731.000 5.059.613 0,08 Bombardier, inc., 144A7,5%
Targa Resources Partners LP 6,75% 15/03/2025 USD  16.420.000  16.406.454 026
15/03/2024 USD  28.472.000  29.673.376 0,46  MEG Energy Corp., 144A 6,375%
Targa Resources Partners LP 5,875% 30/01/2023 USD  5.955.000 5.664.694 0,09
15/04/2026 USD  8.400.000 8.941.506 0,14  MEG Energy Corp., 144A 7%
TEGNA, Inc. 6,375% 15/10/2023 USD  8.529.000 8.832.462 014 a‘ggi’ﬂzgzg‘t Corpa 1444 6.5% UsD 20935000  19.966.756 031
Tempur Sealy International, Inc. o 4
5625% 15/10/2025 USD 11940000 12366736 019 ﬁ’é o o Corp 1448 4.875% USD 16466000 16468470 026
) i . ,875%
1EToghasg Mematonal Inc 5% USD 12584000  13.064.709 020 %SZ’/CZI?EZH‘:GIS Corp 1444 5,255 USD 12290000 12704787 020
Tenet Healthcare Corp. 4,5% ! o g
01/04/2021 P USD  6.985.000 7.117.261 o 2%82/5:%7[.”% Corp. 1448 7.125% UsD  6.385.000 6.774.166 on
Tenet Healthcare Corp. 8,125% 151 i - et
01/04/2022 P USD  14.887.000  15.659.263 025 E}é ‘glls/égzgﬂumg corp.7.75% usd  6.590.000 OS/ES 010
Tenet Healthcare Corp. 6,75% - [1I2%
15/06/2023 P USD 50691000  51288.140 0.80 ggééﬁgﬁﬂed‘a R usb  8.050.000 8.211.000 013
U , N o
Tse/ngé/rz'gi‘thcam corp-4625% USD  12375.000 12571886 020 15/01/2023 UsD  20.898.000  22.416.344 035
Tenneco, Inc. 5,375% 15/12/2024 USD  5.820.000 4931955 0,08 YQ‘ESWZOO"Z‘L‘“’" 144A5,375% 989,379
Tenneco, Inc. 5% 15/07/2026 USD 8294000  6.614.465 010 1306/ usb - 9.117.000 789- 0.15
Triumph Group, Inc. 4,875% V\demrzonz\_td., 144A5,125% 0480172
01/04/2021 USD  8477.000  8386.042 013 19/04/2027 usb - 9:105.000 -480- 0.5
Triumph Group, Inc. 7,75% 15/08/2025 usb 7.380.000 7.152.917 0,11
United Rentals North America, Inc. 285.365.047 448
4,625% 15/10/2025 USD  8.440.000 8.569.976 014 fles Caimans -
United Rentals North America, Inc. Transocean Guardian Ltd., 144A
5,875% 15/09/2026 usp 7.220.000 7.702.946 0,12 5,875% 15/01/2024 usp 6.356.070 6.469.113 0,10
United Rentals North America, Inc. Transocean Pontus Ltd., 144A 6,125%
6,5% 15/12/2026 usb 18.725.000 20.297.338 032 01/08/2025 usp 2.723.490 2.812.998 0,04
United Rentals North America, Inc. Transocean, Inc., 144A 7,25%
5,5% 15/05/2027 usb  15.445.000 16.239.645 025 01/11/2025 usp 7.375.000 7.046.776 0,11
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Transocean, Inc., 144A 7,5% Etats-Unis d’Amérique
15/01/2026 USD  9.385.000 8.989.188 0,14  ACCO Brands Corp., 144A 5,25%
UPCB Finance IV Ltd., 144A 5,375% 15/12/2024 Usb  18.215.000 18.397.150 0,29
15/01/2025 USD  21.508.000 22.216.043 035  ACl Worldwide, Inc., 144A 5,75%
_ 15/08/2026 usD  9.080.000 9.465.900 0,15
47.534.118 0,74  Adient US LLC, 144A 7% 15/05/2026 usb  8.075.000 8.301.342 0,13
ADT Security Corp. (The) 4,125%
France 15/06/2023 UsD  1.080.000 1.082.068 0,02
Altice France SA, 144A 8,125% Air Medical Group Holdings, Inc., 144A
01/02/2027 usb  8.600.000 9.028.839 014 63750 15/05/2023 USD  16.025.000  14.382.437 023
Albertsons Cos. LLC 5,75% 15/03/2025 usD  9.280.000 9.364.634 0,15
9.028.839 0,14 Allison Transmission, Inc., 144A 5%
Irlande 01/10/2024 UsD  5.580.000 5.709.149 0,09
James Hardie International Finance Allison Transmission, Inc., 144A 4,75%
DAC, 144A 4,75% 15/01/2025 USD  4.670.000 4.728.375 007 OV10/2027 usb 6581000 6.553.459 010
Allison Transmission, Inc., 144A
4728375 007 5:875% 01/06/2029 UsD  5.100.000 5.375.782 0,08
o i AMC Networks, Inc. 5% 01/04/2024 USD  10.555.000 10.877.297 017
Jersey American Woodmark Corp., 144A
Adient Global Holdings Ltd., 144A 4,875% 15/03/2026 UsD  14.075.000 13.863.875 0,22
4,875% 15/08/2026 UsD  21.260.000 16.834.837 026 Anixter, Inc., 144A 6% 01/12/2025 UsD  5.470.000 5.921.275 0,09
Delphi Technologies plc, 144A 5% Antero Midstream Partners LP, 144A
01/10/2025 USD  24.792.000 21.909.930 034 5,75% 15/01/2028 usp 155.000 153.256 0,00
Antero Midstream Partners LP 5,375%
38.744.767 0,60 15/09/2024 usD  9.805.000 9.831.081 0,15
Aramark Services, Inc., 144A 5%
LD“W”F”G”’ A Luxembour Sarl 01/02/2028 UsD  9.910.000 10.178.016 0.6
ana Financing Luxembourg Sarl, Ascend Learning LLC, 144A 6,875%
llségséés% méo%/_zozcéA aan USD  14.205.000 14.933.006 023 01/08/2025 USD 5.510.000 5.606.425 0,09
roup Holdings SA, Ascend Learning LLC, 144A 6,875%
B OO 0 s g D 8330000 3915313 0,61 01/08/2025 USD  7.260.000 7396125 o
nteisat Jackson Holdings SA, Ashtead Capital, Inc., 144A 4,125%
|151/ 0‘2/ 126’21 Holdings A 1444 USD  14.630.000  15.266.039 024 15/08/2025 Usb 1525000 1.544.985 0,02
ntessat Jackson Holdings A, Ashtead Capital, Inc., 144A 4,375%
Ffl’/\o lfjloﬁzozt s Sh. 144 USD  25.595.000  25.400.350 040 15/08/2027 USD  3.224.000 3.233.801 0,05
ntetsat Jackson Holdings SA, A ,Inc., 144A 6% 01/10/2024 .835. 19.030.391
9,75% 15/07/2025 USD  22.050.000  22.491.000 035 Avantor, Inc 6% 01/10/20 usb - 17.835.000 030.3 030
Mallinckrodt International Finance SA, Avis Budget Car Rental LLC, 144A
. ,375% 01/04/2024 1223, 1.583.
1444 5,625% 15/10/2023 USD 12090000 9188219 014 6375%01/04/20 Usb 30223000 3L583.035 048
Mallinckrodt International Finance SA, Avis Budget Car Rental LLC, 144A
. 733
1444 5,5% 15/04/2025 USD 7280000 4841200 008 2o 19/03/2025 Usb 6700000 6733500 010
Nielsen Co. Luxembourg SARL (The) Axalta Coating systems LLC, 144A
- h 344,
1447 5,5% 01/10/2021 USD 3893000 3914762 006 oo lolbA02 usb 9072000 9344160 015
Trinseo Materials Operating SCA, 144A 8,5% 31/01/2027 o USD 12744000  13.993231 022
5,375% 01/09/2025 USD  14.675.000 14.175.610 .22 BCPE Cycle Merger Sub Il Inc., 144A
10,625% 15/07/2027 UsD  11.025.000 11.300.625 0,18
149.363.323 2,33 Berry Global Escrow Corp., 144A
y — 4,875% 15/07/2026 UsD  14.315.000 14.644.531 0,23
Pays Bas Berry Global Escrow Corp., 144A
Alcoa Nederland Holding BY, 144A -
6,75% 30/09/2024 USD  13.268.000  13.995.418 022 2]625;/0 15/%2?27 LG 140 usb  5.045.000 5.245.766 0,08
Alcoa Nederland Holding BV, 144A 7% ue Racer Midstream LLC,
30/09/2026 USD  5.60.000 5527134 0.09 giIZSZO 15/1&/3052 L 1t USD  23.065.000 23.497.815 037
Constellium NV, 144A 6,625% ue Racer Midstream LLC,
01/03/2025 UsD  7.185.000 7510.876 012 6625%15/07/2026 UsD  4.980.000 5.017.350 0,08
NXP BV, 144A 4,625% 01/06/2023 usb  15.305.000 16.165.753 0,25 :ovd GS;T% Cor1p4.46Au/07125é808/2026 uso 7.320.000 7.716.598 0,12
Sensata Technologies BV, 144A oyne USA, Inc., g
4,875% 15/10/2023 USD  5.850.000 6.111.349 0,10 g‘%gs/joﬁf_ oL 144A 5.5% usb  3.035.000 3.285.388 0,05
Sensata Technologies BV, 144A olding Co., 5
5,625% 01/11/2024 usb 885.000 958.012 0,02 é%%lz?]24| s e 1440 5.375% usp  15.014.000 14.993.881 0,23
Stars Group Holdings BV, 144A 7% echnologies, Inc., 2
15/07/2022 & ’ USD  5.501.000 5.837.936 0,00 15/07/2026 UsD  4.050.000 4.181.625 0,06
Calfrac Holdings LP, 144A 8,5%
15/06/2026 usb  7.147.000 5.038.635 0,08
56.106.478 0,89 ; \
Calpine Corp., 144A 5,25% 01/06/2026 USD  4.185.000 4.268.177 0,07
Organisations supranationales Carrizo Oil & Gas, Inc. 6,25%
Ardagh Packaging Finance plc, 144A 15/04/2023 usp 9.195.000 8.919.150 0,14
7,25% 15/05/2024 USD  14.975.000 15.840.705 025 Carrizo Oil & Gas, Inc. 8,25%
Ardagh Packaging Finance plc, 144A 15/07/2025 usb 4.745.000 4.661.963 0,07
6% 15/02/2025 UsD  27.695.000 28.741.733 0,45 CCO Holdings LLC, 144A 5,875%
Endo Dac, 144A 6% 15/07/2023 USD  18.043.000  12.990.960 0,20 01/04/2024 USD  66.638.000  69.670.695 1,09
Panther BF Aggregator 2 LP, 144A CCO Holdings LLC, 1444 5,375%
6,25% 15/05/2026 USD  4.870.000 5.047.244 0,08  01/05/2025 UsD  3.680.000 3.815.461 0,06
Venator Finance Sarl, 144A 5,75% CCO Holdings LLC, 144A 5,75%
15/07/2025 UsD  7.495.000 6.876.663 011 15/02/2026 USD  55.836.000  58.769.903 0,92
CCO Holdings LLC, 144A 5,5%
69.497.305 1,09  01/05/2026 usb  21.190.000 22.192.499 0,35
. CCO Holdings LLC, 144A 5,125%
Royaume-Uni 01/05/2027 UsD  27.245.000 28.234.538 0,44
International Game Technology plc, €CO Holdings LLC, 144A 5%
1544A ?'5:/0 15/05/202%K . . USD  14.769.000 16.229.728 0,25 01/02/2028 UsD 9.230.000 9.410.447 015
ensata Technologies UK Financing Co. CDK Global, Inc., 144A 5,25%
plc, 144A 6,25% 15/02/2026 USD  29.009.000  30.841.063 048 15/05/2029 USD  4.695.000 2.860.640 0,08
Virgin Media Secured Finance plc, CDK Global, Inc. 5,875% 15/06/2026 USD  3.050.000 3.244.072 0,05
b??g?nsﬁjgs?algégi{ing?nance ple USD 3640000 Bl 006 cow LLC 5% 01/09/2023 usD  1.450.000 1.484.981 0,02
g CDW LLC 5% 01/09/2025 UsD  1.415.000 1.479.899 0,02
1447 5,5% 15/08/2026 Usb - 5.220.000 5420135 008 Cedar Fair LP, 144A 5,25% 15/07/2029 USD  1.680.000 1.715.784 0,03
Central Garden & Pet Co. 6,125%
56.214.027 087 15/11/2023 USD 10965000 11433260 018
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Central Garden & Pet Co. 5,125% First Data Corp., 144A 5,75%
01/02/2028 usb 14.815.000 14.561.812 023 15/01/2024 usbD  81.900.000 84.224.731 1,32
Cheniere Corpus Christi Holdings LLC Frontier Communications Corp., 144A
5,875% 31/03/2025 usb  10.020.000 11.158.973 0,17  8,5% 01/04/2026 usp 9.485.000 9.232.509 0,14
Cheniere Corpus Christi Holdings LLC Frontier Communications Corp., 144A
5,125% 30/06/2027 usb 7.640.000 8.313.008 0,13 8% 01/04/2027 usb 9.925.000 10.321.007 0,16
Cincinnati Bell, Inc., 144A 7% Frontier Communications Corp.
15/07/2024 usp 5.882.000 5.201.894 0,08  6,875% 15/01/2025 usb 11.385.000 6.364.841 0,10
Cincinnati Bell, Inc., 144A 8% Frontier Communications Corp. 11%
15/10/2025 usb 2.135.000 1.836.100 0,03 15/09/2025 usb  26.965.000 16.656.685 0,26
Citigroup, Inc., FRN 5,8% Perpetual uso 8.820.000 8.867.187 0,14  Gartner, Inc., 144A 5,125% 01/04/2025 usp 6.165.000 6.319.125 0,10
Citigroup, Inc., FRN 5,95% Perpetual usb 1.120.000 L171.621 0,02 Gates Global LLC, 144A 6% 15/07/2022 usb  20.073.000 20.123.182 0,31
Citigroup, Inc., FRN 5,875% Perpetual usb 7.550.000 7.646.187 0,12 GCILLC, 144A 6,625% 15/06/2024 usp 5.880.000 6.115.200 0,10
Clean Harbors, Inc., 144A 4,875% GCI LLC 6,75% 01/06/2021 usb 15.472.000 15.499.076 0,24
15/07/2027 usb 2.930.000 2.970.756 0,05  GCI LLC 6,875% 15/04/2025 usp 3.965.000 4.123.600 0,06
Clear Channel Worldwide Holdings, GCP Applied Technologies, Inc., 144A
Inc., 144A 9,25% 15/02/2024 usb  30.935.000 33.525.806 0,52 55% 15/04/2026 usb 15.055.000 15.280.825 0,24
Clear Channel Worldwide Holdings, Inc. GLP Capital LP, REIT 5,25%
6,5% 15/11/2022 usb 9.275.000 9.479.328 0,15 01/06/2025 usb 6.913.000 7.419.965 0,12
Cogent Communications Group, Inc., GLP Capital LP, REIT 5,75%
1447 5,625% 15/04/2021 usb 17.225.000 17.531.605 0,27 01/06/2028 usb 9.680.000 10.726.408 0,17
Cogent Communications Group, Inc., Gray Television, Inc., 144A 7%
144A 5,375% 01/03/2022 usb 15.935.000 16.492.725 0,26 15/05/2027 usb 7.030.000 7.625.546 0,12
Colfax Corp., 144A 6% 15/02/2024 usp 850.000 898.348 0,01  Greif, Inc., 144A 6,5% 01/03/2027 usp 9.675.000 9.989.437 0,16
Colfax Corp., 144A 6,375% 15/02/2026 usb 2.000.000 2.149.490 0,03 Gulfport Energy Corp. 6% 15/10/2024 usb 3.070.000 2.374.875 0,04
CommScope Technologies LLC, 144A Gulfport Energy Corp. 6,375%
6% 15/06/2025 usb 31.534.000 29.588.983 046 15/05/2025 usb 2.801.000 2.156.056 0,03
CommsScope, Inc., 144A 6% Gulfport Energy Corp. 6,375%
01/03/2026 usb 11.400.000 11.685.000 0,18  15/01/2026 uso 8.270.000 6.297.729 0,10
CommbScope, Inc., 144A 8,25% Halcon Resources Corp. 6,75%
01/03/2027 usb 13.065.000 13.254.443 021 15/02/2025 usp 14.310.000 4.647.101 0,07
Community Health Systems, Inc., 144A Hanesbrands, Inc., 144A 4,875%
8,625% 15/01/2024 usb 7.580.000 7.620.174 0,12 15/05/2026 usp 5.070.000 5.268.136 0,08
Constellation Merger Sub, Inc., 144A Herc Holdings, Inc., 144A 5,5%
8,5% 15/09/2025 usp 12.620.000 11.673.500 018  15/07/2027 usp 13.695.000 13.754.094 0,22
Cooper-Standard Automotive, Inc., Herc Rentals, Inc. ‘A", 144A 7,75%
144A 5,625% 15/11/2026 usp 21.817.000 19.362.588 030  01/06/2024 usp 16.378.000 17.357.666 0,27
Coty, Inc., 144A 6,5% 15/04/2026 usb 9.835.000 9.586.863 0,15 Herc Rentals, Inc., 144A 7,5%
Covey Park Energy LLC, 144A 7,5% 01/06/2022 usp 5.067.000 5.263.093 0,08
15/05/2025 usb 11.480.000 8.323.000 0,13 Hertz Corp. (The), 144A 7,625%
Crestwood Midstream Partners LP, 01/06/2022 usD  19.150.000 19.877.891 0,31
144A 5,625% 01/05/2027 usb 6.435.000 6.386.738 0,10 Hertz Corp. (The), 144A 5,5%
CSC Holdings LLC, 144A 6,625% 15/10/2024 usbD  36.070.000 34.340.804 0,54
15/10/2025 usp 8.555.000 9.142.087 0,14 Hess Infrastructure Partners LP, 144A
CSC Holdings LLC, 144A 10,875% 5,625% 15/02/2026 usp 6.070.000 6.244.512 0,10
15/10/2025 usb 11.981.000 13.732.622 0,21 Hexion, Inc., 144A 7,875% 15/07/2027 usb 2.720.000 2.740.400 0,04
CSC Holdings LLC, 144A 6,5% High Ridge Brands Co., 144A 8,875%
01/02/2029 usp 5.500.000 5.983.368 0,09 15/03/2025 usb  10.865.000 1.032.175 0,02
DCP Midstream Operating LP 5,375% Hillman Group, Inc. (The), 144A 6,375%
15/07/2025 usp 3.614.000 3.807.909 0,06 15/07/2022 usp 19.027.000 16.838.895 0,26
Dell International LLC, 144A 5,875% Hill-Rom Holdings, Inc., 144A 5,75%
15/06/2021 usp 4.395.000 4.461.268 0,07 01/09/2023 usp 13.927.000 14.394.251 0,23
Dell International LLC, 144A 5,45% Hill-Rom Holdings, Inc., 144A 5%
15/06/2023 usb  10.000.000 10.767.300 0,17 15/02/2025 usop 3.030.000 3.136.050 0,05
Dell International LLC, 144A 6,02% Hilton Domestic Operating Co., Inc.
15/06/2026 uUsD  16.945.000 18.617.133 029 5,125% 01/05/2026 usp 16.190.000 16.928.588 0,26
Denbury Resources, Inc., 144A 9,25% Hologic, Inc., 144A 4,375% 15/10/2025 uso 8.445.000 8.563.103 0,13
31/03/2022 usb  11.635.000 11.043.011 017 Hughes Satellite Systems Corp. 5,25%
DISH DBS Corp. 5% 15/03/2023 usb  74.758.000 71.989.711 113 01/08/2026 uso 4.965.000 5.113.255 0,08
DISH DBS Corp. 7,75% 01/07/2026 uUsb  14.255.000 13.909.530 0,22 Hughes Satellite Systems Corp. 6,625%
DISH DBS Corp. 5,875% 15/11/2024 usb  68.509.000 64.687.568 1,01 01/08/2026 usb 2.535.000 2.656.972 0,04
Energizer Holdings, Inc., 144A 5,5% iHeartCommunications, Inc. 6,375%
15/06/2025 usp 17.020.000 17.105.100 0,27 01/05/2026 usp 2.166.890 2.298.897 0,04
Energizer Holdings, Inc., 144A 7,75% iHeartCommunications, Inc. 8,375%
15/01/2027 usp 14.175.000 15.360.951 0,24 01/05/2027 usp 3.927.486 4.142.634 0,06
EnPro Industries, Inc. 5,75% Infor US, Inc. 6,5% 15/05/2022 usb  58.076.000 59.187.575 0,93
15/10/2026 usp 7.790.000 7.906.850 0,12 Informatica LLC, 144A 7,125%
Entegris, Inc., 144A 4,625% 15/07/2023 usb 19.141.000 19.475.967 0,30
10/02/2026 usp 15.067.000 15.104.668 0,24 1QVIA, Inc., 144A 5% 15/10/2026 usbD  14.205.000 14.732.503 0,23
Entercom Media Corp., 144A 7,25% Jack Ohio Finance LLC, 144A 6,75%
01/11/2024 usp 9.146.000 9.603.300 0,15 15/11/2021 usp 19.772.000 20.362.491 0,32
Entercom Media Corp., 144A 6,5% Jagged Peak Energy LLC 5,875%
01/05/2027 usb 4.860.000 5.039.699 0,08  01/05/2026 usp 4.595.000 4.491.612 0,07
Envision Healthcare Corp., 144A 8,75% JELD-WEN, Inc., 144A 4,625%
15/10/2026 usb  24.785.000 16.853.800 0,26 15/12/2025 usp 7.425.000 7.276.500 0,11
EP Energy LLC, 144A 9,375% JELD-WEN, Inc., 144A 4,875%
01/05/2024 usb 21.142.000 5.285.500 0,08  15/12/2027 usb 6.760.000 6.523.400 0,10
EP Energy LLC, 144A 8% 29/11/2024 usp 7.305.000 4.935.660 0,08  Kinetic Concepts, Inc., 144A 7,875%
EP Energy LLC, 144A 8% 15/02/2025 usb 4.510.000 999.461 0,02 15/02/2021 usb 14.755.000 15.142.319 0,24
EP Energy LLC, 144A 7,75% Kratos Defense & Security Solutions,
15/05/2026 uUsD  34.245.000 30.478.050 0,48 Inc., 144A 6,5% 30/11/2025 usb 780.000 836.550 0,01
Equinix, Inc., REIT 5,375% 01/04/2023 usp 975.000 995.685 0,02 Kronos Acquisition Holdings, Inc., 144A
Equinix, Inc., REIT 5,75% 01/01/2025 UsD  3.495.000 3.641.842 0,06 ‘E;/ialLSéOS/ZOIB LLC. 1a4n 6.750% usp  3.977.000 3.479.875 0,05
inix, Inc., REIT 5,875% 15/01/2026 435, 23.915.149 .37 scrow Issuer LLC, 21270
E?ﬂ‘l‘é;p.tam Inc., REIT, 14/4A/5,25% v easono % isj07/2026 Usb  10.035.000 10.122.806 016
01/05/2025 UsD  15.298.000 15.700.031 0,25  LABL Escrow Issuer LLC, 144A10,5%
Fair Isaac Corp., 144A 5,25% 15/07/2027 usb 7.530.000 7.567.424 0,12
15/05/2026 usp 3.560.000 3.738.000 0,06  Live Nation Entertainment, Inc., 144A
First Data Corp., 144A 5,375% 4,875% 01/“/%)024 44885 usb 8.730.000 8.970.075 0,14
8.588.903 LTF Merger Sub, Inc., 144A 8,
15/08/2023 usD  37.901.000 3 060 LTF Mereer 0D 16.889.000 17.247.801 027
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Mattel, Inc., 144A 6,75% 31/12/2025 USD  28.623.000  29.344.156 0,46 Sinclair Television Group, Inc. 6,125%
Meredith Corp. 6,875% 01/02/2026 UsD  12.130.000 12.870.658 0,20 01/10/2022 usb  17.230.000 17.583.043 0,28
MGM Growth Properties Operating Sirius XM Radio, Inc., 144A 4,625%
Partnership LP, REIT, 144A 5,75% 15/07/2024 usb 8.795.000 8.991.656 0,14
01/02/2027 USD  4.740.000 5.104.624 0,08  Sirius XM Radio, Inc., 144A 6%
MGM Growth Properties Operating 15/07/2024 USD  32.034.000 33.070.941 0,52
Partnership LP, REIT 4,5% 15/01/2028 USD  2.565.000 2.552.060 0,04  Sirius XM Radio, Inc., 144A 5,375%
MSCI, Inc., 144A 5,375% 15/05/2027 usb  7.210.000 7.712.970 012 15/04/2025 USD  25.377.000  26.216.344 0,41
Mueller Water Products, Inc., 144A Sirius XM Radio, Inc., 144A 5,375%
5,5% 15/06/2026 usp 4.715.000 4.881.770 0,08 15/07/2026 usb 11575000 12.007.731 0,19
Nabors Industries, Inc. 5,75% Six Flags Entertainment Corp., 144A
01/02/2025 USD  11.460.000 10.195.389 016 4:875% 31/07/2024 USD  6.465.000 6.553.894 0,10
Neiman Marcus Group Ltd. LLC, 144A Springleaf Finance Corp. 7,125%
14% 25/04/2024 usD  16.207.311 13.492.586 021 15/03/2026 usb  3.360.000 3.669.910 0,06
Neiman Marcus Group Ltd. LLC, 144A SPX FLOW, Inc., 144A 5,625%
8% 25/10/2024 UsD  15.022.000 6.270.483 0,10 15/08/2024 usb  6.142.000 6.387.680 0,10
Neiman Marcus Group Ltd. LLC, 144A SPX FLOW, Inc., 144A 5,875%
8,75% 25/10/2024 usb 24.277.058 10.317.750 0,16 15/08/2026 usp 6.665.000 6.998.250 0,11
Netflix, Inc., 144A 5,375% 15/11/2029 UsD  5.120.000 5.422.106 0,08  Standard Industries, Inc., 144A 4,75%
Netflix, Inc. 4,875% 15/04/2028 USD 15300000  15.834.200 025 15/01/2028 USD  16.920.000 16.793.523 0,26
Netflix, Inc. 5,875% 15/11/2028 USD  11.359.000 12.546.867 0,20 Staples, Inc. 144A7,5% 15/04/2026 usb  17.020.000 16.902.987 0,26
Nexstar Broadcasting, Inc., 144A Staples, Inc., 144A 10,75% 15/04/2027 UsD  14.575.000 14.386.982 0.23
6,125% 15/02/2022 UsD  3.867.000 3.920.171 0,06  Stevens Holding Co., Inc., 144A 6,125%
Nexstar Broadcasting, Inc., 144A 01/10/2026 Usb  4.980.000 5.241.450 0,08
5,625% 01/08/2024 uso 1.145.000 1.189.008 0,02 Syneos Health, Inc., 144A 7,5%
Nexstar Escrow, Inc., 144A 5,625% 01/10/2024 usb  11.201.000 11.705.045 0,18
15/07/2027 Usb  6.800.000 6.974.284 0,1 Tallgrass Energy Partners LP, 144A
NGPL PipeCo LLC, 144A 4,375% 5,5% 15/01/2028 UsD  5.280.000 5.326.200 0,08
15/08/2022 USD  8.405.000 8.745.655 0,14  Targa Resources Partners LP, 144A
NGPL PipeCo LLC, 144A 4,875% 6,5% 15/07/2027 UsD  5.296.000 5.749.920 0,09
15/08/2027 usb 2.515.000 2.665.900 0,04 Targa Resources Partners LP, 144A
Nielsen Finance LLC, 144A 5% 6,875% 15/01/2029 Usb  6.928.000 7.689.941 0,12
15/04/2022 usb  18.410.000 18.445.439 0,29 Targa Resources Partners LP 4,25%
Novelis Corp., 144A 6,25% 15/08/2024 usb 7.545.000 7.903.387 012 15/11/2023 usb 1.250.000 1.255.981 0,02
Novelis Corp., 144A 5,875% Targa Resources Partners LP 5%
30/09/2026 UsD  5550.000 5.622.122 0,00 15/01/2028 UsD  8.205.000 8.285.491 0,13
Oasis Petroleum, Inc., 144A 6,25% Tenet Healthcare Corp., 144A 6,25%
01/05/2026 ’ usb  7.305.000 7.113.463 o1 01/02/2027 UsD  13180.000  13.692.570 021
Outfront Media Capital LLC, 1444 5% Terex Corp., 144A 5,625% 01/02/2025 Usb  17.750.000 18.126.300 0,28
15/08/2027 UsD  6.825.000 6.988.390 01 T-Mobile USA, Inc. 6,5% 15/01/2024 UsD  21.746.000 22.604.315 0,35
Par Pharmaceutical, Inc., 144A 7,5% T-Mobile USA, Inc. 6,375% 01/03/2025 usb  12.186.000 12.652.297 0,20
01/04/2027 USD  14.275.000  14.016.480 022 T-Mobile USA, Inc. 6,5% 15/01/2026 UsD  17.755.000 19.156.580 0,30
Parsley Energy LLC, 144A 6,25% T-Mobile USA, Inc. 4,5% 01/02/2026 UsD  1.740.000 1.786.127 0,03
01/06/2024 usb  1.100.000 1152.266 0,02 T-Mobile USA, Inc. 4,75% 01/02/2028 USD  25.844.000 26.633.276 0,42
Parsley Energy LLC, 144A 5,375% TreeHouse Foods, Inc., 144A 6%
15/01/2025 Usb  1.920.000 1.960.685 0,03 15/02/2024 USD  14.849.000 15.331.593 0,24
Parsley Energy LLC, 144A 5,25% TriMas Corp., 144A 4,875% 15/10/2025 UsD  7.925.000 8.019.109 013
15/08/2025 usb  7.385.000 7.520.958 012 Uniti Group LP, REIT, 144A 6%
Parsley Energy LLC, 144A 5,625% 15/04/2023 USD  5.935.000 5.682.763 0,09
15/10/2027 Usb  5.420.000 5.680.675 0,09 Uniti Group LP, REIT, 144A 7,125%
Petsmart, Inc., 144A 7,125% 15/12/2024 UsD  1.470.000 1315.650 0,02
'1)5/;;3/222? \aan 55750 UsD  28347.000  26.207.085 041 Uniti Group LP, REIT 8,25% 15/10/2023 USD  17.365.000 16.322.232 0.26
etsmart, Inc., § US Treasury Bill 0% 02/07/2019 USD  110.000.000  109.975.798 172
01/06/2025 UsD  16130.000 15390714 0.24 s Treasury Bill 0% 05/07/2019 USD  79.000.000  78.970.043 124
Do oG LA4ABE75% U 1L160.000 10560541 o1y USTreasury Bill 0% 09/07/2019 USD 185.079.000  184.968.008 289
PGT Escrow Issuer, InC., 144A 6,75% e ’ uS Treasury B‘,” 0% 16/07/2019 USD  105.000.000 104.894.335 1,64
01/08/2026 usp 7.055.000 7.451.844 0,12 us Treasurv»BHl 0% 23/07/2019 usD  120.000.000 119.828.945 1,87
Plantronics, Inc., 144A 5,5% VICI Properties 1 LLC, REIT 8%
31/05/2023 USD  11.865.000 11.805.675 o018  15/10/2023 usD 18143229 19.821.478 031
Post Holdings, Inc., 144A 5,5% Wabash National Corp., 144A 5,5%
01/03/2025 USD  11590.000 12011007 oto  OV/10/2025 USD  7.845.000  7.433.138 o
Post Holdings, Inc., 144A 5,75% William Carter Co. (The), 144A 5,625%
01/03/2027 USD  2159.000 2233151 004 15/03/2027 USD  8505.000 8908988 0.14
Post Holdings, Inc., 144A 5,625% Windstream Services LLC, 144A 9%
15/01/2028 USD 4565000  4.690.766 007 30/06/2025% USD 52864000  36.856.781 0,58
Prestige Brands, Inc., 144A 6,375% wynn Las Vegas LLC, 144A 5,5%
01/03/2024 usD  9.880.000 10.367.874 016 01/03/2025 USD  31.940.000  32.906.984 0,51
Rain Cll Carbon LLC, 144A 7,25% XPO Logistics, Inc., 144A 6,5%
01/04/2025 USD  14.805.000  13.768.650 021 15/06/2022 usp  9.919.000 10.117.380 016
RBS Global, InC.. 144A 4.875% XPO Logistics, Inc., 144A 6,125%
15/12/2025 ' Usb  4.750.000 4.816.001 008 01/09/2023 UsD  6.836.000 7.089.992 0,11
Refinitiv US Holdings, Inc., 144A 6,25% -
15/05/2026 UsD  5.470.000 5.653.327 0,09 3.403.935.798 53,24
Reynolds Group Issuer, Inc., FRN, 144A -
6,097% 15/07/2021 usb 800.000 802.000 0,01  Total des Obligations 4.120.518.077 64,45
Reynolds Group Issuer, Inc. 6,875% . _—
15/02/2021 usb 887.136 890.720 0,01  Obligations convertibles
Rite Aid Corp., 144A 6,125% Etats-Unis d’Amérique
01/04/2023 USD  23.922.000 19.795.455 031 Chesapeake Energy Corp. 5,5%
sabre GLBL, Inc,, 144A 5,375% 15/09/2026 Usb  2.505.000 1992727 0,03
15/04/2023 usb  4.130.000 4.233.250 0,07 DISH Network Corp. 3,375%
Sabre GLBL, Inc., 144A 5,25% 15/08/2026 UsD  11.375.000 11.067.875 0,17
15/11/2023 usb  15.599.000 16.144.965 0,25 . —
SBA Communications Corp., REIT
a.875% 01/09/2024 USD  12770.000 13158591 021 13.060.602 020
glgg\saol/; gﬁ\/e(;/és/lggziroup, Inc., 144A usp 6781000 6.978.395 ol Total des obligations convertibles 13.060.602 0,20
Sinclair Television Group, Inc., 144A -
5,125% 15/02/2027 UsD  2.095.000 2.066.990 0,03
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MYT Holding Co. Preference, 144A uUsD  10.699.095 9.869.915 0,15 Etats-Unis d’Amérique 84,78
Canada 4,49
9.869.915 0,15 Luxembourg 4,28
Organisations supranationales 1,27
Total des Actions 9.869.915 0,15 Royaume-Uni 0,98
P : . E— Pays-Bas 0.89
Total des valeurs mobiliéres et des instruments du marché 4.143.448.594 64,80 Iles Caimans 074
monétaire admis a la cote d’un autre marché Jersey 0.60
France 0,44
Autres valeurs mobiliéres et instruments du marché monétaire Italie 0,28
- Irlande 0,07
Obligations Total des Investissements 98,82
Etats-Unis d’Amérique Liquidités et autres actifs/(passifs) 1,18
21st Century Oncology, Inc., FRN 10% |
30/04/2023 * usb  7.770.413 6.993.372 0,11 Total 100,00
Clear Channel Communications
International, Inc. 9% 01/03/2021 * usb  28.470.000 0 0,00
iHeartCommunications, Inc. 10,625%
15/03/2023 §* usp 7.810.000 0 0,00
Reichhold Industries, Inc., 144A Répartition géographique du portefeuille au 31 décembre 2018 % de I'Actif net
9,075% 08/05/2017 §* usb 4.799.657 5 0,00
—_— Etats-Unis d’Amérique 82,97
6.993.377 0,11 Canada 520
JE— Luxembourg 4,44
Total des Obligations 6.993.377 0,11 Royaume-Uni 1,10
Pays-Bas 0,96
Actions lles Caimans 0,86
e Irlande 0,84
Etats-Unis d’Amérique : .
21st Century Oncology Holdings, Inc. * usb 29334 1.066.291 0,02 irf;r\',‘sa”ons supranatianales gvfg;
21st Oncology Preferred * usb 37.168 7.826.466 0,12 France 0‘45
Claires Holdings GmbH * usb 12.631 8.210.150 0,13 talie 0'32
Claire’s Stores, Inc. Preference * usb 7.446 11.913.600 0,19 Allemagne 012
Computershare, Inc. * usop 524.507 12.063.661 0,19 Bermudes 0, b(,
g::;?;o[lg[{ ILTCC . usp 7.978 6'166'993 0.10 Total des Investissements 98,56
Ingf N usb  24.499.000 0,00 Liquidités et autres actifs/(passifs) 1,44
Remington Outdoor Co., Inc. usb 251.768 377.652 0,00 -
Total 100,00
47.624.814 0,75
Total des Actions 47.624.814 0,75
Warrants
Etats-Unis d’Amérique
Jack Cooper Enterprises, Inc.
26/04/2027 * usb 32.001 0 0,00
Jack Cooper Enterprises, Inc.
29/10/2027 * usb 17.531 0 0,00
Remington Outdoor Co., Inc.
15/05/2022 * usb 253.884 2.539 0,00
2.539 0,00
Total des warrants 2.539 0,00
Total des autres valeurs mobiliéres et instruments du marché 54.620.730 0,86
monétaire T !
Parts d’OPCVM agréés ou d'autres organismes de placement collectifs
Fonds de placement collectifs - OPCYM
Luxembourg
JPMorgan Europe High Yield Bond
Fund - JPM Europe High Yield Bond X
(acc) - EURT EUR 317.819 46.909.733 0,73
46.909.733 0,73
Total des fonds de placement collectifs - OPCYM 46.909.733 0,73
Total des Parts d'(_)PCVM agréés ou d’autres organismes de 46.909.733 073
placement collectifs
Total des Investissements 6.318.072.829 98,82
Liquidités (6.010.572) (0,09)
Autres actifs/(passifs) 81.209.339 1,27
Total de I'Actif net 6.393.271.596 100,00

* Les titres sont évalués a leur juste valeur sous la responsabilité du Conseil d’administration.

1 Fonds de parties apparentées.

§ Cette valeur mobiliére est actuellement soumise a un risque de défaut de paiement.
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values % de
Montant Devise Montant Date latentes I"Actif
Devise achetée acheté vendue vendu d’échéance Contrepartie uso net
AUD 1.377.996 usb 963.185 01/07/2019 ANZ 3.094
AUD 1.090.092 uso 763.253 02/07/2019  State Street 1141
AUD 1.178.273 usb 819.392 03/07/2019 ANZ 6.866
AUD 1.982 usb 1369 03/07/2019 Barclays 21
AUD 1.645.951 uso 1.148.390 03/07/2019  Citibank 5.825
AUD 2.153.919 usb 1.502.650 03/07/2019  Goldman Sachs 7.774 -
AuD 434.395.450 usb 300.256.402 03/07/2019  Merrill Lynch 4.361.149 0,07
AUD 3.265.698 usb 2.258.614 03/07/2019 Standard Chartered 31.439 -
AUD 1.670.809 usb 1.157.166 06/08/2019 Barclays 15.872 -
AUD 437.276.351 usb 306.785.654 06/08/2019 BNP Paribas 216.171 0,01
AUD 829.882 usb 578.983 06/08/2019  Citibank 3.658 -
AUD 1.064.093 usb 742.755 06/08/2019  Goldman Sachs 4.321
AUD 4.524 usb 3.165 06/08/2019  Merrill Lynch 11
AUD 2.100 usb 1473 06/08/2019  State Street 1
CAD 2.762 usb 2.069 03/07/2019 BNP Paribas 40
CAD 32.085 usb 24.196 03/07/2019 Citibank 304
CAD 32.370 usb 24.354 03/07/2019  Goldman Sachs 364
CAD 268.995 usb 200.588 03/07/2019 HSBC 4.818
CAD 40.757 usb 30.749 03/07/2019  Merrill Lynch 373 -
CAD 11.268.359 usp 8.318.269 03/07/2019 RBC 286.298 0,01
CAD 39.720 usb 29.964 03/07/2019 Toronto-Dominion Bank 367 -
CAD 11.638.546 usb 8.873.367 06/08/2019  State Street 20.801
CHF 6.314 usb 6.360 03/07/2019  Citibank 108
CHF 5.769 usb 5.838 03/07/2019  Goldman Sachs 72
CHF 1.798.167 usp 1.795.054 03/07/2019  Merrill Lynch 47.147
CHF 115.999 usb 117.395 03/07/2019 State Street 1444
CHF 34.651 usb 35.511 05/08/2019 ANZ 103
CHF 7.180 usb 7.338 05/08/2019 Barclays 42
CHF 65.212 usb 66.999 05/08/2019  State Street 24
CNH 27.767 usb 4.000 03/07/2019 BNP Paribas 41
CNH 4.296.646 usb 619.041 03/07/2019 HSBC 6.311
CNH 11.808 usb 1.702 03/07/2019 RBC 16
CNH 4.315.179 usb 627.425 05/08/2019 HSBC 559
CNH 16.331 usb 2375 05/08/2019  State Street 2
CzK 56.148 usb 2.468 03/07/2019 BNP Paribas 45
CzK 5.370.420 usb 232.055 03/07/2019 HSBC 8.290
CzK 5.435.018 usb 243.354 05/08/2019 Barclays 40
EUR 1.430.063 usb 1.607.923 03/07/2019 BNP Paribas 20.068 -
EUR 1.289.880.647 usb 1.441.985.593 03/07/2019 Citibank 26.420.664 0,41
EUR 8.243.376 usb 9.303.243 03/07/2019  Credit Suisse 81.055 -
EUR 4.270.233 usb 4.846.555 03/07/2019  Merrill Lynch 14.699
EUR 5.124.663 usb 5.745.373 03/07/2019 RBC 88.567 -
EUR 73.840.430 usb 83.564.295 03/07/2019 State Street 496.002 0,01
EUR 305.796 usb 346.458 03/07/2019 Toronto-Dominion Bank 1661 -
EUR 5.810.395 usb 6.596.775 05/08/2019  BNP Paribas 36.284
EUR 1382 usb 1.575 05/08/2019  Citibank 2
EUR 106.643 usb 121188 05/08/2019 HSBC 554
GBP 237.723 usb 300.762 03/07/2019 Barclays 1471
GBP 30.469 usb 38.703 03/07/2019 BNP Paribas 34
GBP 207.863 usb 263.831 03/07/2019  Merrill Lynch 438
GBP 14.534 usb 18.470 03/07/2019 State Street 8
GBP 10.603.201 usb 13.363.839 03/07/2019  Toronto-Dominion Bank 116.704
GBP 21.400 usb 27.226 05/08/2019 Barclays 26
GBP 11.160.982 usb 14.168.119 05/08/2019  Citibank 45.234
GBP 42.008 usb 53.309 05/08/2019  Merrill Lynch 188
HUF 4.510.550 usb 15.740 03/07/2019 BNP Paribas 152
HUF 15.206.540 usb 53.083 03/07/2019  Citibank 495
HUF 556.041.187 usb 1.915.084 03/07/2019 State Street 44.036
HUF 11.167.390 uso 39.260 05/08/2019  Citibank 171
HUF 560.332.968 usb 1.975.058 05/08/2019 HSBC 3.449
NZD 54.042 usp 35.431 03/07/2019 ANZ 846
NZD 8.489 usb 5.590 03/07/2019 Barclays 108
NZD 3.391.316 usb 2.214.629 03/07/2019  Goldman Sachs 61.848 -
NZD 17.989.370 usb 11.702.887 03/07/2019  Merrill Lynch 372.773 0,01
NZD 63.971 usb 42.097 03/07/2019  State Street 845 -
NZD 21.198.391 usb 14.229.187 05/08/2019  BNP Paribas 11.195
NZD 80.153 usb 52.679 05/08/2019 Merrill Lynch 1165
NZD 51.074 uso 33.980 05/08/2019  State Street 330
PLN 136.457 usb 36.246 03/07/2019 BNP Paribas 327
PLN 63.129 usp 16.720 03/07/2019  Citibank 200
PLN 20.818.510 usb 5.420.657 03/07/2019 HSBC 159.083
PLN 67.263 usp 17.798 03/07/2019  Merrill Lynch 230
PLN 71153 usb 18.699 03/07/2019 Toronto-Dominion Bank 371
PLN 127.514 usb 33.977 05/08/2019  Citibank 230
PLN 422.181 usb 113.220 05/08/2019 HSBC 35
PLN 20.817.267 usb 5.579.973 05/08/2019  Merrill Lynch 4.474
usp 14.410 CAD 18.854 06/08/2019  Citibank 2
usb 1.961.552 CHF 1.912.466 03/07/2019  Merrill Lynch 2.253
usp 564.777.545 EUR 496.028.056 03/07/2019  Citibank 96.849
usb 350.722 EUR 307.178 05/08/2019  Citibank 53
usb 708.512 EUR 620.464 05/08/2019 HSBC 201
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% de
Montant Devise Montant Date I'Actif
Devise achetée acheté vendue vendu d’échéance Contrepartie net
usb 38.881 GBP 30.551 03/07/2019  Merrill Lynch
usb 28.459 HUF 8.058.583 05/08/2019 Goldman Sachs
Total des plus-values latentes sur contrats de change a terme 0,52
CHF 4.454 usp 4587 05/08/2019  BNP Paribas
CHF 1.912.466 usp 1.967.623 05/08/2019  Merrill Lynch
CNH 13.096 usb 1.908 03/07/2019  Merrill Lynch
EUR 620.464 usb 706.494 01/07/2019  HSBC
EUR 496.028.056 usp 566.297.375 05/08/2019  Citibank
EUR 3.185.024 usp 3.640.676 05/08/2019  Credit Suisse
GBP 94.627 uso 120.576 03/07/2019 Barclays
GBP 54.697 usp 69.788 03/07/2019  Citibank
GBP 63.122 uso 80.354 03/07/2019  Merrill Lynch
GBP 15.078 usb 19.236 05/08/2019  Toronto-Dominion Bank
HUF 3.534.555 usb 12.496 03/07/2019 BNP Paribas
HUF 1.512.631 usp 5.333 03/07/2019  Citibank
HUF 767.954 usp 2712 05/08/2019  Citibank
HUF 1.355.724 usp 4792 05/08/2019  HSBC
usp 216123 AUD 312.468 03/07/2019 ANZ -
usb 306.435.833 AUD 437.276.351 03/07/2019  BNP Paribas 0,00
usp 668.464 AUD 961.045 03/07/2019  Citibank -
usp 631.394 AUD 911.049 03/07/2019  Goldman Sachs
usp 169.536 AUD 245710 03/07/2019  HSBC
usb 1.562.966 AUD 2.268.183 03/07/2019  Merrill Lynch
usb 463.446 AUD 666.469 03/07/2019  State Street
usb 964.348 AUD 1.377.996 06/08/2019 ANZ
usb 2.069 AuD 2,988 06/08/2019  BNP Paribas
usb 573.602 AUD 818.985 06/08/2019  Citibank
usb 1.054.539 AUD 1.514.275 06/08/2019 Standard Chartered
usp 764.139 AUD 1.090.092 06/08/2019  State Street
usb 17.409 CAD 23.389 03/07/2019  ANZ
usp 17.730 CAD 23.946 03/07/2019  BNP Paribas
usb 13.687 CAD 18.522 03/07/2019  Merrill Lynch
usb 8.851.353 CAD 11.619.191 03/07/2019  State Street
usb 16.672 CAD 21.859 06/08/2019  Merrill Lynch
usb 66.786 CHF 65.212 02/07/2019  State Street
usp 10.170 CHF 10.134 03/07/2019  Merrill Lynch
usb 3.644 CHF 3.648 03/07/2019 Standard Chartered
usp 3.784 CHF 3.695 05/08/2019  Merrill Lynch
usb 1327 CNH 9.193 03/07/2019  Citibank
usp 631.058 CNH 4340.124 03/07/2019  HSBC
usp 1.226 CNH 8.431 05/08/2019 HSBC
usp 241.458 CZK 5.395.751 03/07/2019 Barclays
usb 483 CzK 11.148 03/07/2019 BNP Paribas
usb 851 CZK 19.668 03/07/2019  Citibank
usb 872386 EUR 767.016 02/07/2019  BNP Paribas
usp 5.423.164 EUR 4.839.127 03/07/2019  BNP Paribas
usp 2713154 EUR 2.426.001 03/07/2019  Goldman Sachs
usb 3.244.348 EUR 2.891.086 03/07/2019  Merrill Lynch
usp 2.345.040 EUR 2.084.865 03/07/2019  Standard Chartered -
usp 41.371.749 EUR 37.017.265 03/07/2019  State Street (0,01)
usb 304.554 EUR 271.212 03/07/2019 Toronto-Dominion Bank -
usb 2.865.621 EUR 2.513.746 05/08/2019  Citibank
usp 39.866.602 EUR 34.940.749 05/08/2019  State Street
usp 14.200.826 GBP 11.204.615 03/07/2019  Citibank
uso 88.241 GBP 69.671 03/07/2019  Merrill Lynch
usb 1778 GBP 1.399 03/07/2019  Toronto-Dominion Bank
usb 32.973 GBP 25.965 05/08/2019 Standard Chartered
usp 31.823 HUF 9.060.378 02/07/2019  Citibank
usb 10.460 HUF 3.033.380 03/07/2019 BNP Paribas
usb 20.600 HUF 5.930.268 03/07/2019  Citibank
usb 4.143 HUF 1.195.837 03/07/2019  Goldman Sachs
usb 1.970.980 HUF 560.332.968 03/07/2019  HSBC
usb 29.004 HUF 8.248.055 03/07/2019  Standard Chartered
usb 7.105 HUF 2.064.955 03/07/2019  State Street
usp 3710 HUF 1.053.356 05/08/2019  BNP Paribas
usb 4.664 NZD 7.157 03/07/2019 Barclays
usp 14.218.990 NZD 21.198.391 03/07/2019  BNP Paribas
usb 49.407 NZD 75.385 03/07/2019  HSBC
usb 4.604 NZD 7.018 03/07/2019  Merrill Lynch
usb 5.338 NZD 8.100 03/07/2019  Standard Chartered
usb 138346 NZD 211137 03/07/2019  State Street
usp 27.035 NZD 40.391 05/08/2019  Merrill Lynch
usb 24.790 PLN 94.233 03/07/2019  BNP Paribas
usp 36.163 PLN 137.631 03/07/2019  Citibank
usp 5.594.112 PLN 20.889.766 03/07/2019  Merrill Lynch
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Devise achetée acheté vendue vendu d’échéance Contrepartie usp net
usb 9.066 PLN 34.882 03/07/2019 Toronto-Dominion Bank (283)
usb 10.895 PLN 40.742 05/08/2019 Barclays (34)

Total des moins-values latentes sur contrats de change a terme (1.416.669) (0,02)

Plus-values nettes latentes sur contrats de change a terme 31.703.709 0,50

Contrats de swaps de défaut

Plus/(moins)-

Intérét Valeur de values % de

Valeur Acheter/ Versé/ Date marché latentes I'Actif
nominale Devise Contrepartie Entité de référence Vendre (Percu) d’échéance usp usp net
100.000.000 USD Citigroup CDX.NA.HY.32-V1 Vente 500%  20/06/2024 7.500.369 1.184.436 0,12
Total des plus-values latentes sur contrats de swaps de défaut 7.500.369 1.184.436 0,12
Plus-values nettes latentes sur contrats de swaps de défaut 7.500.369 1.184.436 0,12
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Valeurs mobiliéres et instruments du marché monétaire admis a la cote officielle d'une Suisse
bourse UBS Group Funding Switzerland AG,
FRN, 144A 4,377% 14/04/2021 usb 820.000 839.090 0,03
Obligations UBS Group Funding Switzerland AG,
FRN, 144A 3,744% 23/05/2023 usb 5.060.000 5.118.038 0,17
lles Caimans
Noble Holding International Ltd. 5,25% 5.957.128 0,20
15/03/2042 usb 90.000 48.418 0,00
Transocean, Inc. 6,8% 15/03/2038 usb 227.000 170.215 0,01  Royaume-Uni
Barclays plc, FRN 4,655% 10/08/2021 usb  12.040.000 12.308.071 0,42
218.633 0,01  Barclays plc, FRN 3,948% 15/02/2023 usb 3.790.000 3.776.905 0,13
. Ensco Rowan plc 5,2% 15/03/2025 usp 50.000 36.937 0,00
Chine Ensco Rowan plc 5,75% 01/10/2044 usb 28.000 16.437 0,00
Industrial & Commercial Bank of China HSBC Holdings plc, FRN 3,12%
Ltd., Reg. S, FRN 3,272% 21/02/2020 usb 1.730.000 1.732.052 0,06 18/05/2021 uso 8.800.000 8.806.952 0,30
HSBC Holdings plc, FRN 4,181%
1.732.052 0,06 25/05/2021 USD  1.855.000 1.895.522 0,06
France HSBC Holdings plc, FRN 3,086%
Altice France SA, 144A 6,25% 11/09/20‘21 usD  4.890.000 4.896.993 017
1! 2024 009 HSBC Holdings plc, FRN 4,098%
[ v
01/05/2026 s 250.000 25784 001 Jidn6.25% 150012027 " USD 451000 493387 0,02
Lloyds Bank plc, FRN 3,055%
644.693 0,02 07/05/2021 ’ usp 5.310.000 5.315.151 0,18
Allemagne Lloyds Banking Group plc, FRN 3,186%
Deutsche Bank AG, FRN 3,83% 21/06/2021 uso 500.000 500.317 0,02
20/08/2020 usb 5.670.000 5.648.823 0,19 Royal Bank of Scotland Group plc 6,1%
10/06/2023 usp 1.300.000 1.410.350 0,05
5.648.823 0,19  Santander UK plc, FRN 3,14%
. 01/06/2021 usb 7.290.000 7.296.051 0,25
Italie ) santander UK pic, FRN 3,178%
Telecom Italia SpA, 144A 5,303% 15/11/2021 usp 3.440.000 3.449.976 0,12
30/05/2024 usb 235.000 244.122 0,01 standard Chartered plc, FRN, 144A
Wind Tre SpA, 144A 5% 20/01/2026 USD  1145.000 1106.230 0,04 3742% 20/01/2023 UsD  1.950.000 1.948.060 0,07
1.350.352 0,05 56.420.645 1,93
Japon o Etats-Unis d’Amérique
Mitsubishi UFJ Financial Group, Inc., AK Steel Corp. 7,5% 15/07/2023 usb 395.000 404.857 0,01
ERN %172”/:% <)17/Q§/ZOZZ_ o e usb  3.060.000 3.067.405 0.10  Ally Financial, Inc. 4,125% 30/03/2020 usD 125.000 126.221 0,00
urmitomo Mitsul Financial Group, Inc., Ally Financial, Inc. 4,125% 13/02/2022 usp 2.270.000 2.324.945 0,08
o o e, e EYR 00 v e dezmoloosaz U sseo0  selo 00s
M Ally Financial, Inc. 3, uso 510.000 X 0,02
FRN 3,732% 19/10/2021 usb 6.050.000 6128892 02 Ally Financial, Inc. 4,625% 30/03/2025 usb 975.000 1.032.642 0,04
AMC Entertainment Holdings, Inc.
10531319 036 5750 15/06/2025 ¢ USD  145.000 134302 0,00
Luxembourg AMC Entertainment Holdings, Inc.
Altice Financing SA, 144A 6,625% 5,875% 15/11/2026 uso 52.000 46.925 0,00
15/02/2023 uso 300.000 307.339 0,01  American Axle & Manufacturing, Inc.
Altice Financing SA, 144A 7,5% 6,625% 15/10/2022 usb 246.000 250.936 0,01
15/05/2026 usp 2.624.000 2.642.998 0,09  American Axle & Manufacturing, Inc.
Altice Luxembourg SA, 144A 7,75% 6,25% 01/04/2025 usp 1.683.000 1.675.351 0,06
15/05/2022 usp 518.000 526.594 0,02 American Axle & Manufacturing, Inc.
Altice Luxembourg SA, 144A 10,5% 6,25% 15/03/2026 usp 705.000 697.767 0,02
15/05/2027 usb 1.105.000 1.131.735 0,04  American Axle & Manufacturing, Inc.
Intelsat Jackson Holdings SA 5,5% 6,5% 01/04/2027 usp 641.000 639.426 0,02
01/08/2023 usb 2.961.000 2.701.912 0,09  AmeriGas Partners LP 5,5%
Telecom Italia Capital SA 6,375% 20/05/2025 uso 1.440.000 1.515.420 0,05
15/11/2033 usb 515.000 535.237 0,02 Antero Resources Corp. 5,625%
Telecom Italia Capital SA 6% 01/06/2023 usp 595.000 574.981 0,02
30/09/2034 usb 430.000 435.586 0,01  Antero Resources Corp. 5,125%
01/12/2022 usp 654.000 627.157 0,02
8.281.401 0,28  Arconic, Inc. 5,9% 01/02/2027 uso 928.000 1.008.884 0,03
Mexique Arconic, Inc. 6,75% 15/01/2028 uso 646.000 701314 0,02
. 5,25% . 4. X
Cemex SAB de CV, 144A 5,7% gi?g:;ﬁ;, Icrl)CrDSHZFSRﬁ 2}1/&1(1)/{]2025 uso 747.000 754.687 0,03
11/01/2025 usp 1.700.000 1.763.784 0,06 14/08/2020 usD 440.000 441.041 0,02
BAT Capital Corp., FRN 3,398%
1.763.784 0,06 15/08/2022 UsSD  2.480.000 2.487.676 0,09
pays-Bas Berry Global, Inc. 5,125% 15/07/2023 uso 60.000 61.463 0,00
0 Brazos Valley Longhorn LLC 6,875%
ING Groep NV, FRN 3,48% 29/03/2022 UsD  3.610.000 3.658.230 013 Braros Nk USD 1.095.000 1.044.356 004
3.658.230 0,13 Centene Corp. 6,125% 15/02/2024 usp 205.000 214.758 0,01
CenturyLink, Inc. 5,625% 01/04/2025 usb 25.000 25.494 0,00
Corée du Sud CenturyLink, Inc. 6,875% 15/01/2028 usp 58.000 57.941 0,00
Export-Import Bank of Korea, FRN CenturyLink, Inc. 6,75% 01/12/2023 UsD 1015000 1.095.180 0,04
évO%‘t’/"l 01/ O?{;OZKI ores, RN usb  4.280.000 4.289.202 015 chemours Co. (The) 7% 15/05/2025 usD 345.000 361758 0,01
xport-Import Bank of Korea, o
2,874% 25/06/2022 USD 2140000 2144.483 007 {hmouts Co- (The) 6,625% 0D 865.000 895.759 0,03
Chesapeake Energy Corp. 8%
6.433.685 0,22 15/01/2025 usp 260.000 241.843 0,01
et - Chesapeake Energy Corp. 8%
gtragrmsl?g?nﬂcsosgerﬂﬂogi/fs g/ 06é2h027 Worlduide Holdines. | usb 575.000 509.378 0,02
ear Channel Worldwide Holdings, Inc.
01/10/2626 usb 700.000 79278 0.02 6,5% 15/11/2022 usb 9.779.000 10.010.713 0,34
CNO Financial Group, Inc. 5,25%
719.278 0,02 35/05/2025 uso 106.000 114,575 0,00
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Community Health Systems, Inc. 6,25% PBF Holding Co. LLC 7% 15/11/2023 uso 1.087.000 1.128.018 0,04
31/03/2023 usb 242.000 233138 0,01 PBF Logistics LP 6,875% 15/05/2023 uso 130.000 134.024 0,00
Community Health Systems, Inc. QEP Resources, Inc. 6,875%
5,125% 01/08/2021 uso 195.000 192.499 0,01 01/03/2021 uso 322.000 331.476 0,01
CoreCivic, Inc., REIT 4,625% QEP Resources, Inc. 5,375%
01/05/2023 usb 1.035.000 1011.713 0,03 01/10/2022 usb 50.000 48.871 0,00
Crestwood Midstream Partners LP QEP Resources, Inc. 5,25% 01/05/2023 usp 75.000 72.657 0,00
6,25% 01/04/2023 uso 479.000 489.778 0,02 Range Resources Corp. 4,875%
Crestwood Midstream Partners LP 15/05/2025 uso 760.000 667.690 0,02
5,75% 01/04/2025 usp 195.000 198.970 001 Reynolds Group Issuer, Inc. 5,75%
Dana, Inc. 6% 15/09/2023 usp 515.000 528.622 0,02 15/10/2020 usp 6.704.287 6.722.188 0,23
Davita, Inc. 5% 01/05/2025 usb 1.445.000 1.431.785 0,05  RHP Hotel Properties LP, REIT 5%
DCP Midstream Operating LP 3,875% 15/04/2023 usp 1.175.000 1.195.563 0,04
15/03/2023 uso 200.000 202.188 0,01 Scotts Miracle-Gro Co. (The) 6%
Diebold Nixdorf, Inc. 8,5% 15/04/2024 usb 137.000 122.910 0,00 15/10/2023 usp 1.230.000 1.281.229 0,04
Embargq Corp. 7,995% 01/06/2036 usb 856.000 829.901 0,03  Scotts Miracle-Gro Co. (The) 5,25%
Encompass Health Corp. 5,75% 15/12/2026 uso 132.000 134.627 0,01
01/11/2024 usp 1.283.000 1.308.391 0,05  SemGroup Corp. 5,625% 15/11/2023 uso 140.000 134.050 0,00
EnLink Midstream LLC 5,375% Service Corp. International 7,5%
01/06/2029 usp 145.000 148.175 0,01  01/04/2027 usb 990.000 1.188.000 0,04
EnLink Midstream Partners LP 4,4% Service Corp. International 5,125%
01/04/2024 usp 800.000 807.040 0,03 01/06/2029 usp 462.000 486.611 0,02
EnLink Midstream Partners LP 4,85% SM Energy Co. 6,125% 15/11/2022 uso 359.000 357.361 0,01
15/07/2026 usp 310.000 312.325 0,01 SM Energy Co. 5,625% 01/06/2025 usp 925.000 849.844 0,03
Freeport-McMoRan, Inc. 3,55% SM Energy Co. 5% 15/01/2024 usb 192.000 177.703 0,01
01/03/2022 usb 40.000 40.061 0,00 southwestern Energy Co. 6,2%
Freeport-McMoRan, Inc. 3,875% 23/01/2025 usb 697.000 638.194 0,02
15/03/2023 usp 700.000 700.522 0,02 southwestern Energy Co. 7,5%
Freeport-McMoRan, Inc. 4,55% 01/04/2026 usb 460.000 439.330 0,02
14/11/2024 usp 575.000 585.577 0,02 spectrum Brands, Inc. 6,625%
Freeport-McMoRan, Inc. 5,4% 15/11/2022 usb 33.000 33.808 0,00
14/11/2034 usb 202.000 192.916 0,01 spectrum Brands, Inc. 6,125%
Genesis Energy LP 6% 15/05/2023 usb 135.000 134325 0,01 15/12/2024 usp 14.000 14.420 0,00
Genesis Energy LP 5,625% 15/06/2024 usp 135.000 131.221 0,00  Spectrum Brands, Inc. 5,75%
GEO Group, Inc. (The), REIT 5,125% 15/07/2025 usp 638.000 664.037 0,02
01/04/2023 usp 405.000 369.449 0,01 Springleaf Finance Corp. 6,625%
GEO Group, Inc. (The), REIT 5,875% 15/01/2028 usp 279.000 293.900 0,01
15/10/2024 usb 1.560.000 1.388.400 0,05  Sprint Capital Corp. 8,75% 15/03/2032 Usb  4.354.000 5.056.561 0,17
HCA Healthcare, Inc. 6,25% 15/02/2021 usp 2.520.000 2.641.514 0,09 Sprint Corp. 7,625% 15/02/2025 usp 10.657.000 11.299.617 0,39
HCA, Inc. 7,5% 15/02/2022 usb 100.000 110.465 0,00 Sprint Corp. 7,625% 01/03/2026 usp 216.000 230.757 0,01
HCA, Inc. 5,875% 01/05/2023 usp 100.000 108.818 0,00  Sprint Corp. 7,875% 15/09/2023 usop 1.000.000 1.086.140 0,04
HCA, Inc. 5,375% 01/02/2025 usb 6.860.000 7.414.185 0,25  Summit Materials LLC 6,125%
HCA, Inc. 5,875% 15/02/2026 usb 4.805.000 5.313.417 0,18 15/07/2023 usp 1.140.000 1.154.250 0,04
HCA, Inc. 5,625% 01/09/2028 usb 950.000 1.025.748 0,04  Summit Midstream Holdings LLC 5,5%
Hecla Mining Co. 6,875% 01/05/2021 uso 430.000 411.637 0,01 15/08/2022 uso 135.000 129.600 0,00
Hertz Corp. (The) 7,375% 15/01/2021 usb 80.000 80.250 0,00  Summit Midstream Holdings LLC 5,75%
Hilton Domestic Operating Co., Inc. 15/04/2025 uso 860.000 759.251 0,03
4,25% 01/09/2024 usb 95.000 96.306 0,00 TargaResources Partners LP 6,75%
Hilton Worldwide Finance LLC 4,625% 15/03/2024 usb 1.915.000 1.995.803 0,07
01/04/2025 usb 525.000 537.230 0,02  Targa Resources Partners LP 5,875%
Hilton Worldwide Finance LLC 4,875% 15/04/2026 usp 470.000 500.299 0,02
01/04/2027 usb 105.000 108.675 0,00 TEGNA, Inc. 6,375% 15/10/2023 usb 785.000 812.930 0,03
Huntsman International LLC 5,125% Tempur Sealy International, Inc.
15/11/2022 usp 500.000 529.435 0,02 5625% 15/10/2023 usop 340.000 352.152 0,01
Iron Mountain, Inc., REIT 6% Tempur Sealy International, Inc. 5,5%
15/08/2023 usb 885.000 910.846 0,03 15/06/2026 uso 990.000 1.027.818 0,04
JC Penney Corp., Inc. 6,375% Tenet Healthcare Corp. 4,75%
15/10/2036 USD  1.080.000 291.600 0,01  01/06/2020 usp 600.000 607.014 0,02
Kinder Morgan, Inc. 3,05% 01/12/2019 usp 630.000 630.954 0,02 Tenet Healthcare Corp. 4,5%
L Brands, Inc. 6,75% 01/07/2036 USD  640.000 560.131 002 ?l/ 0?/H202nlh Corn. 8.125% s 2.430.000 2:476.012 0.8
inanci enet Healthcare Corp. 8,
5?78‘2?2295“““' fne. 5.625% usp 206.000 208.235 001 01/04/2022 usb  1109.000 1.166.529 0,04
i i Tenet Healthcare Corp. 6,75%

Biygg?zgggncmg' e s125% usb 283.000 285.618 001 15/06/202|3h usb  4.325.000 4.375.949 015
Level 3 Financing, Inc. 5,375% Tenet Healthcare Corp. 4,625%
o024 USD  1.447.000 1.479.825 005 15/07/2024 usb 420.000 426.682 0,01
MagnaChip Semiconductor Corp. Tenneco, Inc. 5,375% 15/12/2024 usp 815.000 690.643 0,02
6,625% 15/07/2021 usp 315.000 310.491 0,01 Triumph Group, Inc. 4,875%
Marriott Ownership Resorts, Inc. 6,5% 01/04/2021 usb 300.000 296.781 0,01
15/09/2026 usp 1.075.000 1.151.594 0,04  Triumph Group, Inc. 7,75% 15/08/2025 usop 340.000 329.538 0,01
MasTec, Inc. 4,875% 15/03/2023 usb 475.000 483.901 0,02 United Rentals North America, Inc.
MGM Growth Properties Operating 4,625% 15/10/2025 usp 255.000 258.927 0,01
Partnership LP, REIT 5,625% United Rentals North America, Inc.
01/05/2024 usb 495.000 534.251 0,02 5875% 15/09/2026 usp 905.000 965.535 0,03
MGM Resorts International 6% United Rentals North America, Inc.
15/03/2023 usp 2.510.000 2.724.542 0,09 6.5%15/12/2026 usp 800.000 867.176 0,03
MGM Resorts International 5,75% United Rentals North America, Inc.
15/06/2025 usp 1.190.000 1.292.066 0,04 4.875% 15/01/2028 usp 455.000 464.091 0,02
MGM Resorts International 4,625% United States Cellular Corp. 6,7%
01/09/2026 usp 160.000 161.757 0,01 15/12/2033 usp 805.000 859.386 0,03
MGM Resorts International 5,5% Vista Outdoor, Inc. 5,875% 01/10/2023 usb 1.218.000 1.187.550 0,04
15/04/2027 usp 1.065.000 1.118.261 0,04  Welbilt, Inc. 9,5% 15/02/2024 usp 815.000 874.088 0,03
Nielsen Finance LLC 4,5% 01/10/2020 usb 1.990.000 1.995.313 0,07  Whiting Petroleum Corp. 5,75%
NRG Energy, Inc. 6,625% 15/01/2027 usb 225.000 244.806 0,01 15/03/2021 usp 120.000 120.919 0,00
NusStar Logistics LP 5,625% Whiting Petroleum Corp. 6,25%
28/04/2027 usb 200.000 202.686 0,01 01/04/2023 usp 440.000 440.367 0,02
Oasis Petroleum, Inc. 6,875% Whiting Petroleum Corp. 6,625%
15/01/2023 USD  1.600.000 1.599.880 0,06 15/01/2026 usp 315.000 304.940 0,01
Outfront Media Capital LLC 5,25% WPX Energy, Inc. 6% 15/01/2022 usp 46.000 48.182 0,00
15/02/2022 usb 100.000 101.532 0,00  WPX Energy, Inc. 8,25% 01/08/2023 usb 965.000 1.100.660 0,04
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Zayo Group LLC 6% 01/04/2023 usp 400.000 410.454 0,01  Valeurs mobiliéres et instruments du marché monétaire admis a la cote d’un autre marché
Zayo Group LLC 6,375% 15/05/2025 usp 1.500.000 1.534.005 0,05 réglementé
138.412.911 4,73 Obligations
Australie
Total des Obligations 241.772.934 8,26 australia & New Zealand Banking
- ; _— Group Ltd., FRN, 144A 3,23%
Obligations convertibles 19/03/2022 USD  4.960.000 4.990.504 017
Iles Caimans Macquarie Bank Ltd., FRN, 144A
Transocean, Inc. 0,5% 30/01/2023 usb 238.000 238.000 0,01  3,702% 29/07/2020 usb  1.034.000 1.044.785 0,04
National Australia Bank Ltd., FRN,
238.000 0,01 144A 2,967% 20/09/2021 usp 4.490.000 4.510.093 0,15
National Australia Bank Ltd., FRN,
France 144A 3,275% 04/11/2021 usp 4.250.000 4.280.132 0,15
Orpar SA, Reg. S 0% 20/06/2024 EUR 200.000 246.582 0,01
TOTAL SA, Reg. S 0,5% 02/12/2022 usb 200.000 215.285 0,01 14.825.514 0,51
Canada
461.867 0,02 Advanz Pharma Corp. 8% 06/09/2024 usp 584.000 570.860 0,02
Japon Bank of Montreal, FRN 2,903%
SBI Holdings, Inc., Reg. S 0% 26/03/2022 uso 7.520.000 7.545.117 0,26
14/09/2020 JPY  30.000.000 442.448 0,02 Bausch Health Cos., Inc., 144A 5,875%
Sony Corp. 0% 30/09/2022 JPY  31.000.000 370.273 0,01  15/05/2023 usb 1.866.000 1.886.526 0,06
Bausch Health Cos., Inc., 144A 7%
812.721 0,03 15/03/2024 uso 4.553.000 4.843.072 0,17
Bausch Health Cos., Inc., 144A 6,125%
f;ggﬁmgmucﬂg‘c Reg. 5 0.875¢% 15/04/2025 UsD  6.677.000 6.815.114 0,23
! + Reg. 5 0,875% Bausch Health Cos., Inc., 144A 9%
25/01/2021 EUR 100.000 121.005 000 15/12/2025 Usb 2005000 2.235.755 0,08
Bausch Health Cos., Inc., 144A 7%
121.005 0,00 15/01/2028 usb 475.000 491.214 0,02
Etats-Unis d'Amérique Bombardier, Inc., 144A 6,125%
FireEye, Inc. 0,875% 01/06/2024 usD 93.000 SL7s 000 DIOMAB usb - 604.000 608544 002
New Relic, Inc. 0,5% 01/05/2023 usb 164.000 175.897 0,01 15/03/2025' " ’ uso 825.000 824319 0.03
NR.G‘ Energy, Inc. 2,75% 01/06/2048 usb 66.000 69.342 0,00 Bombardier, Inc., 144A 7,875% : !
T\’\IW\HE,t IGC.dO,Z;_’sZo 01/0‘6/2(12;25% usb 118.000 238.362 0,01 15/04/2027 usb 337.000 337.334 0,01
right Medical Group, Inc. 1, Garda World Security Corp., 144A
15/06/2023 usD 258.000 281.300 0,01 8750% 15/05/2025 yeore usb 1.630.000 1.617.775 0,05
Gateway Casinos & Entertainment Ltd.,
855.979 0,03 144 8,25% 01/03/2024 usp 356.000 374.690 0,01
MEG Energy Corp., 144A 6,375%
Total des obligations convertibles 2.489.572 0,09 30/01/2023 usp 1.285.000 1.222.356 0,04
MEG Energy Corp., 144A 7%
Actions 31/03/2024 usp 632.000 602.770 0,02
Canada MEG Energy Corp., 144A 6,5%
Advanz Pharma Corp. CAD 3.571 58.435 0,00 15/01/2025 usb 805.000 805.121 0,03
Advanz Pharma Corp. usp 37.275 610.564 002  NOVAChemicals Corp., 144A 4,875%
Ultra Petroleum Corp usp 3.470 8303 0.00 01/06/2024 usp 780.000 806.325 0,03
. v . — Do P 1asA 2 USD 625000 663.094 0,02
01, . 8 ,
677.302 002 yideotron Ltd., 144A 5,375%
Etats-Unis d’Amérique 15/06/2024 usp 1.615.000 1.734.106 0,06
American Electric Power Co., Inc. Videotron Ltd., 144A 5,125%
Preference 6,125% usb 1.839 98.386 0,00 15/04/2027 uso 315.000 327.979 0,01
Avaya Holdings Corp. usp 22.206 258.478 0,01
Bank of America Corp. Preference 34.312.471 1,17
7.2 22.747 "
59(5:)0” Dickinson and Co. Preference -~ ” ) o lblleosb\tsmjgisng International Ltd., 144A
6,125% usp 7.715 478.137 0,02 7 87504 01/02/2026 uso 326.000 281149 0,01
Caesars Entertainment Corp. usp 48.490 564.181 0,02 park Aerospace Holdings Ltd., 144A
Clear Channel Outdoor Holdings, Inc. usb 109.820 507.918 0,02 5750 15/08/2022 : usb 190.000 200.739 0,01
Colfax Corp. Preference 5,75% usp 828 102.755 0,00 spelf Drilling Holdings Ltd., 144A
Crown Castle International Corp., REIT 8,25% 15/02/2025 uso 444.000 414.043 0,01
Preference 6,875% usb 197 236.587 0,01 Telford Offshore Ltd. 12% 12/02/2024 USD 1662404 839.514 0,03
Danaher Corp. Preference 4,75% usb 238 260.013 0,01 Transocean Guardian Ltd., 144A
Fortive Corp. Preference 5% usb 191 194.685 0,01 5,875% 15/01/2024 usp 345.870 352.021 0,01
Halcon Resources Corp. usb 136.557 24.410 0,00  Transocean Phoenix 2 Ltd., 144A
iHeartMedia, Inc. ‘A" usb 5.408 83.824 0,00  7,75% 15/10/2024 usp 129.750 138.674 0,00
International Flavors & Fragrances, Transocean Pontus Ltd., 144A 6,125%
Inc. Preference 6% usb 4.990 265.842 0,01  01/08/2025 usp 263.655 272.320 0,01
NextEra Energy, Inc. Preference Transocean Poseidon Ltd., 144A
6,123% usb 3.953 258.566 0,01  6,875% 01/02/2027 usop 36.000 37.946 0,00
NII Holdings, Inc. usp 170.236 295.359 0,01  Transocean, Inc., 144A 9% 15/07/2023 usp 486.000 516.983 0,02
Penn Virginia Corp. usb 1.951 59.964 0,00 Transocean, Inc., 144A 7,25%
Sempra Energy Preference 6% usb 3.503 389.323 0,01 01/11/2025 usb 395.000 377.421 0,01
Stanley Black & Decker, Inc. Preference Transocean, Inc., 144A 7,5%
5,375% usb 896 90.684 0,00 15/01/2026 usp 472.000 452.093 0,02
VICI Properties, Inc., REIT usp 143.903 3.130.610 011 UPCBFinance IV Ltd., 144A 5,375%
Vistra Energy Corp. usb 13.159 295.749 0,01 15/01/2025 usp 1.195.000 1.234.339 0,04
Wells Fargo & Co. Preference 7,5% uso 485 666.756 0,02 -
5.117.242 0,17
8.784.974 030 france
Altice France SA, 144A 8,125%
Total des Actions 9.462.276 0,32  01/02/2027 usb 882.000 925.981 0,03
. R . _— Credit Agricole Corporate & Investment
Total des Valeurs mobiliéres et instruments du marché 253.724.782 8,67  Bank SA, FRN 3,22% 03/10/2021 usD  3.930.000 3.935.410 0,14
monétaire admis a la cote officielle d’'une bourse
4.861.391 0,17

160



JPMorgan Investment Funds - Income Opportunity Fund
Etat du portefeuille-titres (suite)

Au 30 juin 2019
Quantité/ Valeur de % de Quantité/ Valeur de % de
Valeur marché I'Actif Valeur marché I'Actif
Investissements Devise nominale usp net  Investissements Devise nominale usp net
Allemagne Panther BF Aggregator 2 LP, 144A
Deutsche Bank AG, FRN 3,567% 6,25% 15/05/2026 usop 245.000 253.917 0,01
13/07/2020 usb 8.940.000 8.874.425 0,30 Venator Finance Sarl, 144A 5,75%
Deutsche Bank AG, FRN 3,855% 15/07/2025 uso 670.000 614.725 0,02
04/02/2021 usp 2.500.000 2.479.188 0,09
- 7.414.915 0,25
11.353.613 0,39 .
Royaume-Uni
Hong Kong International Game Technology plc,
AIA Group Ltd., FRN, 144A 2,907% 144A 6,5% 15/02/2025 usp 940.000 1.032.971 0,03
20/09/2021 uso 3.940.000 3.938.542 0,13 Sensata Technologies UK Financing Co.
plc, 144A 6,25% 15/02/2026 usp 1.530.000 1.626.627 0,06
3.938.542 0,13 Tullow Oil plc, 144A 7% 01/03/2025 uso 295.000 297.889 0,01
Japon
Mitsubishi UFJ Financial Group, Inc., 2957.487 010
FRN 3,236% 26/07/2021 usb 8.120.000 8.135.063 0,28 Etats-Unis d’Amérique
Mitsubishi UFJ Financial Group, Inc., ABFC Trust, FRN, Series 2006-OPT2
FRN 3,37% 25/07/2022 usb 1.680.000 1.684.611 0,06 ‘A2’ 2,57% 25/10/2036 usb 7.048.032 6.802.038 0,23
Mizuho Financial Group, Inc., FRN Accredited Mortgage Loan Trust, STEP,
3,589% 13/09/2021 usb 11.410.000 11.541.272 0,39 Series 2003-3 ‘A1’ 5,21% 25/01/2034 usb 409.850 435.971 0,02
ACE Cash Express, Inc., 144A 12%
21.360.946 0,73 15/12/2022 usb 557.000 495.730 0,02
ACE Securities Corp. Home Equity Loan
Jersey . Trust, FRN, Series 2006-FM1 ‘A28’
Adient Global Holdings Ltd., 144A 2,52% 25/07/2036 usb  9.923.874 3.601.385 0,12
gjgii/;gﬂi@;ze‘: e 1448 55 usD 1205000 954185 003 adient US LLC, 144A 7% 15/05/2026 usp 525.000 539.716 002
' Adjustable Rate Mortgage Trust, FRN,
01/10/2025 UsD  1.560.000 1.378.650 005 series 2005-5 ‘5A1’ 4,584%
25/09/2035 usb 1.813.284 1.652.334 0,06
2332.835 0,08 AD/T sicumv Corp. (The) 4,125%
Luxembour: 15/06/2023 usb 475.000 475.910 0,02
Altice Luxegmourg SA, 144A 7,625% Ahern Rentals, Inc., 144A 7,375%
15/02/2025 uso 200.000 188.555 001 15/05/2023 usb 350.000 309.750 0,01
Dana Financing Luxembourg Sarl, AIG Global Funding, FRN, 144A 2,809%
1444 6.5% 01/06/2026 USD  L105.000 1161631 0,04 25/06/2021 i usb  2.030.000 2.038.293 007
INEOS Group Holdings SA, 144A Air Medical Group Holdings, Inc., 144A
5,625% 01/08/2024 USD  2785.000  2.844.808 0,10 i"ﬁfg"oi/ ggé 0 usp  1200.000 1.077.000 0.04
. o . X
;gt/eo‘gtzégkm Holdngs Sh. 1444 8% usD 389.000 405.912 001 15/06/2024 UsD 1558000 1.614.976 0,06
Intelsat Jackson Holdings SA, 144A Albertsons Cos. LLC 5,75% 15/03/2025 usp 660.000 666.019 0,02
8,5% 15/10/2024 UsD  2.590.000 2.570.303 0,09 é‘l'ﬁg';zgzagsmi%"ﬂ”v Inc., 1444 4,75% Uso 250,000 248,950 ool
Intelsat Jackson Holdings SA, 144A s . . . B
9,75% 15/07/2025 usb 2.105.000 2.147.100 0,07  Allison Transmission, Inc., 144A
Mallinckrodt International Finance SA, 5.875% 01/06/2029 ) usp 255.000 268789 0,01
144A 5,625% 15/10/2023 UsD  1.005.000 763.785 0,02 Ally Auto Receivables Trust, Series
Mallinckrodt International Finance SA, i(‘J‘lTS t/'U IL'QQ%TIS/??ZQZZ uso 5.261.537 5.254.506 018
144A 5,5% 15/04/2025 . 488.775 X ernative Loan Trust, Series
Trinseo Mater/\als/OperaUng SCA, 144A usb 735.000 002 2007-5(}3 ‘1A31" 5,5% 25/04/2037 usb 497.488 397.522 0,01
5,375% 01/09/2025 usb 640.000 618.221 0,02 f\z‘kel,msaé%ezé%ggggg Series 2005-J6 uso 108,048 308.0%6 ool
Tyco Electronics Group SA, FRN " - - .
2?928% 05/06/2020 b UsD  1.860.000 1.864.743 0,06 Alternative Loan Trust, Series 2006-13
2A1" 4,75% 25/12/2020 uso 100.064 89.936 0,00
Alternative Loan Trust, Series
13.053.833 044 2006-41CB "2A17' 6% 25/01/2037 usb 384.592 329.901 0,01
Pays-Bas Alternative Loan Trust, Series 2005-J3
ABN AMRO Bank NV, FRN, 144A ‘3A1" 6,5% 25/09/2034 usb 61.797 59.509 0,00
3,091% 27/08/2021 usb 3.950.000 3.965.642 0,13 Alternative Loan Trust, Series
Alcoa Nederland Holding BV, 144A 2005-50CB *4A1" 5% 25/11/2020 usb 87.361 87.768 0,00
6,75% 30/09/2024 usb 2.544.000 2.683.475 0,09  Alternative Loan Trust, Series 2005-J11
Alcoa Nederland Holding BV, 144A 7% ‘5A1" 5,5% 25/11/2020 usp 226.843 227.423 0,01
30/09/2026 usb 200.000 214.230 0,01  Alternative Loan Trust, Series
Constellium NV, 144A 6,625% 2006-24CB ‘Al’ 6% 01/08/2036 usp 1.048.386 894.274 0,03
01/03/2025 usp 380.000 397.235 0,01  Alternative Loan Trust, FRN, Series
Sensata Technologies BV, 144A 2006-J2 ‘AL’ 2,904% 25/04/2036 usp 1.257.277 738.884 0,03
5,625% 01/11/2024 usp 155.000 167.787 0,01  Alternative Loan Trust, Series
Stars Group Holdings BV, 144A 7% 2006-28CB ‘A7’ 6% 25/10/2036 usp 448.321 355.609 0,01
15/07/2026 usb 720.000 764.100 0,03 Alternative Loan Trust, Series
Ziggo Bond Co. BV, 144A 5,875% 2006-24CB ‘A23' 6% 01/08/2036 usp 2.034.163 1.735.143 0,06
15/01/2025 usp 245.000 248778 0,01  Alternative Loan Trust, Series
——  2006-31CB ‘A3’ 6% 25/11/2036 usp 1.901.286 1.629.883 0,06
8.441.247 0,29  Alternative Loan Trust
. Resecuritization, FRN, Series 2008-2R
Organisations 5_UDI'51_73U0”3/95 ‘2A1’ 6% 25/08/2037 usp 183.839 131.399 0,00
Ardagh Packaging Finance plc, 144A American Airlines Group, Inc., 144A 5%
7,25% 15/05/2024 UsD  1275.000 1348.708 0,05 01/06/2022 ) 160.000 164.743 0,01
Ardagh Packaging Finance plc, 144A American Express Co., FRN 3,05%
6% 15/02/2025 usp 2.045.000 2.122.291 0,07 17/05/2021 usp 5.940.000 5.959.810 0,20
Endo Dac, 1444 6% 15/07/2023 usp 1.972.000 1.419.840 0,05 American Express Co., FRN 3,165%
JBS USA LUX SA, 144A 5,875% 05/11/2021 usp 4.650.000 4.674.529 0,16
15/07/2024 usp 393.000 405.340 0,01 American Express Co., FRN 3,14%
JBS USA LUX SA, 144A 5,75% 20/05/2022 usp 7.050.000 7.067.237 0,24
15/06/2025 usb 119.000 123.962 0,00 American Express Credit Account
JBS USA LUX SA, 144A 6,75% Master Trust, FRN, Series 2017-8 ‘A’
15/02/2028 usb 581.000 631.547 0,02 2,514% 16/05/2022 uso 7.382.000 7.382.983 0,25
JBS USA LUX SA, 144A 6,5% American Home Mortgage Assets
15/04/2029 usb 454.000 494.585 0,02 Trust, FRN, Series 2006-2 ‘2A1 2,62%
25/09/2046 usb 503.251 480.986 0,02
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American Honda Finance Corp., FRN Calfrac Holdings LP, 144A 8,5%
2,851% 27/06/2022 usb 4.600.000 4.614.536 0,16 15/06/2026 usop 555.000 391.275 0,01
American Woodmark Corp., 144A California Resources Corp., 144A 8%
4,875% 15/03/2026 usb 780.000 768.300 0,03 15/12/2022 usop 222.000 167.055 0,01
AMRESCO Residential Securities Corp. Calpine Corp., 144A 5,25% 01/06/2026 usp 853.000 869.953 0,03
Mortgage Loan Trust, FRN, Series Campbell Soup Co., FRN 2,91%
1998-3 ‘MIA’ 3,06% 25/09/2028 usp 389.802 393511 0,01  16/03/2020 UsD  3.880.000 3.886.499 013
Angel Oak Mortgage Trust I LLC, FRN, Campbell Soup Co., FRN 3,04%
Series 20181 ‘A2', 144 3,309% 15/03/2021 usb - 7.310.000 7.292.017 0,25
27/04/2048 uso 2.236.331 2.253.587 0,08 Capital One Multi-Asset Execution
Angel Oak Mortgage Trust | LLC, FRN, Trust, FRN, Series 2015-A3 ‘A3’ 2,794%
Series 2018-2 *A2', 144A 3,776% 15/03/2023 USD  1.441.000 1.444.735 0,05
27/07/2048 usD 1.179.218 1.201.676 0,04 Capital One Multi-Asset Execution
Antero Midstream Partners LP 5,375% Trust, FRN, Series 2014-A4 ‘A4’
15/09/2024 usb 505.000 506.343 0,02 2,754% 15/06/2022 usD  10.502.000 10.505.976 0,36
Antler Mortgage Trust, Series Capital One NA, FRN 3,733%
2018-RTL1 ‘Al’, 144A 4,335% 30/01/2023 uso 2.160.000 2.178.986 0,07
25/07/2022 usb  2.307.000 2.327.200 008 carrington Mortgage Loan Trust, FRN,
Aramark Services, Inc., 144A 5% Series 2007-FREL ‘A2’ 2,63%
01/02/2028 usp 440.000 451.900 0,02 25/02/2037 usp 1.795.912 1.794.947 0,06
Arroyo Mortgage Trust, FRN, Series Carrington Mortgage Loan Trust, FRN,
2018-1°Al’, 144A 3,763% 25/04/2048 usp 4.951.725 5.094.786 0,17 Series 2007-HE1 ‘A2’ 2,58%
Ascend Learning LLC, 144A 6,875% 25/06/2037 uso 392.707 391.707 0,01
01/08/2025 usp 546.000 556.238 0,02 Carrington Mortgage Loan Trust, FRN,
Avantor, Inc., 144A 6% 01/10/2024 usb 715.000 762.923 0,03  Series 2007-RFC1 ‘A2’ 2,53%
Aviation Capital Group LLC, FRN, 144A 25/12/2036 usp 595.177 594.882 0,02
3,47% 01/06/2021 usp 1.860.000 1.869.226 0,06  Carrington Mortgage Loan Trust, FRN,
Avis Budget Car Rental LLC, 144A Series 2006-NC2 ‘A3’ 2,58%
6,375% 01/04/2024 usb 2.435.000 2.544.575 0,09 25/06/2036 usb 6.771.702 6.719.232 0,23
Banc of America Alternative Loan Carrington Mortgage Loan Trust, FRN,
Trust, Series 2006-4 2A1" 6% Series 2005-NC5 ‘M1" 2,91%
25/05/2021 usp 460.478 443.865 0,02 25/10/2035 usb 5.067.251 5.089.316 0,17
Banc of America Alternative Loan Carrizo Oil & Gas, Inc. 6,25%
Trust, Series 2005-2 ‘2CB1’ 6% 15/04/2023 usb 816.000 791.520 0,03
25/03/2035 uso 950.203 869.690 0,03  Caterpillar Financial Services Corp.,
Banc of America Funding Trust, FRN, FRN 2,915% 17/05/2021 uso 5.540.000 5.554.736 0,19
Series 2014-R7 ‘1AL’ 144A 2,554% CCO Holdings LLC, 144A 5,875%
26/05/2036 usp 2.541.139 2.466.401 0,08  01/04/2024 usb 4.855.000 5.075.951 0,17
Banc of America Funding Trust, Series CCO Holdings LLC, 144A 5,375%
2006-1 2A1" 5,5% 25/01/2036 usb 239.587 242.949 0,01  01/05/2025 uso 235.000 243.650 0,01
Banc of America Funding Trust, FRN, CCO Holdings LLC, 144A 5,75%
Series 2014-R7 2A1', 144A 2,544% 15/02/2026 uso 1.545.000 1.626.182 0,06
26/09/2036 usp 575.882 564.551 0,02 CCO Holdings LLC, 144A 5,5%
Banc of America Funding Trust, PO, 01/05/2026 usb 4.670.000 4.890.938 0,17
Series 2005-7 ‘4A8’ 0%25/11/2035 usb 51.431 50.572 0,00  CCO Holdings LLC, 144A 5,125%
Banc of America Funding Trust, FRN, 01/05/2027 usp 2.725.000 2.823.972 0,10
Series 2015-R4 ‘5A1’, 144A 2,627% CCO Holdings LLC, 144A 5%
25/10/2036 usp 4.558.567 4.459.929 0,15  01/02/2028 usp 160.000 163.128 0,01
Banc of America Funding Trust, FRN, CCO Holdings LLC 5,125% 15/02/2023 usp 1.260.000 1.282.176 0,04
Series 2006-D ‘5A2" 4,37% CCO Holdings LLC 5,75% 01/09/2023 usp 166.000 169.682 0,01
20/05/2036 usb 446312 425.447 0,01 (K Global, Inc., 1444 5.25%
Banc of America Mortgage Trust, 15/05/2029 usp 306.000 316.796 0,01
Series 2007-3 '1A1’ 6% 25/09/2037 UsD  1396.847 1369.179 005 Codar Fair LP, 144A 5,259 15/07/2029 0sD 80.000 81704 0.00
Banc of America Mortgage Trust, o "
Series 2005-11 2AL 5,25% 25/12/2020  USD 61114 61300 000  EYE Sarden & Pet Co. 6.125% WD 790.000 823737 0.03
Bank of America Corp., FRN 2,999% '
25/06/2022 USD 11520000 11550025 039 ooinearden & PeLCo. 5125 Usp 490000 481626 002
Bank of America Corp., FRN 3,772% Charter Communications Operatin; '
éla/ﬂli’ézfoﬁem Corp., FRN 3.561% usD  1.350.000 1.367.631 0.05 (1. FRN 4.229% 01/02/2004 usb  1.090.000 1.099.243 0,04
o " Chase Mortgage Finance Trust, Series
ZB‘;C gfh/zr?:jm Americas. inc. 1448 UsD  4.350.000  4.384.474 0I5 300351 1415 6% 25/05/2035 usb 811923 868.158 0,03
M Cheniere Corpus Christi Holdings LLC
Sfy"é’f&éoé/n Za?fe LG FRN 1448 usb 431.000 473.249 0.02 55755 31/05/2025 ¢ USD  1565.000 1742.804 0,06
2,979% 25/06/2021 USD  2.020.000 2.014.273 007 Ghemere Enery Partners LP 5,25% WD 185.000 191.428 001
BCPE Cycle Merger Sub II, Inc., 144A g '
T
Bear Stearns ARM Trust, FRN, Series 25/02/2037 ' usp 504.390 406.749 0,01
2005-12 ‘22A1" 4,544% 25/02/2036 usb 2.302.329 2.321.273 0,08  cyL Mortgage Pass-Through Trust,
?ff;féﬁ%gsséifg’%gfg ée%ﬁ‘f‘es ! Series 2006-15 ‘Al’ 6,25% 25/10/2036 usp 797.532 648.032 0,02
y A B CHL Mortgage Pass-Through Trust,
ZZ i‘;/" Gzlzgﬁ/gfcfgw Corp. 14A usb 924.466 960.876 003 Series 2005 51 ‘A2 5,5% 25/10/2035 usb 188.726 175.176 001
4,875% 15/07/2026 USD  905.000 925.833 003 o Mortgage bass MIOUEN st
Berry Global Escrow Corp., 144A 25/05/2037 usb 641.431 442.943 0,02
5,625% 15/07/2027 usp 320.000 332734 0,01 Chukchansi Economic Development
Blue Racer Midstream LLC, 144A Authority, 144A 9,75% 30/05/2020 UsD 2580551 1.445.109 0,05
6,125% 15/11/2022 uso 1.525.000 1.553.617 0,05 Cigna Corp., FRN, 144A 3,06%
BMW US Capital LLC, FRN, 144A 17/09/2021 USD  10.050.000  10.052.663 034
3,035% 13/08/2021 Usb  8.000.000 8.014.240 027 Cincinnati Bell, Inc., 144A 7%
BMW Us Capital LLC, FRN, 144A 15/07/2024 usb 653.000 577.497 0,02
3,125% 14/04/2022 usp 2.110.000 2.112.922 0,07 Cincinnati Bell, Inc., 144A 8%
Boyne USA, Inc., 144A7,25% 15/10/2025 usp 100.000 86.000 0,00
01/05/2025 usb 285.000 308.512 0.0 (1760 Petroleum Corp., 144A 6,25%
Bristol-Myers Squibb Co., FRN, 144A 15/08/2022 usb 367.000 369.294 0,01
2,905% 16/05/2022 usb 738.000 740.048 0,03 (itibank Credit Card Issuance Trust,
Buckeye Partners LP, FRN 6,375% FRN, Series 2018-A2 ‘A2’ 2,771% )
22/01/2078 usp 155.000 113.526 0,00 20/01/2025 UsD  1.301.000 1301116 0,04
BWAY Holding Co., 144A 5,5% Citibank Credit Card Issuance Trust,
15/04/2024 usp 690.000 689.075 0,02 FRN, Series 2016-A3 ‘A3’ 2,957%
BWX Technologies, Inc., 144A 5,375% 07/12/2023 Usb  1.093.000 1101163 0,04
15/07/2026 usb 175.000 180.688 0,01
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Citibank Credit Card Issuance Trust, Cooper-Standard Automotive, Inc.,
FRN, Series 2017-A4 ‘A4’ 2,687% 144A 5,625% 15/11/2026 uso 1.555.000 1.380.063 0,05
07(04/2022 . usb 7.086.000 7.092.363 0,24 Coty, Inc., 144A 6,5% 15/04/2026 usb 865.000 843.176 0,03
Eglr\lfasnk _Cregglga;d7 [is;!aznggz'ru;ust, Countrywide Asset-Backed Certificates
, Series - 8 o Trust, FRN, Series 2006-8 ‘2A3'
0§/08/2024 . usb 4.085.000 4.099.499 0,14 2,564% 25/12/2035 usb 2.740.894 2.717.369 0,09
Citibank Credit Card Issuance Trust, Countrywide Asset-Backed Certificates
Series 2017-A9 ‘A9’ 1,8% 20/09/2021 usb 8.404.000 8.392.560 0,29 Trust, FRN, Series 2006-BC3 2A3"
Citibank NA, FRN 3,05% 19/02/2022 usp 3.650.000 3.655.329 0,12 2,644% 25/02/2037 usp 1.730.733 1.730.447 0,06
Citibank NA, FRN 3,123% 20/05/2022 usp 5.440.000 5.447.834 0,19  Countrywide Asset-Backed Certificates
Citicorp Mortgage Securities Trust, Trust, FRN, Series 2007-2 ‘2A3’ 2,544%
Series 2007-5 '1A9" 6% 25/06/2037 usp 1.201.793 1.252.155 0,04 25/08/2037 . usb 2.385.564 2.355.174 0,08
Citigroup Mortgage Loan Trust, Series Countrywide AsseI-Ba(ked‘ Cerpﬂcates
2006-4 ‘1A’ 5,5% 25/12/2035 usb 120.524 121.369 0,00  Trust, FRN, Series 2007-8 2A3" 2,594%
Citigroup Mortgage Loan Trust, FRN, 25/11/2037 uso 2.049.883 2.037.041 0,07
Series 2014-10 '1AT’, 144A 2,612% Covey Park Energy LLC, 144A 7,5%
25/11/2036 usb 1.332.355 1.297.929 0,04 15/0?/2025 o uso 665.000 482.125 0,02
Citigroup Mortgage Loan Trust, FRN, Credit-Based Asset Servicing &
Series 2014-12 ‘1A4’, 144A 2,602% Securitization LLC, FRN, Series
25/08/2036 usp 4.465.446 4.386.849 0,5 2006-CB8 'Al}' 2,544% 25/10/2036 usp 4.214.494 3.907.056 0,13
Citigroup Mortgage Loan Trust, FRN, Crestwood Midstream Partners LP,
Series 2014-12 '2A4’, 144A 3,7% 144A 5,625% 01/05/2027 usp 440.000 436.700 0,02
25/02/2037 usb 723.479 736.278 0,03 CSC Holdings LLC, 144A 6,625%
AR éss'/ég/z‘g‘zs LLC, 144A 10,875% v e s 00
eries - B 2 o oldings LLC, )
25/07/2036 usp 1.751.913 1.713.614 0,06 15/10/2025 usp 9.186.000 10.528.993 0,36
chgag i T
eries -10 "4A1', . usp 300.000 . 0,01
25/02/2037 usp 2.220.457 2.116.704 0,07 CSC Holdings LLC 6,75% 15/11/2021 usb 388.000 415.668 0,01
Citigroup Mortgage Loan Trust, FRN, CSMC, FRN, Series 2011-12R ‘3A1", 144A
gg;l(;ségl;gll ‘4AT, 1444 2,677% 1.074.202 3,757% 27/07/2036 usb 365.655 366.165 0,01
usb 113.229 -074. 0,04 CSMC, FRN, Series 2014-10R ‘4AL’,
Citigroup Mortgage Loan Trust, FRN, 144A 2,656% 27/12/2036 usp 115.369 115.842 0,00
Series 2014-C 'A’, 1444 3,25%
) LA g CSMC, FRN, Series 2014-11R ‘8AI,
§5t/02/205|4 FRN 3766% usp 2.162.151 2.170.483 0,07 144A2,561% 27/04/2037 usp 374.164 374.362 0,01
tigroup, Inc., 8 CSMC, FRN, Series 2014-11R ‘9AI’,
02/08/2021 usD  9.400.000 9.533.856 033 144A2,617% 27/10/2036 usp 1.005.987 1.005.439 0,03
Citigroup, Inc., FRN 3,54% 25/04/2022 usp 600.000 605.028 0,02 CVR Partners LP, 144A 9,25%
Citigroup, Inc., FRN 3,95% 01/09/2023 usb 2.814.000 2.866.143 0,10 15/06/2023 usp 2.085.000 2.176.219 0,07
Citigroup, Inc., FRN 5,8% Perpetual usb 600.000 603.210 0,02 CVS Health Corp., FRN 3,173%
Citigroup, Inc., FRN 5,95% Perpetual usp 150.000 156.913 0,01  09/03/2021 usp 1.010.000 1.014.454 0,03
Citigroup, Inc., FRN 5,875% Perpetual usb 390.000 394.969 0,01  CWABS Inc., As_set»Backed Certificates
CitiMortgage Alternative Loan Trust, Trust, FRN, Series 2006-14 2A2"
Series 2007-A1 1A7" 6% 25/01/2037 usp 303383 299.817 0,01  2,554% 25/02/2037 " usp 325.305 325.722 0,01
Citizens Bank NA, FRN 3,248% CWABS Inc., Asset-Backed Qerll[lcates
14/02/2022 uso 1.300.000 1.301.741 0,04  Trust, FRN, Series 2006-18 ‘2A2
Clean Harbors, Inc., 144A 4,875% 2,564% 25/03/2037 B UsD  4.377.898 4.354.719 0,15
e U IB000 6000 e s006 1 S
Clear Channel Worldwide Holdings, , PRN, Serl g
Inc., 144A 9,25% 15/02/2024 usb 2.287.000 2.478.536 0,08 E'5‘64I% 23/09/2(:146th America LLC usp 2.141.841 2.119.243 0,07
Clear Channel Worldwide Holdings, Inc. aimler Finance North America LLC,
6,5% 15/11/2022 & usD 4.626.000 4.727.911 0,16 EEI;,A}‘A?? 3,115°O/u 04/((‘)5/2\_(:)21144/; usb  16.500.000 16.501.815 0,56
CNG Holdings, Inc., 144A 12,5% \dstream Operating LP,
15/06/2024 usD 610.000 588.650 0,02 gg::/uFé_";/‘j()s‘)éSO?Z‘lA o590 usp 190.000 203.775 0,01
CNX Midstream Partners LP, 144A o 27
6,5% 15/03/2026 uso 140.000 133.000 0,00 1D5£D3h/§0§n3 Residential Mortgage Trust usb 281.000 152.443 0,01
Cogent Communications Group, Inc., Ve idential A rust,
1447 5,625% 15/04/2021 Usb  2.480.000 2.524.144 009  FRN, Series 2017-2A AL, 144A 2,453%
Cogent Communications Group, Inc., 25/06/2047 . ) uso 758.437 760.058 0,03
1444 5,375% 01/03/2022 uso 40.000 41.400 0,00 Deephaven Residential Mortgage Trust,
FRN, Series 2018-2A °A2’, 144A 3,53%
COLT Mortgage Loan Trust, FRN, Series 25/04/2058 1.844.066
2018-1'AZ, 144A 2,981% 25/02/2048 usb 241818 241.859 0,01 Deephaven Residential Mortgage Trust, use 1820819 o 008
COLT Mortgage Loan Trust, FRN, Series : S .
2018-2 A2, 144A 3,542% 27/07/2048 USD  1.469.759 1.479.513 0,05 RN Series 2018-34 A2, 144A 3,891%
Comcast Corp., FRN 3,032% 25/08/2058 usp 964.803 979.258 0,03
" i Deephaven Residential Mortgage Trust,
gé/ri(r)n/SZE;;e Technologies LLC, 144A s 1990:000 1956708 007 FRN, Series 2018-4A 'A2', 144A 4,182%
6% 15/06/2025 usb 1.585.000 1.487.237 0,05 ?)i/nlt?u/rz\?;isources Inc.. 144A 9.25% usb 2:221.383 2261126 008
CommsScope, Inc., 144A 5,5% T "
01/03/2024 uso 138.000 141.905 0.00 31/03/2022 N usb 805.000 764.042 0,03
Commscope, Inc., 144A 6% Deutsche Alt-A Securities, Inc.
A Mortgage Loan Trust, FRN, Series
01/03/2026 X usb 713000 730825 003 30051 1AL 2,93% 25/02/2035 U 798610 784629 003
8?%?52%32%9' Inc., 1444 8,25% 722.324 Deutsche Alt-A Securities, Inc.
/03/20 usp 712.000 : 0.02 wortgage Loan Trust, FRN, Series
Community Health Systems, Inc., 144A 2005-1 '2A1’ 5,305% 25/02/2020 usp 72.038 72.369 0,00
8,625% 15/01/2024 usp 1.201.000 1.207.365 0,04 piscover Card Execution Note Trust,
Community Health Systems, Inc., 144A FRN, Series 2017-A1 ‘AL’ 2,884%
8,125% 30/06/2024 usb 880.000 655.600 0,02 15/07/2024 USD 1831000 1.844.188 0,06
Community Health Systems, Inc., 144A Discover Card Execution Note Trust,
8% 15/03/2026 usb 62.000 59.830 0,00 FRN, Series 2017-A3 ‘A3’ 2,624%
Conagra Brands, Inc., FRN 3,092% 17/10/2022 uso 709.000 709.877 0,02
29/10/20820 e e FRN 3341 usp  3.470.000 3.460.683 0,12 piscover Card Execution Note Trust,
onagra Brands, Inc., B FRN, Series 2018-A3 ‘A3’ 2,624%
22/10/2020 usp 580.000 580.899 0,02 15/12/2023 usp 2.445.000 2.450.498 0,08
Connecticut Avenue Sgcun}nes Trust, DISH DBS Corp. 6,75% 01/06/2021 uso 764.000 801.085 0,03
FRN,DSEFIES 2018-R07 “IML’, 144A DISH DBS Corp. 5% 15/03/2023 usp 585.000 563.337 0,02
ggfo/‘c’u?sh/i?“i‘gfgil FRN 3.418% usb 843.212 843.802 003 pisH DBS Corp. 7,75% 01/07/2026 USD  2.920.000 2.849.234 0,10
o g DISH DBS Corp. 5,875% 15/11/2024 455, 8.927.600 ..
15/05/2022 USD  2.850.000  2.889.245 010 pitDBs Corb. 55755 15/11/2 Usb-9.455.000 031
Constellation Merger Sub, Inc., 144A 15/06/2025 ’ USD  1.042.000 1.008.135 0,03
8,5% 15/09/2025 usp 930.000 860.250 0,03 o o '
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Downstream Development Authority of FHLMC Structured Agency Credit Risk
the Quapaw Tribe of Oklahoma, 144A Debt Notes, FRN, Series 2015-DN1 ‘M3’
10,5% 15/02/2023 usb 511.000 540.383 0,02 6,58% 25/01/2025 UsD  2.980.649 3132503 0,11
DuPont de Nemours, Inc., FRN 3,228% FHLMC Structured Agency Credit Risk
15/11/2020 usD  3.750.000 3.775.500 0,13 Debt Notes, FRN, Series 2016-DNA2
Ellington Financial Mortgage Trust, ‘M3’ 7,054% 25/10/2028 uso 6.106.000 6.695.725 0,23
FRN, Series 2017-1 ‘A3, 144A 2,841% Fieldstone Mortgage Investment Trust,
25/10/2047 usb 627.520 627.430 0,02 FRN, Series 2006-2 ‘2A3’ 2,674%
Ellington Loan Acquisition Trust, FRN, 25/07/2036 uso 1.534.479 884.657 0,03
Series 2007-2 *A2E’, 144A 3,53% First Data Corp., 1444 5,375%
25/05/2037 usp 543.910 546.850 0,02 15/08/2023 usD  1.991.000 2.027.137 0,07
Energizer Holdings, Inc., 144A 5,5% First Data Corp., 144A 5,75%
15/06/2025 usb 870.000 874.350 0,03 15/01/2024 UsD  5.209.000 5.356.857 0,18
Energizer Holdings, Inc., 144A 7,75% First Franklin Mortgage Loan Trust,
15/01/2027 usp 850.000 921115 0,03 FRN, Series 2006-FF12 ‘A4’ 2,544%
EnLink Midstream Partners LP, FRN 25/09/2036 usb 475.970 473.540 0,02
6% Perpetual usp 305.000 247.575 0,01  First Franklin Mortgage Loan Trust,
Entegris, INC., 144A 4,625% FRN, Series 2006-FF14 ‘A5’ 2,564%
10/02/2026 usb 770.000 771.925 0,03 25/10/2036 usp 4.883.487 4.816.600 0,16
Entercom Media Corp., 144A 7,25% First Franklin Mortgage Loan Trust,
01/11/2024 usb 480.000 504.000 0,02 FRN, Series 2006-FF8 'IAL" 2,57%
Entercom Media Corp., 144A 6,5% 25/07/2036 ‘ USD  4.456.072 4.429.767 0.15
01/05/2027 usp 325.000 337.017 0,01 g\rst Htorwzgn At\tesrnatlvg%oértgﬁejm
Enterprise Development Authority ecurities Trust, series |
(The), 144A 129 15/07/2024 usb 665.000 721525 002 575%25/12/2036 . usb 402914 302.794 001
Envision Healthcare Corp., 144A 8,75% g’\%é ;;%55/%322014{02 b usb 67.351 67.435 0,00
15/10/2026 445, 982.600 ,38% - - 2
EP/E”/”EV LLC, 1444 9,375% e . it e uso 690.037 695.005 0,02
01/05/2024 usD 2531000 632.750 002 ) - - g
EP Energy LLC, 144A 8% 29/11/2024 UsD  1.493.000 1.008.753 0,03 FNMA, FRN, Series 2016-C04 ‘1M1’
EP Energy LLC, 144A 89% 15/02/2025 ) 663.000 146.927 001 388%25/01/2029 o Usb  3.956.335 3.968.853 014
EP Energy LLC, 144A7.75% S poaroze o oo USD 5746654  5768.667 020
15/05/2026 D 2.905.000 2.585.450 0,09 ! - -/40. 108 -
ES/H Hgspita“w' e R a5 o ’ R USD 5397776 5.417.629 0,19
01/05/2025 D 450.1 461.826 02 > ’ - -39/ - ¢
Exéla \/ntermediate LLC, 144A 10% v 20000 o gg’gﬁn 5;;{03;85; 2017-Co3 T uso 7.434.580 7.456.616 0,25
15/07/2023 usp 335.000 272.876 001 : - s e "
FBR Securitization Trust, FRN, Series FNMA, FRN, series 2017-C05 ‘M1
2005-5 M1’ 3,12% 25/11/2035 usD  2.807.075 2.806.185 010 2:98%25/01/2030 o usp  7.989.870 7.987.392 0,27
FBR Securitization Trust, FRN, Series ;NQAO’ZQ%'ZSSS%ZO”’C% i 4.962.422
2005-2 ‘M2 3,18% 25/09/2035 usp 1.611.331 1.619.326 0,06 F';MA FR/N éemes Jr—— usb  4.961.402 -962. 017
RN Stuctned Ageney Credipise o0 ORI 340 somiay/bseon UsD 170984 L7209 00
Debt Notes, FRN, Series 2017-DNAI FNMA, FRN, Series 2018-COL ‘ML
M1’ 3,604% 25/07/2029 USD 6833429  6.862.549 023 303%25/07/2030 USD  10.843533  10.841.364 037
FHLMC Structured Agency Credit Risk FNMA, FRN, Series 2018-C03 ‘1M1’
Debt Notes, FRN, Series 2017-DNA2 E;;A"/; ZFSélNO/Sw?O - usp 736311 736.719 0,03
‘M1 N , Series -
Fmafg{:g‘;ﬁfg ngoezntycy Credit Risk Usb 11244193 11313993 039 3150 25/01/2031 . usp 5.791.270 5.795.101 0,20
Debt Notes, FRN, Series 2017-DNA3 FNMA, FRN, Series 2018-C06 1M1
ML’ 3,154% 25/03/2030 USD 11281467 11298608 039 298%25/03/2031 . uso 2162841 2162712 0.07
FHLMC Structured Agency Credit Risk FNMA, FRN, Series 2014-C03 ‘IM2
Debt Notes, FRN, Series 2017-HQAI 5,43% 25/07/2024 usp 2.610.655 2.739.695 0,09
‘ML’ 3,63% 25/08/2029 USD  3.430.226 3.442.481 0,12 FNMA, FRN, Series 2015-C03 ‘IM2"
FHLMC Structured Agency Credit Risk 7,43% 25/07/2025 usD  5.017.988 5.460.545 0,19
Debt Notes, FRN, Series 2017-HQA2 FNMA, FRN, Series 2015-C04 ‘1M2"
‘ML’ 3,204% 25/12/2029 usD  8.708.302 8.713.502 030 8.13%25/04/2028 usb - 10217.136 11.305.557 0,39
FHLMC Structured Agency Credit Risk FNMA, FRN, Series 2017-C02 2M1"
Debt Notes, FRN, Series 2017-HQA3 3,58% 25/09/2029 usb 7.317.216 7.340.436 0,25
ML 2,954% 25/04/2030 usp 160.398 160.338 0,01  FNMA, FRN, Series 2017-C04 ‘2M1"
FHLMC Structured Agency Credit Risk 3,28% 25/11/2029 usp 6.820.563 6.828.338 0,23
Debt Notes, FRN, Series 2018-HQAL FNMA, FRN, Series 2017-C06 ‘2M1"
‘M1’ 3,104% 25/09/2030 USD  3.468.951 3.471.362 012 3,18% 25/02/2030 usp 1196.236 1197.096 0,04
FHLMC Structured Agency Credit Risk FNMA, FRN, Series 2017-C07 ‘2M1’
Debt Notes, FRN, Series 2018-HQA2 3,08% 25/05/2030 usp 802.250 802.660 0,03
‘M, 144A 3,18% 25/10/2048 UsD  6.350.000 6.360.171 0,22 FNMA, FRN, Series 2018-C02 ‘2MI’
FHLMC Structured Agency Credit Risk 3,08% 25/08/2030 usp 1.208.329 1.208.964 0,04
Debt Notes, FRN, Series 2014-DN1 ‘M2’ FNMA, FRN, Series 2018-C04 ‘2M1"
4,63% 25/02/2024 usp 8.399.791 8.546.050 029 3,18% 25/12/2030 usp 762.956 763.521 0,03
FHLMC Structured Agency Credit Risk FNMA, FRN, Series 2018-C06 ‘2M1’
Debt Notes, FRN, Series 2014-DN2 ‘M2" 2,98% 25/03/2031 usp 1.870.421 1.870.336 0,06
4,054% 25/04/2024 - usb 3.629.123 3.648.460 0,12 FNMA, FRN, Series 2016-C05 2M2"
FHLMC Structured Agency Credit Risk 6,88% 25/01/2029 usp 7.668.228 8.174.255 0,28
Debt Notes, FRN, Series 2015-DNAL FNMA, FRN, Series 2014-C01 ‘M1’
M2' 4,254% 25/10/2027 o usb 1.617.047 1.635.393 0,06 4,03% 25/01/2024 usp 328.438 328.859 0,01
FHLMC Structured Agency Credit Risk Ford Credit Auto Owner Trust, Series
Debt Notes, FRN, Series 2015-DNA3 2016-2*A’, 144A 2,03% 15/12/2027 usb  2.227.000 2.223.975 0,08
M2' 5,254% 25/04/2028 s usb 2250299 PR 0,08 Ford Credit Auto Owner Trust, Series
FHLMC Structured Agency Credit Risk 2017-C ‘A3’ 2,01% 15/03/2022 uso  7.107.000 7.097.257 0,24
.DEb,t Nates, FRN, Series 2016-DNAL Ford Credit Auto Owner Trust, Series
M2’ 5,304% 25/07/2028 = Usd 903.748 914.701 003 50158 ‘B’ 2,04% 15/10/2020 USD 4452341 4.450.130 0,15
FHLMC Structured Agency Credit Risk Ford Motor Credit Co. LLC, FRN 3,226%
!)hAeg'tANggjs/F?g/ﬁ%g; 8201(’>"3NL\3 3332268 12/06/2020 usp 1.950.000 1.947.962 0,07
A404% - usb - 3317.019 332 OIL " Eord Motor Credit Co. LLC, FRN
e St”UCF‘g;deASE”CZ\E%?S“ARZ‘Sk 3,408% 05/04/2021 UsD 5550000 5.484.177 019
Debt Notes, FRN, series 0 Ford Motor Credit Co. LLC, FRN
M2’ 4,654% 25/11/2028 UsD  2.863.294 2.892.280 010 31849 12/10/2021 USD 10.830.000 10.657.099 036
EEHA Ncostters”,?gﬁfdsﬁﬁi?zﬁfgﬁ; “33’ TEELE\E&%%S%TF;%JEE%Q? oL, usb  1.066.000 1.090.157 0,04
6,43% 25/08/2024 X 756.085 , g ) 000 I g
FHLMC Stﬁua/ured Agency Credit Risk Us0 708003 003 Fremon} que Loan Trust, FRN, Series
Debt Notes, FRN, Series 2014-DN4 ‘M3’ 2006-11A1' 2,585% 25/04/2036 UsD  3.334.550 3.326.205 0,11
6,954% 25/10/2024 usp 1515.073 1.631.897 0,06
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Fremont Home Loan Trust, FRN, Series Herc Holdings, Inc., 144A 5,5%
2005-1 M4’ 3,45% 25/06/2035 usb 1.020.109 1.026.208 0,04 15/07/2027 usp 615.000 617.654 0,02
Frontier Communications Corp., 144A Herc Rentals, Inc. ‘A’, 144A 7,75%
8,5% 01/04/2026 usp 1.910.000 1.859.156 0,06 01/06/2024 usp 950.000 1.006.825 0,03
Frontier Communications Corp., 144A Herc Rentals, Inc., 144A 7,5%
8% 01/04/2027 usb 485.000 504.352 0,02 01/06/2022 uso 667.000 692.813 0,02
Frontier Communications Corp. Hertz Corp. (The), 144A 7,625%
6,875% 15/01/2025 usp 1.618.000 904.551 0,03 01/06/2022 usb 2.314.000 2.401.955 0,08
Frontier Communications Corp. 11% Hertz Corp. (The), 144A 5,5%
15/09/2025 usb 940.000 580.652 0,02 15/10/2024 usb 2.925.000 2.784.776 0,10
FXI Holdings, Inc., 144A 7,875% Hewlett Packard Enterprise Co., FRN
01/11/2024 usb 154.000 143.987 0,01  3,318% 05/10/2021 usb 6.937.000 6.939.150 0,24
Gates Global LLC, 144A 6% 15/07/2022 usb 737.000 738.843 0,03 Hexion, Inc., 144A 7,875% 15/07/2027 usp 125.000 125.937 0,00
GCI LLC, 144A 6,625% 15/06/2024 usb 275.000 286.000 0,01  High Ridge Brands Co., 144A 8,875%
GCI LLC 6,75% 01/06/2021 usb 5.907.000 5.917.337 0,20 15/03/2025 usp 1.105.000 104.975 0,00
GCP Applied Technologies, Inc., 144A Hilcorp Energy | LP, 144A 5%
5,5% 15/04/2026 usb 675.000 685.125 0,02 01/12/2024 usp 307.000 305.465 0,01
General Mills, Inc., FRN 3,141% Hillman Group, Inc. (The), 144A 6,375%
16/04/2021 usb 7.070.000 7.069.222 0,24 15/07/2022 usp 940.000 831.900 0,03
General Motors Co., FRN 3,353% Hilton Domestic Operating Co., Inc.
10/09/2021 usb 6.180.000 6.163.530 021 5125% 01/05/2026 usb 1.448.000 1.514.058 0,05
General Motors Financial Co., Inc., FRN Holly Energy Partners LP, 144A 6%
3,442% 09/04/2021 usb 7.400.000 7.391.120 0,25 01/08/2024 usb 140.000 145.600 0,01
General Motors Financial Co., Inc., FRN Hologic, Inc., 144A 4,375% 15/10/2025 usp 445.000 451.223 0,02
3,665% 06/11/2021 usp 2.280.000 2.277.731 0,08  Home Equity Asset Trust, FRN, Series
Genesys Telecommunications 2005-9 2A4’ 2,744% 25/04/2036 uso 79.058 79.278 0,00
Laboratories, Inc., 144A 10% Home Equity Mortgage Loan
30/11/2024 usp 115.000 124.775 0,00  Asset-Backed Trust INABS, FRN, Series
GLP Capital LP, REIT 5,25% 2006-C 2A" 2,56% 25/08/2036 usb 6.068.852 5.790.861 0,20
01/06/2025 usb 685.000 735.234 0,03  Home Equity Mortgage Loan
GLP Capital LP, REIT 5,75% Asset-Backed Trust INABS, FRN, Series
01/06/2028 usb 450.000 498.645 0,02 2006-C ‘3A3' 2,58% 25/08/2036 usp 1.422.957 1.386.288 0,05
Goldman Sachs Group, Inc. (The), FRN HomeBanc Mortgage Trust, FRN, Series
3,696% 26/04/2022 usb  16.240.000 16.374.954 0,56 2005-4 ‘AL’ 2,7% 25/10/2035 usp 2.636.283 2.663.351 0,09
Goldman Sachs Group, Inc. (The), FRN Homeward Opportunities Fund | Trust,
3,363% 31/10/2022 usp 4.154.000 4.157.780 0,14  FRN, Series 2018-1 ‘A2’, 144A 3,897%
Goldman Sachs Group, Inc. (The), FRN 25/06/2048 usp 1.931.196 1.970.254 0,07
3,581% 24/07/2023 Usb  2.240.000 2.246.709 0,08 Hyundai Capital America, FRN, 144A
Goodman Networks, Inc. 8% 3,529% 08/07/2021 USD  13.690.000 13.701.979 0,47
11/05/2022 usb 1.171.991 591.621 0,02  lcahn Enterprises LP 6,375%
Goodyear Tire & Rubber Co. (The) 15/12/2025 usb 713.000 728.290 0,02
4,875% 15/03/2027 usb 431.000 411.200 0,01  iHeartCommunications, Inc. 6,375%
Gray Television, Inc., 144A 7% 01/05/2026 uso 260.363 276.224 0,01
15/05/2027 usp 204.000 221.282 0,01 iHeartCommunications, Inc. 8,375%
Greif, Inc., 144A 6,5% 01/03/2027 usb 415.000 428.488 0,01 01/05/2027 usp 179.533 189.368 0,01
GSAA Home Equity Trust, FRN, Series ILFC E-Capital Trust |, FRN, 144A
2007-7 1A2' 2,61% 25/07/2037 usp 711.836 691.084 0,02 434% 21/12/2065 uso 1.180.000 825.292 0,03
GSAA Home Equity Trust, FRN, Series Impac CMB Trust, FRN, Series 2005-1
2007-5 1AV1 2,53% 25/05/2037 USD 350556 1574.186 005 2AL'294%25/04/2035 usb  3777.795 3.770.220 013
GSAA Home Equity Trust, FRN, Series Impac CMB Trust, FRN, Series 2005-5
2006-1°A2' 2,65% 25/01/2036 usb 1176.807 607.442 0,02 AL'3,07% 25/08/2035 usp 382.168 379.527 0,01
GSAMP Trust, FRN, Series 2006-FM1 lFﬂRthMSac ,\NDZXOggrﬁt\%al%qung, yg;t%
‘Al 2,59% 25/04/2036 .951.. 3.903.227 , Series - 8
GSAMP Trust,/FRr\c, Series 2006-HE3 v stz OB 25077203 usp 116.652 112.602 0,00
‘A2C 2,59% 25/05/2046 UsD  4.387.797 4347544 045  Infor US, Inc. 6,5% 15/05/2022 UsD  8.504.000 8.666.767 0,30
GSAMP Trust, FRN, Series 2007-HE1 Informatica LLC, 144A 7,125%
‘A2C" 2,58% 25/03/2047 usb 6.710.983 6.616.447 0,23 15/07/2023 usb 1.345.000 1.368.538 0,05
GSAMP Trust, FRN, Series 2005-WMC1 International Business Machines Corp.,
‘M1’ 3,165% 25/09/2035 usb 1.344.771 1.344.802 0,05 FRN2918% 13/05/2021 usb  11.050.000 11.088.896 0,38
GSMSC Resecuritization Trust, FRN, IQVIA, Inc., 144A 5% 15/10/2026 usp 425.000 440.782 0,02
Series 2014-1R ‘1A’ 144A 2,647% J.P. Morgan Mortgage Acquisition
26/04/2037 usp 484.838 481.739 0,02 Trust, FRN, Series 2007-CH3 ‘A1A"
GSR Mortgage Loan Trust, Series 2,6% 25/03/2037 UsD  8.082.417 8.067.037 0,28
2006-2F 2A1' 5,75% 25/02/2036 usp 713.824 695.172 0,02 JP. Morgan Mortgage Acquisition
GSR Mortgage Loan Trust, Series Trust, FRN, Series 2006-CW2 ‘AV4’
2006-3F ‘2A7' 5,75% 25/03/2036 usp 392.463 420.346 0,01 J2v§5hj% 25/058/2036d Mortsase Trust uso 186.311 186.042 0,01
. 69 } .P. Morgan Seasoned Mortgage Trust,
EE};ESR Ezz;g Eg;g 2';071550//010/2024 usb 614.000 474975 0.02 FRN, Series 2014-1°A2’, 144A 2,93%
15/05/2025 usp 80.000 61.580 0,00 25/05/2033 usp 2.805.268 2.800.279 0,10
Gulfport Energy Corp. 6,375% Jagged Peak Energy LLC 5,875%
15/01/2026 UsD 180.000 137073 o000 0M05/202 uso 75.000 73313 0.00
Halcon Resources Corp. 6,75% JELD-WEN, Inc., 144A 4,625%
15/02/2025 USD  895.000 290.647 o1 13/12/2025 usD 420.000 411.600 0.01
HarborView Mortgage Loan Trust, FRN, JELD-WEN, Inc., 144A 4,875%
Series 2005-8 ‘1A2A 3,101% 15/12/2027 usb 390.000 376.350 0,01
19/09/2035 X 148.333 John Deere Capital Corp., FRN 2,872%
Ha/rhoivwew Mortgage Loan Trust, FRN, Us0 163728 001 07/06/2021 UsD  3.302.000 3312187 0,11
Series 2004-9 ‘2A" 4,15% 19/12/2034 usp 933.771 853148 0,03  Kinetic Concepts, Inc., 144A7,875%
HarborView Mortgage Loan Trust, FRN, 15/02/2021 usb 984.000 1.009.830 0,03
Series 2005-11 2A1A" 3,061% Kraft Heinz Foods Co., FRN 3,115%
19/08/2045 usb 55.826 55.628 0,00 10/02/2021 usb 2.950.000 2.950.590 0,10
HarborView Mortgage Loan Trust, FRN, Kronos Acquisition Holdings, Inc., 144A
Series 2005-16 2A1A" 2,921% 9% 15/08/2023 usb 215.000 188.125 0,01
19/01/2036 usp 88.604 75.273 0,00 LABL Escrow Issuer LLC, 144A 6,75%
HarborView Mortgage Loan Trust, FRN, 15/07/2026 usop 460.000 464.025 0,02
Series 2006-9 ‘2A1A’ 2,651% LABL Escrow Issuer LLC, 144A 10,5%
19/11/2036 usp 1.937.824 1.768.406 0,06 15/07/2027 usb 345.000 346.715 0,01
Harley-Davidson Financial Services, Lehman Brothers Small Balance
Inc., FRN, 144A 3,022% 21/05/2020 usb 1.088.000 1.087.788 0,04 Commercial Mortgage Trust, FRN,
Harley-Davidson Financial Services, Series 2007-2A '1A3', 144A 2,674%
Inc., FRN, 144A 3,46% 02/03/2021 Usb  1700.000 1.699.652 006 25/06/2037 usD 1201115 1.186.839 0,04
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Lehman Mortgage Trust, Series 2006-4 NextEra Energy Operating Partners LP,
‘3A1' 5% 25/08/2021 usb 119.923 119.243 0,00  144A 4,25% 15/09/2024 usp 288.000 290.297 0,01
Liberty Interactive LLC 8,25% Nielsen Finance LLC, 144A 5%
01/02/2030 usp 75.000 75.067 0,00 15/04/2022 uso 691.000 692.330 0,02
Live Nation Entertainment, Inc., 144A Nissan Motor Acceptance Corp., FRN,
4,875% 01/11/2024 usb 430.000 441.825 0,02 144A3,016% 21/09/2021 uso 4.960.000 4.959.603 0,17
Long Beach Mortgage Loan Trust, FRN, Nissan Motor Acceptance Corp., FRN,
Series 2004-3 ‘M1’ 3,285% 25/07/2034 usp 303.255 302.059 0,01  144A3,487% 13/01/2022 uso 510.000 511.670 0,02
LTF Merger Sub, Inc., 144A 8,5% Nomura Home Equity Loan, Inc. Home
15/06/2023 usb 1.800.000 1.838.250 0,06  Equity Loan Trust, FRN, Series
Marriott International, Inc., FRN 3,12% 2006-HE1 ‘M1’ 2,84% 25/02/2036 uso 779.994 784.666 0,03
01/12/2020 usb 3.750.000 3.767.106 0,13 Nomura PeSECUFItIZ@tIOH Trust, FRN,
Marriott International, Inc., FRN Series 2015-2R “4Al’, 144A 2,984%
3,103% 08/03/2021 usb 1.200.000 1.205.724 0,04 26/12/2036 . usop 1.122.418 1.098.735 0,04
Martin Midstream Partners LP 7,25% NovaStar Mortgage Funding Trust,
15/02/2021 usp 205.000 201.925 0,01  FRN, Series 2007-1"AlA’ 2,56%
MASTR Alternative Loan Trust, Series 25/03/2037 . usb 7.569.364 5.757.912 0,20
2005-5 3A1’ 5,75% 25/08/2035 usb 1.191.786 988.211 0,03  NovaStar Mortgage Funq‘ﬂg Trust,
Mastr Asset-Backed Securities Trust, ;E/Nds/ez%e;ézooe"" A2C" 2,58% uso 1562663 2520279 0,09
FRN, Series 2006-HE4 ‘A2’ 2,54% . 204 e 4
25/11/2036 USD 2375545 1135.623 0,04  Novastar Mortgage Funding Trust,
Mastr Asset-Backed Securities Trust, FRN, Series 2006-4 "A2D" 2,68%
FRN, Series 2006-HE4 ‘A3’ 2,58% 25/09/2036 usb 2.053.746 1.151.440 0,04
25/11/2036 usb  3.045570 1.469.267 0,05  Novelis Corp., 144A 5,875%
Mattel, Inc., 144A 6,75% 31/12/2025 usb  2.280.000 2.337.445 008 (3)0/ 99;2103? e 1444 6,250 usp 980.000 992.735 003
Mattel, Inc. 3,15% 15/03/2023 usb 166.000 156.870 0,01 asis Petroleum, Inc., ,25%
Meredith Corp. 6,875% 01/02/2026 USD  805.000 854.153 003 OO cance Trust uso 320.000 3610 0.01
Merrill Lynch First Franklin Mrortg‘agev Series 2018-1A ‘C', 1444 3,77% "
Loan Trust, FRN, Series 2007-H1 ‘1A1 14/03/2029 2.033.261
3,404% 25/10/2037 Usb 391017 3.973.738 014 il lsvance Trust usb - 2:001.000 033 0,07
Parnerah Lo, REIT. 144 5050 Series 2018-1A D', 144A 4,08%
01/02/2027 ' ' ' usp 258.000 277.847 0,01 14/03/2029 usb 874.000 889.807 0,03
A . : ’ OneMain Financial Issuance Trust, FRN,
i _wer Co. FRN 2:961% Series 2017-1A *A2', 144 3,249%
usb 660.000 660.327 0,02
Morgan Stanley, FRN 3,772% 14/09/?03_2 v usb 2.859.000 2.865.622 0,10
20/01/2022 USD  7.155.000 7.227.623 025 SneMain Financial issuance Trust
Morgan stanley, FRN 3,521% 20/02/2029 USD  1.698.000 1.726.686 0,06
22/07/2022 usb 3.690.000 3.715.387 0,13 OneMain Financial Issuance Trust,
Morgan Stanley, FRN 3,981% Series 2017-1A ‘C’, 144A 3,35%
24/10/2023 Usb 5910000 6.020.015 021 12/09/2032 USD  1129.000 1133.573 0,04
."r"‘)r%aERsr\Eag‘eY ABZSOB%D&S; ‘;A‘Z”é; OneMain Financial Issuance Trust,
Tust, ERN, Seres 2007- STEP, Series 2016-2A ‘C', 1444 5,67%
3,404% 25/07/2037 _ usb 1.242.884 1.237.759 0,04 20/03/2028 usp 1.847.000 1.859.953 0.06
Morgan Stanley ABS Capital | Inc. OneMain Financial Issuance Trust,
Trust, FRN, Series 2004-SD3 ‘M1’, 144A Series 2015-2A ‘D', 144A 5,64%
?Agrggn/annzg{;i/ezvoigs Capital |, Inc. us0 core 208740 001 18/07/2025 USD  3.944.000 3.965.288 014
Y i OneMain Financial Issuance Trust,
Trust, PRI eries 2005-HES Ma 263310 Series 2017-1A ‘D', 144A 4,52%
405% 25/ ‘ / ol uso 760.158 : 003 14/09/2032 USD  9.983.000  10.089.241 034
'h(llr?irs%agRsNtageervieﬁBZS(Jggp\‘/biA(‘ﬁ‘ ”ACAS Option One Mortgage Loan Trust, FRN,
- FRN, 3 Series 2005-3 ‘M2’ 3,165% 25/08/2035 usp 940338 944317 0,03
ag?;:ﬁ ggr?‘:c Zaif(gage Loan Trust UsD 245,040 2.492.203 0.99 " Qutfront Media Capital LLC, 144 5%

TG " 15/08/2027 usb 310.000 317.421 0,01
aa/oaaosi o Usb 1066814 67108 008 o035 usp  asdeom 25250 009
MSCI, Inc., 144A 5,375% 15/05/2027 usb 510.000 545.578 0,02 Par Pharmaceutical 'mc 144A 7.5% T o '
Nabors Industries, Inc. 5,75% 01/04/2027 o o USD  685.000 672.595 0,02
01/02/2025 usp 880.000 782.892 0,03 Park Place Securities, Inc. . : :
Nationstar Home Equity Loan Trust, Asset-Backed Pass'Tﬁrou:gh
5'5?/’\1665/62%%572007{ 2AV3'2,584% 991507 Certificates, FRN, Series 2005-WHQ3
Nationsias Morigage 10€ 6.59% usb 992.281 - 003 M3'3,135% 25/06/2035 UsD  1.083917 1.087.649 0,04

WD Parsley Energy LLC, 144A 5,25%
01/07/2021 usp 402.000 402,515 001 15/08/2025 usD 515.000 524.481 0,02
Neiman Marcus Group Ltd. LLC, 144A Parsley Energy LLC, 144A 5,625%
14% 25/04/2024 USD  1.683.952 1.401.890 005 15/10/2027 uso 700.000 733.666 003
Neiman Marcus Group Ltd. LLC, 144A Peabody Energy Corp., 144A 6,375%
8% 25/10/2024 UsD  1.353.000 564.769 002 31/03/2005 usD 135.000 137.340 0.00
Neiman Marcus Group Ltd. LLC, 144A People’s Choice Home Loan Securities '
8,75% 25/10/2024 USD  2.733.404 1161.697 004 Truct, FRN, Series 2005-4 ‘1A' 2,950
Netflix, Inc., 144A 5,375% 15/11/2029 uso 335.000 354.767 001 25/12/2035 usp 632548 624.415 0,02
Netflix, Inc. 5,5% 15/02/2022 usp 65.000 68.530 0,00 petSmart, Inc., 144A 7,125%
Netflix, Inc. 4,875% 15/04/2028 usb 180.000 186.285 0,01 15/03/2023 usp 1.471.000 1.359.954 0,05
Netflix, Inc. 5,875% 15/11/2028 usp 900.000 994.118 0,03 PetSmart, Inc., 144A 5,875%
New Albertsons LP 8,7% 01/05/2030 usb 965.000 965.482 0,03 01/06/2025 usp 1.070.000 1.020.959 0,03
New Century Home Equity Loan Trust, PetSmart, Inc., 144A 8,875%
FRN, Series 2006-2 *A2B’ 2,59% 01/06/2025 usp 1.125.000 1.064.571 0,04
25/08/2036 usp 5.108.138 4.939.716 0,17 Pilgrim’s Pride Corp., 144A 5,75%
New Century Home Equity Loan Trust, 15/03/2025 usp 208.000 212.833 0,01
FRN, Series 2003-5 ‘Al7' 5,06% Popular ABS Mortgage Pass-Through
25/11/2033 usb 4.760 4.896 0,00  Trust, FRN, Series 2005-4 ‘M1' 2,864%
New Residential Mortgage Loan Trust, 25/09/2035 usp 2.290.995 2.306.692 0,08
FRN, Series 2018-NQM1 ‘A2’, 144A Post Holdings, Inc., 144A 5,5%
4,087% 25/11/2048 usb 1.664.054 1.720.780 0,06  01/03/2025 usb 355.000 367.895 0,01
Nexstar Broadcasting, Inc., 144A Post Holdings, Inc., 144A 5%
6,125% 15/02/2022 usb 1.085.000 1.099.919 0,04 15/08/2026 uso 1.732.000 1.760.258 0,06
Nexstar Broadcasting, Inc. 5,875% Post Holdings, Inc., 144A 5,75%
15/11/2022 usb 1.534.000 1.569.144 0,05  01/03/2027 usp 758.000 784.034 0,03
Nexstar Escrow, Inc., 144A 5,625% Post Holdings, Inc., 144A 5,625%
15/07/2027 usb 310.000 317.945 0,01 15/01/2028 usp 395.000 405.882 0,01
NextEra Energy Capital Holdings, Inc., Post Holdings, Inc., 144A 5,5%
FRN 3,071% 28/08/2021 usb 6.950.000 6.950.825 024 15/12/2029 usp 136.000 136.651 0,00
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Prestige Brands, Inc., 144A 5,375% SG Residential Mortgage Trust, FRN,
15/12/2021 usp 632.000 635.160 0,02  Series 2018-1°A2', 144A 3,58%
Prestige Brands, Inc., 144A 6,375% 27/04/2048 usb 577.197 584.548 0,02
01/03/2024 usp 650.000 682.097 0,02 Sinclair Television Group, Inc., 144A
Prime Security Services Borrower LLC, 5,125% 15/02/2027 uso 630.000 621.577 0,02
144A 9,25% 15/05/2023 usp 359.000 377.494 0,01  Sinclair Television Group, Inc. 6,125%
Prime Security Services Borrower LLC, 01/10/2022 usp 2.538.000 2.590.004 0,09
1444 5,25% 15/04/2024 usb 171.000 174.181 0,01  Sirius XM Radio, Inc., 144A 4,625%
Prime Security Services Borrower LLC, 15/07/2024 uso 400.000 408.944 0,01
1447 5,75% 15/04/2026 usb 176.000 181.136 0,01  Sirius XM Radio, Inc., 144A 6%
Protective Life Global Funding, FRN, 15/07/2024 uso 4.914.000 5.073.066 0,17
144A 2,85% 28/06/2021 usb 3.080.000 3.088.927 0,11  Sirius XM Radio, Inc., 144A 5,375%
Qwest Corp. 6,875% 15/09/2033 usp 42.000 41.903 0,00 15/04/2025 uso 595.000 614.680 0,02
RAAC Trust, FRN, Series 2007-5P2 ‘A" Sirius XM Radio, Inc., 144A 5,375%
2,804% 25/06/2047 usb 601.567 602.895 0,02 15/07/2026 usp 180.000 186.729 0,01
Rackspace Hosting, Inc., 144A 8,625% Six Flags Entertainment Corp., 144A
15/11/2024 usb 219.000 203.003 0,01 4.875% 31/07/2024 usp 75.000 76.031 0,00
Rain Cll Carbon LLC, 144A 7,25% Soundview Home Loan Trust, FRN,
01/04/2025 usp 1.715.000 1.594.950 0,05  Series 2006-0PTL 1Al 2,584%
RALI Trust, FRN, Series 2005-Q04 ‘2A1" 25/03/2036 usp 5737136 5.737.384 0,20
2,964% 25/12/2045 usp 133.515 116.572 0,00 Soundview Home Loan Trust, FRN,
RALI Trust, Series 2006-QS18 ‘3A3' Series 2006-0PT3 ‘1AL 2,585%
5,75% 25/12/2021 usb 126.847 123.061 0,00 25/06/?036 usb 8.822.577 8.820.760 0,30
RALI Trust, Series 2007-QS4 ‘5A2' 5,5% Soundview Home Loan Trust, FRN,
25/04/2022 usb 5.120 5127 0,00 Series 2006-0PT4 ‘1AL’ 2,58%
RALI Trust, Series 2003-QS16 ‘AL’ 5% 25/06/2036 usp 5.369.557 5.339.532 0,18
25/08/2049 usp 46.745 47556 0,00 Soundview Home Loan Trust, FRN,
RASC Trust, FRN, Series 2007-KS3 *Al3’ Series 2007-1 2A3' 2,6% 25/03/2037 usp 1.378.790 1.377.735 0,05
2,654% 25/04/2037 usp 1.526.111 1.518.294 0,05 Soundview Home anﬂvTrusL FRN,
RASC Trust, STEP, Series 2004-KS5 series 2007-0PT3 2A3' 2,584%
‘AIS’ 4,821% 25/06/2034 usp 760.538 781.401 0,03 25/08/2_037 usb 1.353.714 1.332.466 0,05
RASC Trust, FRN, Series 2005-KS2 ‘M1’ Soundview Home Loan Trust, FRN,
3,049% 25/03/2035 usb 578.660 580775 002 Series 2005-0PT3 ‘AL 2,69%
RBS Global, Inc., 144A 4,875% 25/11/2035 usp 1.612.808 1.616.629 0,06
15/12/2025 usp 295.000 209.099 0,01 Soundview Home‘ ann Trust, FRN,
RBSSP Resecuritization Trust, FRN, ;g;'l%s/sggg'ml A3'2,564%
Series 2012-6 ‘10A2’, 144A 2,627% : usp 2.525.532 2.520.206 0,09
26/08/2036 USD 2638740 259355 009 goundview Home Loan Trust FRN,
Refinitiv US Holdings, Inc., 144A 6,25% S Aoag P12 A3 2.584%
15/05/2026 Usb 360.000 372.065 0.01 2 usp 944.715 945.935 0,03
Regional Management Issuance Trust, Zg“"d"z'ggéHffRi,Lg%g;oré?/'oz’?/%%
TElt 20181 N, 144A 3,83% SoLlr?Zview Aome Loan Trust, FRN vep L2787 1928350 00
ése/g?;éza?aanagement Issuance Trust U 1964000 Lorean 007 Series 2005-2 'M5' 3,394% 25/07/2035 usp 1.015.091 1.025.478 0,04
Series 2018-2 ‘A", 144A 4,56% ' Springleaf Finance Corp. 7,125%
18/01/2028 usb 1.661.000 1.703.987 0.06 é%/r?r?g/\zeg??:unding Trust, Series vep 155,000 169:296 oot
5‘??3!5553225 ;g&?;g:;%?%nn/yush 2017-AA ‘B’, 144A 3,1% 15/07/2030 usp 2.198.000 2.210.537 0,08
25/02/2036 usb 6.191 6185 0,00 Springleaf Funding Trust, Series
Residential Asset Securitization Trust, 2017-AA°C', 144A 3,86% 15/07/2030 usp 557.000 569.791 0,02
Series 2004-A6 ‘AL’ 5% 25/08/2019 usb 33.700 33.680 0,00 STACRTrust, FRN, Series 2018-HRP2
Residential Asset Securitization Trust, ‘MI', 144A 3,254% 25/02/2047 usp 737.251 737.230 0,03
FRN, Series 2006-R1 ‘A2' 2,83% STACR Trust, FRN, Series 2018-HRP1
25/01/2046 uso 6.257.372 2.770.292 0,00 M2',144A 4,054% 25/04/2043 uso 12.374.892 12.431.701 0,42
Reynolds Group Issuer, Inc., FRN, 144A Standard Industries, Inc., 144A 4,75%
6,097% 15/07/2021 usb 2.230.000 2.235.575 0,08 15/01/2028 usp 965.000 957.787 0,03
Reynolds Group Issuer, Inc. 6,875% Staples, Inc., 144A 7,5% 15/04/2026 usb 1.025.000 1.017.953 0,03
15/02/2021 usp 327.478 328.801 0,01  Staples, Inc., 144A 10,75% 15/04/2027 usp 950.000 937.745 0,03
RFMSI Trust, Series 2006-510 ‘1Al 6% Starwood Mortgage Residential Trust,
25/10/2036 usb 1.202.331 1.146.968 0,04  FRN, Series 2018-IMC1 ‘A2’, 144A
REMSI Trust, FRN, Series 2005-5A2 3,895% 25/03/2048 uso 1.855.416 1.896.032 0,06
‘2A2’ 4,565% 25/06/2035 usb 102.654 100.313 0,00 Starwood Mortgage Residential Trust,
RFMSI Trust, Series 2006-512 '3A9 FRN, Series 2018-IMC2 ‘A2’, 144A
5,75% 25/12/2036 usp 1.132.615 1.091.523 0,04 4,223% 25/10/2048 usb 1.437.471 1.479.684 0,05
RFMSI Trust, Series 2006-59 ‘Al’ Steel Dynamics, Inc. 4,125%
6,25% 25/09/2036 usb 903.943 894.826 0,03 15/09/2025 usb 135.000 135.767 0,00
Rite Aid Corp., 144A 6,125% Structured Asset Investment Loan
01/04/2023 UsD  2.070.000 1712.925 0,06  Trust, FRN, Series 2006-2 ‘A3’ 2,764%
Sabre GLBL, Inc., 144A 5,375% Z5/04/20d36 us 3539814 3.490.239 0.12
15/04/2023 usb 1.095.000 1.122.375 0,04 Structured Asset Investment Loan
Saxon Asset Securities Trust, FRN, Trust, FRN, Series 2005-4 ‘M3' 3,124%
Series 2007-1‘A2C’ 2,58% 25/01/2047 usb 2.335.701 2.314.854 008 29/05/2035 usp 991617 997.731 003
Saxon Asset Securities Trust, STEP, Structured Asset Securities Corp.
Series 2002-3 ‘AF6' 5,407% ! Mortgage Loan Trust, FRN, Series
25/05/2031 usp L1259 1168.635 004 2006-BC5 ‘A4’ 2,6% 25/12/2036 usD 723.882 711.383 0,02
Saxon Asset Securities Trust, FRN, Structured Asset Securities Corp.
Series 2001-3 ‘AVI' 2,044% Mortgage Loan Trust, FRN, Series
25/09/2031 usb 873.709 876.867 0.03 2007-WF1 ‘A4’ 2,604% 25/02/2037 usp 2.646.747 2.643.891 0,09
Scientific Games International, Inc. : Sunoco LP, 144A 6% 15/04/2027 usb 195.000 204.487 0,01
10% 01/12/2022 usp 226.000 237.385 0,01 Sunoco LP 5,5% 15/02/2026 usp 195.000 203.441 0,01
Securitized Asset-Backed Receivables sunTrust Bank, FRN 3,166%
LLC Trust, FRN, Series 2006-NC3 ‘A1’ 02/08/2022 usp 2.660.000 2.656.409 0,09
2,544% 25/09/2036 usp 4.556.517 3.236.674 0,11  Synchrony Bank, FRN 2,955%
Securitized Asset-Backed Receivables 30/03/2020 UsD  8.500.000 8.510.838 0,29
LLC Trust, FRN, Series 2007-NC2 ‘A28’ Syneos Health, Inc., 144A 7,5%
2,544% 25/01/2037 usb 1.668.580 1.319.959 0,05 01/10/2024 uso 672.000 702.240 0,02
SemGroup Corp. 7,25% 15/03/2026 usb 270.000 265.317 0,01  Targa Resources Partners LP, 144A
Sempra Energy, FRN 3,097% 6,5% 15/07/2027 usp 221.000 239.942 0,01
15/01/2021 usb 30.000 29.945 0,00 Targa Resources Partners LP, 144A
Sempra Energy, FRN 2,86% 6,875% 15/01/2029 usb 369.000 409.583 0,01
15/03/2021 usb 7.580.000 7.545.663 0,26 TD Ameritrade Holding Corp., FRN
3,009% 01/11/2021 uso 1.900.000 1.902.508 0,07
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Tenet Healthcare Corp., 144A 6,25% Velocity Commercial Capital Loan
01/02/2027 usb 697.000 724.106 0,02 Trust, FRN, Series 2016-1 ‘M5', 144A
Terex Corp., 144A 5,625% 01/02/2025 usb 660.000 673.992 0,02 8.883% 25/04/2046 uso 925.000 1.019.726 0,03
Terwin Mortgage Trust, FRN, Series Velocity Commercial Capital Loan
2006-3 2A2’, 144A 2,614% Trust, FRN, Series 2017-1 ‘M5’, 144A
25/04/2037 usb 1.563.572 1.544.516 0,05  7,95% 25/05/2047 uso 597.000 641.423 0,02
Thornburg Mortgage Securities Trust, Velocity Commercial Capital Loan
FRN, Series 2007-4 ‘3A1’ 4,079% Trust, Series 2018-1°M5', 144A 6,26%
25/09/2037 usp 345.072 348.423 0,01 25/04/2048 usp 128.766 134.482 0,00
T-Mobile USA, Inc. 6,5% 15/01/2024 usp 545.000 566.511 0,02  Velocity Commercial Capital Loan
T-Mobile USA, Inc. 6,375% 01/03/2025 UsD  2.325.000 2.413.966 0,08  Irust, FRN, Series 2014-1°M6', 144A
T-Mobile USA, Inc. 6,5% 15/01/2026 UsD  2.020.000 2.179.459 0,07 3;11“":’/"6?[/]39(/504414“ — usp 226.000 234,654 001
T-Mobile USA, Inc. 4,75% 01/02/2028 761 - "
Toorak Mortgage Corp. i usb 1.709.000 L76LIS3 006 151072024 ) USD 1330000 1283450 0,04
Series 2018-1 ‘AL, 144A 4,336% Verus Se‘cu[\t\zat\on Trust, FRN, Series
25/08/2021 USD 1360.000 1370.282 0,05 2017-1A°A2, 1444 3158% 25/01/2047 usb 248.685 250.305 0,01
Towd Point Mortgage Trust, FRN, Verus Securitization Trust, FRN, Series
Series 2016-4 ‘AT, 144A 2,35% 2017-2A"A2', 144A 2,64% 25/07/2047 usp 998.583 998.015 0,03
25/07/2056 usb 3.585.679 3.575.525 0,2  Verus Securitization Trust, FRN, Series
Towd Point Mortgage Trust, FRN, 2018-1'A2', 144A 3,031% 25/02/2048 usD 513.463 515.041 0,02
Series 2017-6 ‘Al’, 144A 2,75% Verus Securitization Trust, FRN, Series
25/10/2057 usb 1.812.133 1.828.120 0,06 2018-2 *A2', 144A 3,779% 01/06/2058 usp 1.222.809 1.239.218 0,04
Towd Point Mortgage Trust, FRN, Verus Securitization Trust, FRN, Series
Series 2015-4 ‘ALB’, 144A 2,75% 2018-3 'A2', 144A 4,18% 25/10/2058 usp 1.758.062 1.803.991 0,06
25/04/2055 usb 220.508 221.426 0,01 Verus Securitization Trust, FRN, Series
Towd Point Mortgage Trust, FRN, 2018-INV2 'A2", 144A 4,401%
Series 2015-3 ‘A4B’, 144A 3,5% 25/10/2058 usb 1.960.043 2.028.252 0,07
25/03/2054 usp 2.322.015 2.360.140 0,08  Verus Securitization Trust, FRN, Series
TransMontaigne Partners LP 6,125% 2018-INV1 'BI', 144A 4,553%
15/02/2026 usp 140.000 134.750 0,00 25/03/2058 usp 1.522.000 1.631.236 0,06
TreeHouse Foods, Inc., 144A 6% Viacom, Inc., FRN 5,875% 28/02/2057 usp 180.000 183.555 0,01
15/02/2024 usb 600.000 619.500 0,02 Viacom, Inc., FRN 6,25% 28/02/2057 uso 100.000 103.461 0,00
Twin River Worldwide Holdings, Inc., VICI Properties 1 LLC, REIT 8%
1447 6,75% 01/06/2027 usb 115.000 119.888 0,00 15/10/2023 usb 1.922.414 2.100.237 0,07
UAL Pass-Through Trust, Series 2007-1 Volkswagen Group of America Finance
6,636% 02/01/2024 usb 11.035 11727 0,00 LLC FRN, 144A 3,305% 13/11/2020 usb 4.000.000 4.014.500 0,14
Ultra Resources, Inc. 11% 12/07/2024 usp 704.000 267.520 0,01 Volkswagen Group of America Finance
United Technologies Corp., FRN 3,175% LLC, FRN, 144A 3,475% 12/11/2021 usb 5.700.000 5.729.925 0,20
16/08/2021 usp 2.600.000 2.605.759 0,09 WA&T Offshore, Inc., 144A 9,75%
Uniti Group LP, REIT 8,25% 15/10/2023 usb 850.000 798.958 0,03 0V11/2023 usp 125.000 119.744 000
US Airways Pass-Through Trust, Series Washington Mutual Mortgage
2013-1B ‘B’ 5,375% 15/05/2023 usb 278.064 289.373 0,01 Pass-Through Certificates WMALT
Velocity Commercial Capital Loan Trust, FRN, Series 2005-7 ‘1A’ 2,854%
Trust, FRN, Series 2017-1 ‘AFL', 144A 25/0;)/2035 | usp 582.449 485.843 0,02
3,654% 25/05/2047 usb 1.951.858 1.957.815 0,07 Washington Mutual Mortgage
Velocity Commercial Capital Loan Pass-Through Certificates WMALT
Trust, FRN, Series 2016-2 ‘AFX' 2,997% Trust, Series 2005-8 1A8' 5,5%
25/10/2046 usp 1.886.681 1.881.647 0,06 2>/10/2035 usp 122.380 120.328 0,00
Velocity Commercial Capital Loan Wells Fargo & Co., FRN 3,465%
Trust, FRN, Series 2016-2 ‘M2 4,458% 11/02/2022 USD 4380000  4.406.784 015
25/10/2046 usb 297.000 303.489 0,01 Wells Fargo Bank NA, FRN 2,903%
Velocity Commercial Capital Loan 21/05/2021 usb  4.220.000 4.225.064 0,14
Trust, FRN, Series 2018-2 ‘M2', 144A Wells Fargo Bank NA, FRN 3,092%
4,51% 26/10/2048 usp 364.731 390.191 001 23/07/2021 usD  9.760.000 9.777.129 0,33
Velocity Commercial Capital Loan Wells Fargo Bank NA, FRN 3,141%
Trust, FRN, Series 2015-1 ‘M3', 144A 27/05/2022 UsD  4.540.000 4.550.828 0,16
7,05% 25/06/2045 usp 2.926.000 3.064.007 0,10 Wells Fargo Home Equity Asset-Backed
Velocity Commercial Capital Loan Securities Trust, FRN, Series 2006-3
Trust, FRN, Series 2016-1 ‘M3’, 144A ‘A2’ 2,58% 25/01/2037 usp 713.028 712.826 0,02
6,807% 25/04/2046 usb 2.228.000 2.301.464 0,08 Wells Fargo Mortgage Backed
Velocity Commercial Capital Loan Securities Trust, STEP, Series 2007-10
Trust, FRN, Series 2016-2 ‘M3’ 5,498% ‘1A9" 6% 25/07/2037 usb 213.238 215.056 0,01
25/10/2046 usp 440,000 462.109 0,02 Wells Fargo Mortgage Backed
Velocity Commercial Capital Loan Securities Trust, Series 2007-3 ‘3A1"
Trust, FRN, Series 2017-1 ‘M3, 144A 5,5% 25/04/2022 usp 38.765 39.576 0,00
5,35% 25/05/2047 uso 898.000 925.758 0,03  Wells Fargo Mortgage Backed
Velocity Commercial Capital Loan Securities Trust, Series 2006-11 ‘A2’
Trust, Series 2018-1 ‘M3', 144A 4,41% 6% 25/09/2036 usb 96.423 94.893 0,00
25/04/2048 usp 394.061 408.755 0,01  Wells Fargo Mortgage Backed
Velocity Commercial Capital Loan Securities Trust, Series 2005-16 ‘A8’
Trust, FRN, Series 2018-2 ‘M3, 144A 5,75% 25/12/2035 usb 81.267 88.687 0,00
4,72% 26/10/2048 usp 346.102 367.827 0,01  Wells Fargo Mortgage Backed
Velocity Commercial Capital Loan Securities Trust, Series 2006-11 ‘A8’
Trust, FRN, Series 2015-1 ‘M4, 144A 6% 25/09/2036 usp 574.061 564.952 0,02
7,4% 25/06/2045 usp 113.000 119.321 0,00  Wells Fargo Mortgage Backed
Velocity Commercial Capital Loan Securities Trust, Series 2007-11 ‘A85’
Trust, FRN, Series 2016-2 ‘M4’ 7,225% 6% 25/08/2037 uso 73.984 71.325 0,00
25/10/2046 usp 513.000 543.768 0,02 Wells Fargo Mortgage Backed
Velocity Commercial Capital Loan Securities Trust, Series 2007-11 ‘A96’
Trust, FRN, Series 2017-1'M4', 144A 6% 25/08/2037 usp 85.366 86.484 0,00
6,4% 25/05/2047 usb 928.000 978.389 0,03  William Carter Co. (The), 144A 5,625%
Velocity Commercial Capital Loan 15/03/2027 usp 245.000 256.638 0,01
Trust, FRN, Series 2017-2 ‘M4’, 144A Williams Cos., Inc. (The) 7,875%
5% 25/11/2047 usp 1.179.699 1.196.462 0,04 01/09/2021 usb  1.360.000 1507.737 0,05
Velocity Commercial Capital Loan Windstream Services LLC, 144A 9%
Trust, Series 2018-1‘M4’, 144A 5,01% 30/06/2025§ usb 4.231.000 2.949.853 0,10
25/04/2048 usp 252.145 262.068 0,01  Windstream Services LLC, 144A
Velocity Commercial Capital Loan 8,625% 31/10/2025§ usp 190.000 194313 0,01
Trust, FRN, Series 2018-2 ‘M4’, 144A Wynn Las Vegas LLC, 144A 5,5%
5,32% 26/10/2048 usb 744.168 773.490 0,03  01/03/2025 usb 1.585.000 1.632.986 0,06
Velocity Commercial Capital Loan XPO Logistics, Inc., 144A 6,5%
Trust, FRN, Series 2015-1 ‘M5’, 144A 15/06/2022 usb 453.000 462.060 0,02
8,287% 25/06/2045 usb 876.000 928.947 0,03
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XPO Logistics, Inc., 144A 6,125% Etats-Unis d’Amérique
01/09/2023 usb 764.000 792.386 0,03  Charta LLC 0% 16/08/2019 usb  50.000.000 49.839.236 1,70
XPO Logistics, Inc., 144A 6,75% Charta LLC 0% 19/08/2019 usb  50.000.000 49.823.900 1,70
15/08/2024 usp 212.000 226.441 0,01  Liberty Street Funding LLC 0%
Zayo Group LLC, 144A 5,75% 07/08/2019 usp 495.000 493.658 0,02
15/01/2027 usp 545.000 554.374 0,02 Nieuw Amsterdam Receivables Corp.
Zekelman Industries, Inc., 144A 0% 02/08/2019 usp 2.200.000 2.194.757 0,08
9,875% 15/06/2023 usp 1.944.000 2.052.135 0,07 —
Zoetis, Inc., FRN 2,96% 20/08/2021 usb 1.400.000 1.394.883 0,05 102.351.551 3,50
1.299.484.306 44,39 Total des Billets de trésorerie 508.791.859 17,38
Total des Obligations 1.429.454.342 48,82  Obligations convertibles
i ind - Bermudes
Certificats de dépot Golar LNG Ltd. 2,75% 15/02/2022 USD 176000 162564 0,01
Canada Jazz Investments | Ltd. 1,875%
Toronto-Dominion Bank (The), FRN 15/08/2021 usp 361.000 365.814 0,01
2,642% 09/10/2019 usb  20.000.000 20.007.850 0,68 -
528.378 0,02
20.007.850 0,68 N _
Iles Caimans
France Ctrip.com International Ltd. 1%
Natixis SA, FRN 2,747% 15/10/2019 usb  30.000.000 30.016.710 1,03 01/07/2020 usb 183.000 180.868 0,01
E—— Ctrip.com International Ltd. 1,99%
30.016.710 1,03 01/07/2025 usb 368.000 401.573 0,01
P Huazhu Group Ltd. 0,375% 01/11/2022 uso 94.000 101.582 0,00
apon iQIvl, Inc., 9 . 199.618 \
Chiba Bank Ltd. 2,4% 11/07/2019 usb  12.840.000 12.840.649 0,44 llsé“/l\jo\r&%r;4;12A5i6/olg/ll/10/36220225 Egg ;g;ggg 366.386 8'31
Chiba Bank Ltd. 2,62% 23/07/2019 usb  20.000.000 20.004.900 0,68 _
Norinchukin Bank (The) 2,52%
09/08/2019 usp 400.000 400.070 0,01 1250027 004
Sumitomo Mitsui Banking Corp. 2,33% Allemagne
12/07/2019 usb 6.642.000 6.641.925 0,23 Deutsche Bank AG 1% 01/05/2023 uso 192.000 186.469 0,01
Sumitomo Mitsui Trust Bank Ltd. 2,6% _—
11/07/2019 USD  25.000.000  25.001.980 0,85 186.469 0,01
Sumitomo Mitsui Trust Bank Ltd. -
2,335% 12/07/2019 usb 7.760.000 7.759.848 027 Jersey
Ensco Jersey Finance Ltd. 3%
72.649.372 2,48 31/01/2024 uso 215.000 169.077 0,01
Total des Certificats de dépot 122.673.932 4,19 169.077 0,01
5 — Mexique
Billets de trésorerie Cemex SAB de CV 3,72% 15/03/2020 usp 150.000 149.944 0,00
Canada E—
Canadian Imperial Bank of Commerce, 149.944 0,00
FRN 2,76% 01/10/2019 usb  50.000.000 50.030.600 1,71 -
Royal Bank of Canada, FRN 2,799% Pays-Bas
08/01/2020 usD  75.000.000 75.075.187 2,56 NXP Semiconductors NV 1%
Toronto-Dominion Bank (The), FRN 01/12/2019 usp 370.000 393354 0,01
2,621% 13/09/2019 usb  50.000.000 50.023.210 171
_ 393.354 0,01
175.128.997 598 Etars-nis d'Amérique
Chine - Advanced Micro Devices, Inc. 2,125%
Agricultural Bank of China Ltd. 0% 01/09/2026 X uso 103.000 400.809 0,01
07/08/2019 usp 3.250.000 3.241.043 0,11 Akamai Technologies, Inc. 0,125%
Bank of China Ltd. 0% 22/08/2019 USD  7.581.000 7551141 026 01/05/2025 usp 181.000 193170 001
China Construction Bank Corp, 0% Ares Capital Corp. 3,75% 01/02/2022 usp 259.000 261.203 0,01
30/08/2019 USD  14.250.000 14.187.477 0.48  Atlassian, Inc. 0,625% 01/05/2023 usp 118.000 199.695 0,01
_ BioMarin Pharmaceutical, Inc. 0,599%
24.979.661 0,85 01/08/2024 usb 181.000 187.254 0,01
Booking Holdings, Inc. 0,35%
Japon 15/06/2020 usb 488.000 694.492 0,02
MUFG Bank Ltd. 0% 01/10/2019 UsD  15.000.000 14.906.520 051 Caesars Entertainment Corp. 5%
— 01/10/2024 usb 185.459 314.433 0,01
14.906.520 0,51 CenterPoint Energy, Inc., FRN 4,51%
. 15/09/2029 usb 2.006 99.809 0,00
gﬁg%ﬁk ASA. FRN 2.543% Chegg, Inc., 144A 0,125% 15/03/2025 usp 154.000 153.986 0,01
. ,543%
12/12/2019 USD 48500000 48514414 Leo  (isapeake Energy Corp. 5,5% UD 1690000 134435 005
Coupa Software, Inc., 144A 0,125%
48.514.414 166 15/06/2025 usp 151.000 160.312 0,01
ingapour DISH Network Corp. 2,375%
‘(g)lcegrsga{hinese Banking Corp. Ltd. Iﬁé?ﬁ(fe?\iérk Corp. 33759 usp 304.000 281.472 0,01
o .3,375%
0% 19/08/2019 usb  97.000.000 96.659.409 3,30 15/08/2026 usb 205.000 199.465 0,01
96.659.409 330 Docusign, Inc., 144A 0,5% 15/09/2023 usp 94.000 97.431 0,00
Dycom Industries, Inc. 0,75%
Emirats arabes unis 15/09/2021 usp 138.000 134.654 0,01
First Abu Dhabi Bank PJSC 0% Euronet Worldwide, Inc., 144A 0,75%
02/08/2019 usb  21.300.000 21.249.114 0,73 15/03/2049 usp 350.000 421.351 0,02
Exact Sciences Corp. 1% 15/01/2025 usp 227.000 384.291 0,01
21.249.114 0,73 Finisar Corp. 0,5% 15/12/2036 usb 265.000 258.384 0,01
Royaume-Uni Eg/rgg/ezgozrzp" 144A0875% 89.764
HISBC Bank plc. FRN 2.738% 25,002,193 IAC FinanceCo, Inc., 144A 0,875% v £7.000 ) 000
/11/. usb  25.000.000 -002. 085 01/10/2022 usp 303.000 459.519 0,02
lllumina, Inc. 0,5% 15/06/2021 usD 271.000 408.759 0,01
25.002.193 985 Intel Corp. 3,25% 01/08/2039 usD 78.000 182.208 0,01
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Liberty Expedia Holdings, Inc., 144A Reichhold Industries, Inc., 144A
1% 30/06/2047 usb 94.000 93.749 0,00 9,075% 08/05/2017 §* usp 2.433.329 3 0,00
Liberty Interactive LLC, 144A 1,75% Texas Competitive Electric Holdings Co.
30/09/2046 usp 80.000 99.582 0,00  LLC11,5% 01/10/2020 * usbD  21.030.000 84.120 0,01
Liberty Media Corp. 1,375% 15/10/2023 usb 324.000 359.870 0,01  Triangle USA Petroleum Corp., 144A
Live Nation Entertainment, Inc. 2,5% 6,75% 15/07/2022 §* usp 2.011.000 2 0,00
15/03/2023 usp 344.000 409.960 0,01 -
Medicines Co. (The) 2,75% 15/07/2023 usb 189.000 184.511 0,01 1.286.037 0,05
Mercadolibre, Inc., 144A 2% E—
15/08/2028 usb 166.000 254.988 0.01  Total des Obligations 1.286.037 0,05
Microchip Technologv Inc. 1,625% . -
15/02/2025 usb 227.000 400.229 0,01  Actions
Microchip Technology, Inc. 1,625% lles Caimans
ﬁ/(?ééﬁ%z'rechnologv, Inc. 2,25% usb 260.000 309.538 001 Telford Offshore Holdings Ltd. * usp 83.376 46.899 0,00
15/02/2037 usb 85.000 100.316 0,00
Nuance Communications, Inc. 1% 46.899 0,00
15/12/2035 usb 299.000 280.667 001 Etats-Unis d"Amérique
ON semiconductor Corp. 1% 21st Century Oncology Holdings, Inc. * usb 5.046 183.422 0,01
0 ks Inc. 1448 0.756% usp 195.000 240019 0.0 21t Oncology Preferred * usD 6.391 1.345.753 0,04
01/07/2023 S ' Usp 473.000 500.794 0,02 CIaer? Holdings * usb 1.544 1.003.600 0,03
Pluralsight, Inc., 144A 0,375% - i Ela\re stSIo';es, \r;c. Piefereme * UgD ) 8281 1143(;2283 gg!i
01/03/2024 ’ usb 68.000 71727 0,00 Ctomputershare, Inc. " Usb 60.726 396 05
RingCentral, Inc. 0% 15/03/2023 usD 51.000 76,164 0,00 Digital Turbine, Inc. o8p o8l 9 0,00
ServiceNow, Inc. 0% 01/06/2022 USD  184.000 385.664 001  General Motors Co. . uso 25581 0 0.00
silicon Laboratories, Inc. 1,375% genera: Mo;ors Eorp. gre;erence N UgD 24973,126 8 8’88
01/03/2022 usp 174.000 213585 0,01  beneralMotors Corp. Preference usb 634 g
Splunk, Inc., 144A 1,125% 15/09/2025 usp 99.000 110.075 0,00 General Motors Corp. Preference * usp 704.913 0 0,00
Square, Inc. 0,5% 15/05/2023 usp 315.000 374.456 0,01 General Motors Corp. Preference * usop 166.826 0 0,00
Supernus Pharmaceuticals, Inc. General Motors Corp. Preference * usp 84.916 0 0,00
0,625% 01/04/2023 usb 148.000 143.248 0,01  Goodman Private * usp 92.605 0 0,00
Twitter, Inc. 1% 15/09/2021 usp 349.000 334.241 0,01  Goodman Private Preferred Shares
Viavi Solutions, Inc. 1% 01/03/2024 usp 192.000 225379 o001 Preference* usp 110.179 1102 0,00
Vishay Intertechnology, Inc., 144A Motors Liquidation Co. Preference * usp 2.110 0 0,00
2,25% 15/06/2025 usp 290.000 265.699 0,01 Nine Point Energy Holdings, Inc. * usp 43.563 218.686 0,01
Western Digital Corp., 144A 1,5% Reichhold , Inc. * uso 4.045 3.126.785 0,11
01/02/2024 usb 124.000 110.222 0,00  Remington LLC* usb 3.150.000 0 0,00
Workday, Inc. 0,25% 01/10/2022 usp 157.000 235.172 0,01  Remington Outdoor Co., Inc. * usp 32371 48.556 0,00
Zillow Group, Inc. 2% 01/12/2021 usb 112.000 125.255 0,00  Triangle USA Petroleum Corp. * usb 878 863.610 0,03
Zynga, Inc., 144A 0,25% 01/06/2024 usb 106.000 103.637 0,00 Vistra Energy Corp. Rights
—  31/12/2049* usb 360.159 286.326 0,01
12.935.603 0,44 -
9.884.147 0,34
Total des obligations convertibles 15.612.852 0,53 —
Total des Actions 9.931.046 0,34
Actions -
Bermudes Warrants
Bunge Ltd. Preference 4,875% uso 1.693 167.785 0,01  Etats-Unis d’Amérique
iHeartCommunications, Inc. 31/12/2019 * usp 25174 402.784 0,01
167.785 0,01 Jack Cooper Emerprlses Inc.
. L 26/04/2027 * usb 5.672 0 0,00
Etats-Unis d’Amérique Jack Cooper Enterprises, Inc.
MYT Holding Co. Preference, 144A usb 831.707 767.250 0,02 29/10/2027 * usb 6.123 0 0,00
Penn Virginia Corp. usb 16.065 493.758 0,02 Remington Outdoor Co., Inc.
15/05/2022 * usb 32.643 326 0,00
1.261.008 0,04 —
403.110 0,01
Total des Actions 1.428.793 0,05 E—
Total des valeurs mobiliéres et des instruments du marche 2.077.961.778 70,97 Total des warrants 403.110 oo
monétaire admis a la cote d’un autre marché . Total des autres valeurs mobiliéres et instruments du marché 11.620.193 0.40
monétaire 4
Autres valeurs mobiliéres et instruments du marché monétaire
Parts d’OPCVM agréés ou d’autres organismes de placement collectifs
Obligations
les Caimans Fonds de placement collectifs - AIF
Dryden XXII Senior Loan Fund, Reg. S, Etats-Unis d’Amérique
FRN, Series 2011-22X ‘SUB’ Advent Claymore Convertible
0%15/01/2022* usb 1.960.748 0 0,00 Securities and Income Fund uso 154.549 2.324.417 0,08
Blackstone/GSO Strategic Credit Fund usb 1.048.192 15.319.326 0,52
0 0,00  BNY Mellon High Yield Strategies Fund usp 1.339.737 4.092.897 0,14
inic AAmar Eaton Vance Floating-Rate Income Plus.
Stats-unis mg’;ig’ﬁ)‘; e FRN 10% Fund usD 161.665 2.424.167 0,08
30/04/2023 * USD 1335048 1201543 0,04  EalONVance Floating-Rate Income
* Trust usb 680.162 9.154.980 0,31
Avaya, Inc, 1444 7% 01/04/2049 usb 3:663.000 36 0:00"eaton vance Senior Income Trust uso 826.850 5.126.467 OY18
Clear Channel Communication 9% h . ) e .
15/12/2019% usp 2.671.000 3 0,00 Lnﬁ(jsco Dynamic Credit Opportunities usp 1588750 17722506 061
ﬁlfgﬂ%’m‘ ,Cn%mgmg/f'gffgg}”zzm . 0D 1660000 o 0,00 INVesco Senior Income Trust USD 3791538  16.284.656 0556
Motors L\quwdamon Co. 8.25% Nuveen Credit Strategies Income Fund usp 2.477.600 19.610.204 0,67
15/07/2023 USD  4.000.000 0 0,00 Nuveen Floating Rate Income Fund usp 940.000 9.202.600 031
* Nuveen Floating Rate Income
NewPage Corp. 11,375% 31/12/2014 & ush - 16515.943 0 000 o tunity Fusd USD  e4l274 6213945 021
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Quantité/ Valeur de % de
Valeur marché I'Actif
Investissements Devise nominale usp net
Nuveen Senior Income Fund usb 695.717 4.076.902 0,14 .
Nuveen Short Duration Credit Répartition géographique du portefeuille au 30 juin 2019 % de I'Actif net
Opportunities Fund usb 244.055 3.784.073 0,13 o
Voya Prime Rate Trust usD 2.705.725 12.838.665 0,44 Etats-Unis d’Amérique 58,21
e Canada 7,85
128.175.805 438 Japon 411
- Singapour 3,30
R Royaume-Uni 2,88
Total des fonds de placement collectifs - AIF 128.175.805 4,38 Norvége Tes
" " 8 . — France
Total des Parts d"'OPCVM agréés ou d'autres organismes de 128.175.805 438 o 1,24
placement collectifs ine . 0,91
Emirats arabes unis 0,73
Total des Investissements 2.471.482.558 84,42 Luxembourg 0,72
—_— Allemagne 0,59
Liquidités 380.983.606 13,01 Australie 0,51
—_— Pavs'sas . 0,43
Autres actifs/(passifs) 75.231.377 2,57 Organisations supranationales 0,27
- Illes Caimans 0,23
Total de I'Actif net 2.927.697.541 100,00 Corée du sud 022
—_— Suisse 0.20
* Les titres sont évalués a leur juste valeur sous la responsabilité du Conseil d’administration T;Zg\, ong gég
§ Cette valeur mobiliére est actuellement soumise a un risque de défaut de paiement. Mexique 0:06
Italie 0,05
Bermudes 0,03
Total des Investissements 84,42
Liquidités et autres actifs/(passifs) 15,58
Total 100,00

Répartition géographique du portefeuille au 31 décembre 2018 % de I’Actif net

Etats-Unis d’Amérique 64,24
Japon 514
Australie 3,83
France 3,57
Canada 3,42
Chine 2,56
Allemagne 2,07
Royaume-Uni 2,02
Finlande 1,66
Emirats arabes unis 133
Luxembourg 0,77
Iles Caimans 0,40
Pays-Bas 0,30
Organisations supranationales 0,24
Corée du Sud 0,14
Hong Kong 0,13
Irlande 0,11
Jersey 0,10
Mexique 0,07
Bermudes 0,06
Singapour 0,05
Italie 0,04
Suisse 0,03
Belgique 0,02
Danemark 0,01
Total des Investissements 92,31
Liquidités et autres actifs/(passifs) 7,69
Total 100,00
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Au 30 juin 2019

Contrats de change a terme

Plus/(moins)-

values % de
Montant Devise Montant Date latentes I"Actif
Devise achetée acheté vendue vendu d’échéance Contrepartie uso net
CHF 32.355 usp 32.824 01/07/2019  Goldman Sachs 320
CHF 7.422 usp 7372 01/07/2019  HSBC 231 -
CHF 72.635.197 usb 72.211.029 01/07/2019  Merrill Lynch 2.195.794 0,08
CHF 85.987 usp 85.550 01/07/2019  Standard Chartered 2534 -
CHF 13.988 usb 14.021 01/07/2019  State Street 309
CHF 24.076 usp 24.657 02/07/2019  State Street 6
CHF 128.408 usb 131.082 29/07/2019  Merrill Lynch 804
EUR 6.890.646 usp 7.744.146 01/07/2019  Barclays 99.545 -
EUR 1.289.364.656 usp 1.440.110.443 01/07/2019  Citibank 27.586.194 0,94
EUR 280.046 usp 313.746 01/07/2019  Credit Suisse 5.034 -
EUR 665.810 usp 753.094 01/07/2019  Merrill Lynch 4.805
EUR 450.594 usp 507.873 01/07/2019  State Street 5.043
EUR 4.610.845 usp 5.244.311 02/07/2019  State Street 4.260
EUR 281398 usp 320.125 05/07/2019  Barclays 273
EUR 319.362 usb 357.918 05/07/2019 Toronto-Dominion Bank 5.705 -
EUR 1.281.531.579 usp 1.460.653.811 29/07/2019  BNP Paribas 1.479.591 0,05
EUR 712.211 usp 808.937 29/07/2019  Merrill Lynch 3.643 -
EUR 6.489.000 usb 7.396.487 31/07/2019 Credit Suisse 8.253
GBP 146.501 usp 185.932 01/07/2019  BNP Paribas 314 -
GBP 111.269.359 usp 140.859.943 01/07/2019  Citibank 596.791 0,02
GBP 78.797 usp 99.611 01/07/2019  Merrill Lynch 564 -
GBP 113.294 usp 143.861 01/07/2019  Standard Chartered 170
GBP 73.957 usp 93.776 02/07/2019  State Street 247
GBP 25327 usp 32217 29/07/2019  Citibank 26 -
GBP 110.321.962 usb 140.127.150 29/07/2019  Goldman Sachs 320.358 0,01
GBP 168.822 usp 214.754 29/07/2019  Merrill Lynch 167 -
IPY 77.953.300 usp 714.444 05/07/2019 ANZ 9.201 -
Py 2.336.040.000 usp 21335.252 31/07/2019  State Street 395.431 0,01
SEK 345.810 usp 36.421 01/07/2019  Barclays 828 -
SEK 620.014 usb 65.642 01/07/2019 BNP Paribas 1143 -
SEK 177.629.893 usp 18.461.082 01/07/2019  Merrill Lynch 672.380 0,02
SEK 103.847 usp 10.932 29/07/2019  Toronto-Dominion Bank 278 -
SGD 248.668.596 usp 180.050.203 01/07/2019  BNP Paribas 3.713.170 013
SGD 550.930 usb 403.621 01/07/2019  Merrill Lynch 3510 -
SGD 383.571 usp 282.579 29/07/2019  HSBC 1.017 -
SGD 248.829.686 usb 183.799.427 29/07/2019  Merrill Lynch 174.818 0,01
usb 73.275.286 CHF 71.435.197 01/07/2019 BNP Paribas 97.731 -
usp 11306 CHF 10.965 29/07/2019  Merrill Lynch 43
usb 6.686.296 EUR 5.872.600 01/07/2019  Barclays 1.457
usp 394.305 EUR 345.066 29/07/2019  HSBC 610 -
usp 21.292.809 EUR 18.540.000 31/07/2019  State Street 136.410 0,01
usp 57.349 GBP 44.958 01/07/2019  BNP Paribas 194 -
usp 21105 GBP 16.547 29/07/2019  Merrill Lynch 39
usp 7.644.077 Py 817.614.000 31/07/2019  State Street 38.338
usb 82.566 Jpy 8.847.225 01/08/2019 Barclays 260
usb 708.842 Py 75.951.035 01/08/2019  State Street 2.262
usp 18.919.550 SEK 175.351.254 01/07/2019  BNP Paribas 31533
usb 44.445 SEK 411.468 29/07/2019  BNP Paribas 30
Total des plus-values latentes sur contrats de change a terme 37.601.664 1,28
CHF 12.449 usp 12.858 29/07/2019  ANZ (72)
CHF 71.435.197 usp 73.468.134 29/07/2019  BNP Paribas (97.561)
EUR 5.872.600 usp 6.701.730 29/07/2019  Barclays (1.524)
EUR 2.338.355 usb 2.668.323 29/07/2019  Citibank (432)
EUR 487.070 usp 555.790 29/07/2019  State Street 79
GBP 86.005 usp 109.538 01/07/2019  Barclays (199)
GBP 322.141 usp 410.406 01/07/2019  Merrill Lynch (869)
GBP 288.964 usb 368.528 01/07/2019  Standard Chartered (1169)
GBP 58.096 usp 73.990 29/07/2019  Merrill Lynch (30)
JPY 75.951.035 usp 707.389 05/07/2019  State Street (2.331)
Py 21.474.000 usp 201341 29/07/2019  Barclays (1.614)
SEK 175.351.254 usp 18.959.249 29/07/2019  BNP Paribas (31.165)
SEK 310360 usp 33.650 29/07/2019  Goldman Sachs (149)
usp 113.778 CHF 114362 01/07/2019  BNP Paribas (3.373)
usp 7.287 CHF 7.202 01/07/2019  Citibank (90)
usp 135.571 CHF 133.831 01/07/2019  Credit Suisse (1.524)
uso 115.405 CHF 114.557 01/07/2019  HSBC (1.946)
usp 849.149 CHF 844.657 01/07/2019  Merrill Lynch (16.110)
uso 124.967 CHF 125.143 01/07/2019  State Street (3.229)
usp 134.806 CHF 131630 29/07/2019  Barclays (390)
usp 186.320 CHF 181.969 29/07/2019  State Street (579) -
usb 1.457.635.541 EUR 1.281.849.746 01/07/2019  BNP Paribas (1.506.799) (0,05)
usp 4.722.790 EUR 4.206.523 01/07/2019  Citibank (65.537) -
usp 9.759.349 EUR 8.648.543 01/07/2019  Merrill Lynch (85.374)
usp 3.301.041 EUR 2.946.941 01/07/2019  State Street (53.490)
usb 101.481 EUR 90.423 05/07/2019  Merrill Lynch (1.475)
usp 573.115 EUR 510.337 05/07/2019  State Street (7.952)
usp 3.768.512 EUR 3.307.721 29/07/2019 Barclays (5.356) -
usb 9.365.273 EUR 8.315.900 29/07/2019  HSBC (122.558) (0,01)
usp 5.256.043 EUR 4.610.845 29/07/2019  State Street (4.593) -
usp 320.838 EUR 281398 01/08/2019 Barclays (299)
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Contrats de change a terme (suite)

Plus/(moins)-

values % de
Montant Devise Montant Date latentes I"Actif
Devise achetée acheté vendue vendu d’échéance Contrepartie uso net
usb 87.432 GBP 68.870 01/07/2019  Citibank (122) -
usp 139.932.432 GBP 110.321.962 01/07/2019  Goldman Sachs (319.876) (0,01)
usb 65.122 GBP 51.604 01/07/2019 HSBC (483) -
usb 524.653 GBP 414.303 01/07/2019  Merrill Lynch (2.050)
usp 1.593.141 GBP 1.256.863 01/07/2019  State Street (4.710)
usb 186.191 GBP 146.501 29/07/2019 BNP Paribas (314)
usb 103.872 GBP 81706 29/07/2019  Citibank (146)
usb 170.542 GBP 134.712 29/07/2019 HSBC (957)
usb 93.902 GBP 73.957 29/07/2019  State Street (51)
usb 1.251.165 Py 136.625.541 05/07/2019  Citibank (17.138)
usb 157.762 JPY 17.278.794 05/07/2019  Goldman Sachs (2.638)
usb 987 Py 106.220 29/07/2019  Credit Suisse (1)
usb 33.683 SEK 322.417 01/07/2019 Barclays (1.046)
usp 33.579 SEK 317.563 01/07/2019  BNP Paribas (627)
usb 43.689 SEK 412.790 01/07/2019  Goldman Sachs (775)
usp 149.777 SEK 1.437.937 01/07/2019  HSBC (5.111)
usb 12.273 SEK 115.931 01/07/2019  Merrill Lynch (214)
usp 11.620 SEK 110.377 01/07/2019 RBC (269)
usb 39.225 SEK 374.095 01/07/2019  Standard Chartered (L.071)
usb 16.182 SEK 153.354 01/07/2019  State Street (337)
usb 2.630 SEK 24.728 29/07/2019  Citibank (39) N
usb 183.994.536 SGD 249.219.525 01/07/2019  Merrill Lynch (175.967) (0,01)
Total des moins-values latentes sur contrats de change a terme (2.552.010) (0,08)
Plus-values nettes latentes sur contrats de change a terme 35.049.654 1,20
Contrats futures sur instruments financiers
Plus/(moins)-
Exposition values % de
Nombre de globale latentes I"Actif
Description des titres contrats Devise usp usp net
usS 5 Year Note, 30/09/2019 313 USD 36.969.457 383.245 0,01
Total des plus-values latentes sur contrats futures sur instruments financiers 383.245 0,01
3 Month Eurodollar, 15/06/2020 (30) USD (7.378.313) (101.062) -
3 Month Eurodollar, 16/12/2019 (327) UsD (80.186.531) (1.010.106) (0,03)
3 Month Eurodollar, 16/09/2019 (80) USD (19.597.500) (175.500) (0,01)
US 2 vear Note, 30/09/2019 (132) USD (28.399.078) (136.648) (0,01)
US 5 Year Note, 30/09/2019 (14) USD (1.653.586) (22.063) -
US 10 Year Note, 19/09/2019 (671) USD (85.756.945) (1.215.704) (0,04)
US Ultra Bond, 19/09/2019 (62) USD (10.982.719) (244.125) (0,01)
Total des moins-values latentes sur contrats futures sur instruments financiers (2.905.208) (0,10)
Moins-values nettes latentes sur contrats futures sur instruments financiers (2.521.963) (0,09)
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